F X-17A-5 UNITED STATES SECURITIES AND EXCHANGE COMMISSION OMB APPROVAL
OIPO(.{US 3 FOCUS REPORT (FINANCIAL AND OPERATIONAL COMBINED UNIFORM SINGLE REPORT) | oMB Number: 3235-0123, 3235-0749
R Part Il Expires: 11/30/2026 (3235-0123),
eport 7/31/2024 (3235-0749)
Part Il Estimated average burden hours per
Cover Page (Please read instructions before preparing Form) response: 12.00 (3235-0123), 16.00
(3235-0749)
This report is being filed by a/an:
1)  Broker-dealer not registered as an SBSD or MSBSP
(StANA-BIONE DIOKET-ABAIET) ... eeeeeee e eeeseeeeee e sesseeeee e [ 12000
2)  Broker-dealer registered as an SBSD (DroKEr-A8aIEr SBSD).............uuueeereeeeeeeseseseessesesesssesesesssssssssssssessesssssesssssssssss [ ][12001
3)  Broker-dealer registered as an MSBSP (broker-dealer MSBSP)..........oooooccccooceeveeeeeeeeeseessescceoooseeeeeeesesssssssseoeneeee [ ][2002
4)  SBSD without a prudential regulator and not registered as a broker-dealer (stand-alone SBSD)...........ccccccovvervcrrirnnee. I:l 12003
5)  MSBSP without a prudential regulator and not registered as a broker-dealer (stand-alone MSBSP) .........c.ccocvvereireenne. [ 12004
Check here if respondent is an OTC derVatives AEAIET ........c......coovecevvvvveereesseveseessesssseeees s [ ][12005

This report is being filed by a:  Firm authorized to use models| | [12006) U.S.person[ ] [12007

This report is being filed pursuant to (check applicable block(s)):
1) Rule 17a-5(a)

Non- U.S. person| | [12008

2)  Rule 17a-5(b)
3)  Special request by DEA O the COMMISSION..........oovvovooeeeceeccccceeeeeeseesseeseeseeeceeeseseeeessesessseseseceeesesseeeees s s [ ]
) RUIE 1887 oo eeeee e [ 112999
5)  Other (explain: eeeeeeeeeeseeeseeeseeeseseesesssesesesesesesesesesesssssssensseseeenes [ ]
NAME OF REPORTING ENTITY SEC FILE NO.
ADDRESS OF PRINCIPAL PLACE OF BUSINESS (Do not use P.O. Box No.) FIRM ID NO.
g
(No. and Street) FOR PERIOD BEGINNING (MM/DD/YY)
(City) (State/Province) (Zip Code) AND ENDING (MM/DD/YY)
12009
(Country)
NAME OF PERSON TO CONTACT IN REGARD TO THIS REPORT  EMAIL ADDRESS (AREA CODE) TELEPHONE NO.
12010
NAME(S) OF SUBSIDIARIES OR AFFILIATES CONSOLIDATED IN THIS REPORT OFFICIAL USE
Is this report consolidated Or UNCONSOUABLEA? ....................oooveereeeeeeeeseceecoceeeeeee e Consolidated [ | [198| Unconsolidated[ |
Does respondent carry its own customer or security-based swap CUStomer aCCOUNtS?...............oooovvooeececccccccrrreee Yes [ | kg No [ ]
Check here if respondent is filing @N QUAILEA FEPOM ..ottt s et seeae léﬂ

EXECUTION: The registrant submitting this Form and its attachments and the person(s) by whom it is executed represent hereby that all information contained
therein is true, correct and complete. It is understood that all required items, statements, and schedules are considered integral parts of this Form and that the
submission of any amendment represents that all unamended items, statements, and schedules remain true, correct and complete as previously submitted.

Dated the day of ,2

Signatures of: Names of:

1) 12011
Principal Executive Officer or Comparable Officer Principal Executive Officer or Comparable Officer

2) 12012
Principal Financial Officer or Comparable Officer Principal Financial Officer or Comparable Officer

3) 12013
Principal Operations Officer or Comparable Officer Principal Operations Officer or Comparable Officer

| ATTENTION: Intentional misstatements and/or omissions of facts constitute federal criminal violations. (See 18 U.S.C. 1001 and 15 U.S.C. 78ff(a).) |
Name of Firm: Persons who are to respond to the collection of information contained in this form are not required to

As of: respond unless the form displays a currently valid OMB control number.
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STATEMENT OF FINANCIAL CONDITION
FOCUS ltems on this page to be reported by a:  Stand-Alone Broker-Dealer
Report Stand-Alone SBSD
Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
ASSETS
Assets Allowable Non-Allowable Total
1. CASN o 2000 $ 12014 $ 750]
2. Cash segregated in compliance with federal
and other regUIALIONS............cc.uevereeveeiieeiee s 1210] $ 760)
3. Receivables from brokers/dealers and clearing organizations
A. Failed to deliver
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 188-4a...........oveerererreerererererreeeennens 1220]
2. QNI oveeeeevvereeeeresssessesssssse s 230 $ 770
B. Securities borrowed
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 18a-4a... 240
2. OHNEI oot e e ses s seese s seseeeees 250 $ 780)
C. Omnibus accounts
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 188-4a...........occoovevermerrerernerieeeieenns 1260]
2. OthBI oottt 270] $ 790]
D. Clearing organizations
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 18a-4a, or the CEA........cccocoovrninennee
2. OtNET ..o 290 $
0 $ 550 $
4. Receivables from customers
A. Securities accounts
1. Cash and fully secured accounts............ccocrveeneerneerneennnes
2. Partly secured 8CCOUNtS .........cccoommrererrevvvvivmrssissssenrenssiines $
3. Unsecured aCCOUNLS .........cceveververieceereeceeees e seseseeeeesnans $ 570
B. CommOdity 8CCOUNLS.........covvrverreiresireeiiesiseesiessss s 3300 $ 580
C. Allowance for doubtful aCCOUNES ...........crerrvvveviveeirissssreriiiines ) $ ( )[6oq] $
5. Receivables from non-customers
A. Cash and fully secured acCounts...........ccooevvvvevenererivrinnnrrinenns
B. Partly secured and unsecured accounts .. $ $
6. Excess cash collateral pledged on derivative transactions............... 12015 $ 12016 $ 12017
7. Securities purchased under agreements to resell...........cccc..ccouveeen. $ $
8. Trade date receivable ..................cccoommnrrrervvvvvvisssssecesssieesenns $
9. Total net securities, commodities, and swaps positions................... 12019 $ 12022 $ 12024
10. Securities borrowed under subordination agreements and partners’
individual and capital securities accounts, at market value
A. Exempted securities.............. $ 150
B. OtNEr oo $ 160 $ B3d ¢ 880
11. Secured demand notes — market value of collateral
A. Exempted securities............. $
B. Other w.ooovvvvvveeeeseseecec e $ 180) $ 640 $ 890
Name of Firm:
As of:




STATEMENT OF FINANCIAL CONDITION

FOCUS ltems on this page to be reported by a:  Stand-Alone Broker-Dealer
Report Stand-Alone SBSD
Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
Assets Allowable Non-Allowable Total

12. Memberships in exchanges
A. Owned, at market value......... $ 190)
B. OWned at CoSt........ccevciireiece e

C. Contributed for use of company, at market value.....................

13. Investment in and receivables from affiliates, subsidiaries and
associated partnerships ..........ocuewrererererererereresesenenenes

14. Property, furniture, equipment, leasehold improvements

and rights under |

ease agreements

At cost (net of accumulated depreciation and amortization) ...........

15. Other assets
A. Dividends and

interest receivable ..o

B. Free shipments ..o naes

C. L0ans and adVanCES ........c.ceerueieininirereisesessssssesessssessessnens

D. Miscellaneous

E. Collateral accepted under ASC 860..........ccovvevrerrrerrnrrnrennereeenns

F. SPE Assets....
16. TOTAL ASSETS

$
$

$

$

$

$

$

530 $

540 $

Note: Stand-alone MSBSPs should only complete the Allowable and Total columns.

Name of Firm:

As of:
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STATEMENT OF FINANCIAL CONDITION

FOCUS Items on this page to be reported by a:  Stand-Alone Broker-Dealer

Report Stand-Alone SBSD

Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP

LIABILITIES AND OWNERSHIP EQUITY

Liabilities
17. Bank loans payable
A. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 18a-4a, or the CEA.

18. Securities sold under repurchase agreements ..o
19. Payable to brokers/dealers and clearing organizations
A. Failed to receive
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.183-4 @Nd 188-4a.........cvvvuerererieriierieseiesriesssssiesssssesssssssesssenns $
2. OtNET oot $
B. Securities loaned
1. Includible in segregation requirement under
17 CFR 240.15¢3-3 and its appendices or
17 CFR 240.18a-4 and 18a-4a....

C. Omnibus accounts

1. Includible in segregation requirement under

17 CFR 240.15¢3-3 and its appendices or

17 CFR 240.183-4 @Nd 188-4a.........ccvvuerererrirerieerieseiesiiessssesssssssesssssssesssenns $

2. Ot oot $

D. Clearing organizations

1. Includible in segregation requirement under

17 CFR 240.15¢3-3 and its appendices or

17 CFR 240.182-4 and 18a-4a, or the CEA..........cocoeivireieeeeee e $
2. ONBI oottt sttt sttt $
B OtNET oottt bbbt $

20. Payable to customers
A. Securities accounts — including free credits of ......... $ 950| $

B. COMMOUItIES ACCOUNLS ....vuvvuveieririeieiiesiesiss sttt ssessenssnssnsnes $
21. Payable to non-customers
A. Securities accounts

B. COMMOUItIES ACCOUNTS ......vovveveiereiisciisesises s nnes $
22. Excess cash collateral received on derivative transactions..............ccoceeeereneenencneineens $
23. Trade date PAYADIE........cc.erverrrierireses ittt $
24, Total net securities, commodities, and SWaps PoSItioNS ..........ccceveuvrrererrisierisieeinnens $
25. Accounts payable and accrued liabilities and expenses

A, Drafts PAYADIE.......corrrerrerrersrsiesssrssrsssssssssssssssssss sttt sssstens $

B. ACCOUNES PAYADIE .......veveeereiercereeeeeteeesseeeees st sssseees $

C. INCOME taXES PAYADIE..........coorierceecieiieiee s $

D. Deferred iNCOME tAXES ....uvuvvrererrerririeneeseieiseesssesessesessessssesessessessssssssessessesssnssnenns

E.

F.

G. Obligation t0 return SECUMHES ..........ceiervreeeieiereireieieeeie ettt $

H. SPE lADIIES ....veoveeeceicii ittt $

Name of Firm:
As of:
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STATEMENT OF FINANCIAL CONDITION
FOCUS Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Report Stand-Alone SBSD
Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
Liabilities ALl Liabilities Non-A.l. Liabilities Total
26. Notes and mortgages payable
A, UNSBCUIBM.......ooorveeeiieiessissssssssss sttt ssss st $ 1210 $ 1690
B SECUEA......eueeee ettt bbbttt $ 1211] § 1390 $ 1700
27. Liabilities subordinated to claims of creditors
A, CaSN DOITOWINGS ...ovvvvvrrarrirseeiesssssesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssans $ 1400, $ 1710
1. From OUtSIdErs...........cccoveuerercvereeoincrerieiinnnnnes $
2. Includes equity subordination (Rule 15¢3-1(d) or Rule 18a-1(g))
Of s $ 980
B. Securities borrowings, at market value $ 1410 $ 1720
1. From OULSIAErS......c..cveviererreerrcrereeneerienns
C. Pursuant to secured demand note collateral agreements $ 1420 $ 1730
1. From OULSIAETS .......ovvuveeeeireereeinere e
2. Includes equity subordination (Rule 15¢3-1(d) or Rule 18a-1(g))
Of s $ 1010
D. Exchange memberships contributed for use of company, at market value............... $ 1430 $
E. Accounts and other borrowings not qualified for net capital purposes ...............c...... $ $ 1440 $
28. TOTAL LIABILITIES 12300 § 1450 $
Ownership Equity
29. 5018 PIOPIIBLOISNID «..vv.cvvecveeiieiiisiic ettt bbb s s b b s bbbt s s b s b s b s s b s b s b AR s s b s b s b s s b s b s b s e b st b s bbbttt $
30. Partnership and limited liability company — including limited partners/members ........... $ 1020 $ 1780
31. Corporation
F N =3 1=Y =10 5110 $
B. Common stock $
C. Additional Paid-in CAPILAL ..........cuurereeieeieieiieei ettt bbb $ 1793
D. REtAINEA AMINGS .....ooovuueaeririevieiessisis e sssisssssss s $
E. Accumulated other COMPreNENSIVE INCOME .......cvvuriueiiiiieieieie et ennes $ 1797
B OBl e $
G. LESS CAPIAl SIOCK N IBASUIMY ......ouveeeeeiieiiaiiii ittt E bbb $( ) 11796
32. TOTAL OWNERSHIP EQUITY (sum of Line Items 1770, 1780, 1795, @Nd 1796) .........ovuuurrmimiriirieiseiisssiesisssisesissssse sttt sesesesesens $
33. TOTAL LIABILITIES AND OWNERSHIP EQUITY (sum of Line Items 1760 @and 1800) ..........c.ceuuurvmirmiminimierieiineiiesesesiesisesisesesessessseseseseessenesenens $ 1810

Name of Firm:

As of:




COMPUTATION OF NET CAPITAL (FILER AUTHORIZED TO USE MODELS)

E%ggr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer (Authorized to use models)

Part Il Stand-Alone SBSD (Authorized to use models)
Broker-Dealer SBSD (Authorized to use models)
Broker-Dealer MSBSP (Authorized to use models)

Computation of Net Capital
1. Total ownership equity from IEM 1800 ..ottt bbb b bbb E bR f bbb bbbttt
2. Deduct ownership equity not allowable fOr NEt CAPILAL ...
3. Total ownership equity qUalIfied fOr NEE CAPILAL ...........cuururiirciiic bbbt bbb bbbt
4, Add:
A. Liabilities subordinated to claims of creditors allowable in computation 0f Net CAPItAl.........cceverrrirririsrrree s
B. Other (deductions) Or @lOWAbIE CrEAItS (lISt) ..........cvurreurrrrireiieiieiieiieiieiie ittt
5. Total capital and allowable SUDOTAINAEA HADIIIIES .............cuurvuiiriiriii bbbttt

6. Deductions and/or charges

A. Total nonallowable assets from Statement of Financial CONAItion..............cccocevvveeervvvvrienncesiisissscesiseeiinns $
1. Additional charges for customers’ and non-customers’ Security 8CCOUNES ...........cccureeueermremreeneesneeeniseneneens $
2. Additional charges for customers’ and non-customers’ commodity aCCOUNES.........cc.eureereneeneerernerneineiieenns $
3. Additional charges for customers’ and non-customers’ security-based Swap accounts .............c.oceeevererenee $ 12047
4. Additional charges for customers’ and non-customers’ SWap aCC0UNES .............ooveeevvevrinnersvissensssisiinnnns $
B. AQE falll-O-GBIIVET ..o $ 3570
1. NUMDEF Of IEMS .oovvvvvrvcs s
C. Aged short security differences — less
o= AT L= T 13460 $ 3580
NUMDEE OF BMS ..ot 3470
D. Secured demand NOtE AEfICIENCY ........uvurererrirrcirririeisieeeire ettt snes $
E. Commodity futures contracts and spot commodities — proprietary capital Charges..........c.c.cvevrerererrerircrinenenes $
F. Other deductions @n/Or CRATGES..........c.uuiuriuriiiiieise ettt sttt baes $ 3610
G. Deductions for accounts carried under Rules 15¢3-1(a)(6) and (C)(2)(X) «..cererreeereereereeseemeeseeseeseesseesneennees $ 3615
H. Total deductions and/or Charges (SUM Of LINES BA-BG)...........cuuururriririririierinesiesiesie st ss bbb
7. Other additions and/or AlIOWADIE CrEAILS (lISE) ............wvururiiriiii bbb
8. TENTALIVE NEE CAPILAL.........cercereeri bbbt

9. Market risk exposure — for VaR firms (sum of Lines 9E, 9F, 9G, and 9H)

A. Total value at risk (SUM Of LINES QAT-9A5)........cvuiriiriiriirinriiierieri it $

Value at risk components

1. Fixed inCOMe VaR............cciiirnnsrisisissssssssssssssssssssssssssssenes $

2. CUITENCY VAR......ooovovieieisssncsscssisissssssssssssssssssssssssssssssssssss $

3. COMMOGIIES VAR ...t $

4, EQUIIES VAR ....ooooeeee st ssssnas $ 3639

5. Credit derivatives VaR ... $ 3641
B. DIVerSIfication DENEML. ...ttt bbb $( ) 13642
C. Total diversified VaR (sum 0f Lines 9A @nd 9B)..........ccuriiiiniininernecneeinecsnecssecsneessessessssssssssssseseseses $
D. MUIEIPHCAHON FACKOT ..vvvevvvveveaerrrreereeiessisissersessssessesssssssesssssssessessss s sssssses s $
E. Subtotal (Line 9C multiplied by LINE 9D) .......c.euriuriireiieiieiseieieiseississiesissie st ss s enssninas $
F. Deduction for specific risk, unless included in Lines 9A-9E @bOVE ...........cvuririurrinniinieneineineneseieeseiseiseiseines $ 13646

Name of Firm:
As of:
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COMPUTATION OF NET CAPITAL (FILER AUTHORIZED TO USE MODELS)

E%Cgr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer (Authorized to use models)
P Stand-Alone SBSD (Authorized to use models)

Part l Broker-Dealer SBSD (Authorized to use models)
Broker-Dealer MSBSP (Authorized to use models)
G. Risk deduction using scenario analysis (Sum of Lines 9G1-9G5)..........cccrreirieineineeeeeieeisseeseesseenees $ 3647
1. FIXEO INCOME. ...ttt $ 3648
2. CUITBINCY ovvveverersaeseeeesesesssssessssesssssessssss s ssssssssss s sssssssssenes $
3. COMMOGILIES .....oooonrrrrvvveeeiisrs s sssssssssenes $
L $
5. Credit deriVatIVES ........c.ccvveeeeieeeereseseese e $ 3653
H. Residual marketable securities (see Rule 15¢3-1(c)(2)(vi) or 18a-1(c)(1)(vii), as applicable)..........c.c.ccrevererenes $
10. Market risk exposure — for Basel 2.5 firms (sum of Lines 10E, 10H, 101, 10J, 10K, 10L, 10M, 10N, and 100) 12776)
A. Total value at risk (SUm of LiNeS 10AT-10A5)........cuuimiriiriiriiriniririeriesie e ssseessee s eeees $
Value at risk components
1. Fixed inCOMe VaR............cciiiiirnnsssiisissssssssssssssssssssssssssssenes $
2. CUITENCY VAR......ooovovieeeeiisssencsscsisisissssssssssssssssssssssssssssssss $
3. COMMOGIIES VAR ...t $
4, EQUIEES VAR woovreeeeeeeese e eesssseesessssssssessssssessssssssssssessss e $
5. Credit derivatives VaR ... $ 12029
B. DIVEISIfICAHON DENEMit..........ooooooreseseeeeeecseseeseesessssseesssssessessssssssssssssssesees s esssssssssssessssesssnsssssseseees $( )
C. Total diversified VaR (sum of Ling 10A @nd 10B) .......cc.evurrurierreiirerireireriecineeinecsneesnessneesseessessessssssssesssesees $ 12030
D. MUIIPCALION FACKOT .......oovoveeecvee ettt $ 12764
E. Subtotal (Line 10C is multiplied by LiNg 10D).........ccevuuriurrieiirieiieiiseisseissisesissie s st sssesssssncs $ 12765
F. Total StreSSEAd VAR (SVAR) ......ccuiuuiiiiieieieiieiiieie sttt $ 12766
G. MUIIPHCALON TACOT ..ot $ 12767
H. Subtotal (Line 10F multiplied by LINE 10G) .......cccuiruiruerinirieineiieiseiseisssssiesissisessessesssesies s sssessenenes $
I Incremental risk charge (IRC) ..........ccoco.... w8 )
J. Comprehensive risk MEAsUre (CRM) ...ttt $
K. Specific risk — standard specific market risk (SSMR) ..........cuuriiinirrrerrerereere s $
L. Specific risk — SeCUritization (SFA / SSFA) ...ttt $
M. Alternative method for equities under Appendix A to Rule 15¢3-1 or Rule 18a-1a, as applicable...................... $
N. RESIAUAI POSTHIONS .....cooouvviviamrrrssisisssisirsssss s ssssss s s $
0. OtNBT .veveevesseeeeteeeesse st seees s es s s8££ 88888 R $ 12775
11. Credit risk exposure for certain counterparties (see Appendix E to Rule 15¢3-1 or Rule 18a-1(e)(2), as applicable)
A. Counterparty exposure charge (add LINES 11AT AN T1A2) ... bbb bbbttt 3676)
1. Net replacement value default, DANKIUPLCY ..ot nees $
2. Credit equivalent amount exposure to the counterparty multiplied by the credit-risk weight of the
counterparty MUIPHEA DY 8% .........cuuiuriuiiiiiiiee bbb $ 12050
B. CONCENITAHON ChATGE ... ..uuveuesiiseseesetse s8R 13659
1. Credit sk WEIGE S20% ......uuuvevreeeerseeessnsessseess s e $
2. Credit risk Weight >20% aNA S50% ......vvvvumivrreneeereeeenseecs s $
3. Credit risk weight >50%......
C. Portfolio concentration charge 3678
12. Total credit risk exposure (add LINESTTA, 11B NG 11C) ...ttt sttt s bbbttt 3688
13. Net capital(for VaR firms, subtract Lines 9 and 12 from Line 8) (for Basel 2.5 firms, subtract Lines 10 and 12 from Lin€ 8) .......cccccrveernevrneernecrneennens 3750)

Name of Firm:
As of:




COMPUTATION OF NET CAPITAL (FILER NOT AUTHORIZED TO USE MODELS)

Eoecgr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer (Not Authorized to use models)
PaFr)t Il Stand-Alone SBSD (Not Authorized to use models)

Broker-Dealer SBSD (Not Authorized to use models)
Broker-Dealer MSBSP (Not Authorized to use models)

Computation of Net Capital

1. Total ownership quity from HEM 1800 .........c.iuiiriieiieieieees s $
2. Deduct ownership equity not allowable fOr NEt CAPILAL ... $( )
3. Total ownership equity qUalIfied fOr NEE CAPILAL ...........cuurveieiiriirii bbb bbbttt
4. Add:
A. Liabilities subordinated to claims of creditors allowable in computation of Net CaPItal..........c.cc.cevreiieieieirece e $ 3520
B. Other (deductions) Or @llOWAbIE CrEAItS (lISt) ..........cvuurveurrrrireiieiieiieiieiieiie ittt $
5. Total capital and allowable SUDOTAINALEA IADIIIHIES ...........cevreviierieiciiiciecs ettt bbb ns s $ 3530
6. Deductions and/or charges
A. Total nonallowable assets from Statement of Financial CONItion...............ceuvenremrrnnreenireneressenenns $ 3540
1. Additional charges for customers’ and non-customers’ SECUrity aCCOUNES ............cuuevuivmevmrernnerinerssrinerieeens $ 13550
2. Additional charges for customers’ and non-customers’ commodity aCCOUNES.........c..curerreneeneerernerneineiieenns $
3. Additional charges for customers’ and non-customers’ security-based swap accounts ............cc.coeveurrernenne $
4. Additional charges for customers’ and non-customers’ SWap aGC0UNES ..............cvuerevvverinnersvissiensssissinnenns $
B. AQE fall-O-GBIIVET ..ottt $ 3570)
1. NUMDET OF HEMS ...cvvevircvireeriesee st 3450
C. Aged short security differences-1ess reServe of .............cooeuvrvnervinnriinsisssiinns $ 3460, $
1. NUMDET OF IEMS ... 3470
D. Secured demand Note defiCIENCY ...........ovvviuerviieeriiteeee s $
E. Commodity futures contracts and spot commodities — proprietary capital Charges..........c.c.cvcvvevrerencrencrencrenes $
F. Other deductions @nd/or ChargES..........ccureireienrirririeineiss ettt sttt snes $
G. Deductions for accounts carried under Rule 15¢3-1(2)(6) @nd (C)(2)(X) .v..uvvreerreermeereemeemeemeereesneesneesneesneeseees $ 3615
H. Total deductions and/or charges $( ) 13620
7. Other additions and/or allowable credits $ 3630
8. Tentative net capital (net capital DEfOrE NAIMCULS) ...ttt bbbt $ 3640
9. Haircuts on securities other than security-based swaps
A. Contractual SeCurities COMMIIMENES ...........coovurriiiieceieec s $
B. Subordinated Securities DOMOWINGS............ccouvrrvvveiinnersviiinr s sssissas $
C. Trading and investment securities
1. Bankers’ acceptances, certificates of deposit, commercial paper, and money market instruments.............. $ 3680
2. U.S. and Canadian government 0blIGations...............ocierieieiiiinceeeeseesesesses s $
3. State and municipal government OblIGAtIONS...........c..cvcriericrineirrerereree s $
4. Corporate ODNGALIONS..........cuuruuririiriiiieieeieriiti bbbttt $
5. SLOCKS BN WAITANES .....vevevvevereaeaesreeresesssesisssses s sesssssssessssass s $
B. OPHOMS...vvvvvvveresseaeeeeereseessesesssss s esess R $
T ATDITAZE ovvvvvevvvseeeeeresseesesesssss s ses s e $
8. Risk-based haircuts computed under 17 CFR 240.15¢3-1a or 17 CFR 240.18a-1a......cccoovvvvvivenererierisnnens $
9. OtNEr SECUMHES .......cvvvvvvvevesesiesssssssssss s s $
D. UNQUE CONCEIMIALON.......oooeevrrrvieviviessisiesssssssessssssssssssssssssss s $
E. Other (List: $
10. Haircuts on security-based swaps. $
11, HAIMCULS ON SWAPS .....ovvveeveevicsies sttt bbbt $ 12054
12. Total haircuts (SUM Of LINES GA-9E, 10, BNA 11)...c.uvumireiieiiirieisieissees e s $ 3740
13. Net capital (LINE 8 MINUS LINE 12) ... s $ 3750

Name of Firm:

As

of:




COMPUTATION OF MINIMUM REGULATORY CAPITAL REQUIREMENTS

FOCUS
Report Items on this page to be reported by a: Stand-Alone Broker-Dealer
Part Il Broker-Dealer SBSD (other than OTC Derivatives Dealer)
Broker-Dealer MSBSP
Calculation of Excess Tentative Net Capital (If Applicable)
1. TENEALVE NEE CAPIEAL .....vvovveveeieeiicitcii ettt sttt s8R 88888888 R Rt $
2. Minimum tentative net Capital FEQUIFEMENT ..........c.viieieieicis sttt nnes $ 12055
3. Excess tentative net capital (difference between LINES 1 AN 2).......c.viiuiririniirieieseiseise ettt $
4. Tentative net capital in excess of 120% of minimum tentative net capital requirement reported 0N LN 2.........cc.covveererernnineeseisrnsssiseiennns $ 12057|
Calculation of Minimum Net Capital Requirement
5. Ratio minimum net capital requirement
A. 6%5% of total aggregate indebtedness (LN HEM 3840) ........c.vviuuiiiiniesee s $ 3756)
B. 2% of aggregate debit items as shown in the Formula for Reserve Requirements pursuant to Rule 15¢3-3 ..o $
C. Percentage of risk margin amount computed under 17 CFR 240.15¢3-1(a)(7)(i) or (a)(10), if applicable ..........c.ccrvvrerrirreinerneircincrnes $
D. Minimum ratio net capital requirement ([Line 5A or 5B, as appliable] plus LiN€ 5C) .........vcuiuiiiiiiiiriireereriresinesisesiressesssesssessessessees $
6. Fixed-dollar minimum net Capital FEQUIFEMENT ...ttt bbb bbb bbb $ 13880
7. For broker-dealers engaged in reverse repurchase agreements, 10% of the amounts in 17 CFR 240.15¢3-1(2)(9)(i)-(iii) ......vrevrrevreereerenns $
8. Minimum net capital requirement (Line 7 plus greater of Ling 5D @nd LiNE B)........c..ccurirrirmiimirmiieiieeineiieiseeseeseesseese s sssssssssssssens $
9. Excess net capital (Item 3750 MINUS HEM 3760) .........ccuriuurierieriieriieierieseeees e sees s ees bbbt bbbttt bbbt $

10. Net capital and tentative net capital in relation to early warning thresholds

A. Net capital in excess of 120% of minimum net capital requirement reported 0N LN 8 ..o $

—=
N
o
(=2}
=

B. Net capital in excess of 5% of combined aggregate debit items as shown in the Formula for Reserve Requirements
PUISUANE 10 RUIE 15C3-3 ....ooovvveeeveeciesssis sttt s b s st e s $

[4%)
©
N
o

Computation of Aggregate Indebtedness (If Applicable)

@
B
©
S

[9%]
©
w
o

11. Total aggregate indebtedness liabilities from Statement of Financial Condition (Item 1230) ........c.cccocurirnernernernin e $
12. Add:

A. Drafts for immediate Credit............coovnirr s $ 13800]

B. Market value of securities borrowed for which no equivalent value is paid or credited ............. $ 13810)

C. Other unrecorded @amMOUNLS (lISE) ..........cereereereireieieene s $ 13820

D. Total additions (sum of Line Items 3800, 3810, @Nd 3820) .........ccvuurriereurririrriineieise ittt $
13. Deduct: Adjustment based on deposits in Special Reserve Bank Accounts (see Rule 1563-1(C)(1)(Vii)) c.vuverrrerereerrnmmmnmmnmminesessessesienieninns $
14. Total aggregate indebtedness (sum of Line Items 3790 @nd 3830) .........ccoeuurirriiriueieinieiseeieeise ettt $
15. Percentage of aggregate indebtedness to net capital (Item 3840 divided by Item 3750) ...........cocvimrernimnernernsresesse e %

16. Percentage of aggregate indebtedness to net capital after anticipated capital withdrawals (Item 3840 divided by Item 3750
1ESS THEM 4880)........ooiueieiiiii %

[¥%] | [] [
a1 | ] |
[38) ol 2] [

Calculation of Other Ratios

[9%]
o
(3]
=

@
o
[sd
N

[9%]
[
D
o

[¥%]
oo
(S
N

17. Percentage of net capital to aggregate debits (Item 3750 divided by Item 4470) .........coviuiuiinirniiii s %
18. Percentage of net capital, after anticipated capital withdrawals, to aggregate debits (Item 3750 less Item 4880,

QIVIAEA DY HEIM A470) ...t eest st 8 88888888858 $
19. Percentage of debt to debt-to-equity total, computed in accordance with Rule 15C3-1(d)..........coevururrurimnimneiniiiiseseisessssssssssseenens %
20. Options deductions/net capital ratio (1000% test) total deductions exclusive of liquidating equity under Rule 15¢3-1(a)(6)

and (C)(2)(X) AiVIEd DY NEE CAPILAL...........rerrirerirerieeirerieieie ettt $
Name of Firm:
As of:




FOCUS

COMPUTATION OF MINIMUM REGULATORY CAPITAL REQUIREMENTS

Report

Part Il Items on this page to be reported by a:

Stand-Alone SBSD
SBSD registered as an OTC Derivatives Dealer

Calculation of Excess Tentative Net Capital (If Applicable)

1. TENEALVE NEE CAPIAL ....vv.veee et R beeeeRR e E e R et

2. Fixed-dollar minimum tentative net capital requirement
3. Excess tentative net capital (difference between Lines 1 and 2)

4. Tentative net capital in excess of 120% of minimum tentative net capital requirements reported on Line 2

Calculation of Minimum Net Capital Requirement

5. Ratio minimum net capital requirement — Percentage of risk margin amount computed under 17 CFR 240.18a-1(a)(1)

6. Fixed-dollar minimum net Capital FEQUIFEMENT ...ttt bbb bbb bbbt

7. Minimum net capital requirement (greater of Lines 5 and 6)

8. Excess net capital (Item 3750 minus Item 3760)

9. Net capital in excess of 120% of minimum net capital requirement reported on Line 7 (Line ltem 3750 — [Line Item 3760 x 120%])...............

Name of Firm:

As of:
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FOCUS COMPUTATION OF TANGIBLE NET WORTH
Report
Part Il Items on this page to be reported by a:  Stand-Alone MSBSP
1. Total ownership equity (from HEM 1800).........crureieriereirieiiritieie ettt b bbb bbb bbb bbbt $ 1800)
2. GoodWill aNd OthEr INtANGIDIE ASSELS ........vvuveurreerieriiseieieeieeeee et bbb bbb $ 12067
3. Tangible Net WOrth (LINE 1 MINUS LINE 2) .......ccuiuieeiieriireieiieeeseisetee ittt bbb bbb R8st $ 12068
Name of Firm:

As of:
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STATEMENT OF INCOME (LOSS) OR STATEMENT OF COMPREHENSIVE INCOME, AS APPLICABLE
FOCUS Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Report Stand-Alone SBSD
Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
For the period (MMDDYY from to Number of months included in this statement _
REVENUE
1. Commissions
A. Commissions on transactions in listed equity securities executed 0N @n EXChANGE .........c.vvuieiuririniireireie ettt ben $
B. Commissions on transactions in exchange listed equity securities executed OVEr-the-COUNET............c.vcuririiiniiee s $
C. Commissions on listed Option traNSACHONS .............rvvueiirrvviiss s s s s $
D. All other SECUMtIES COMMISSIONS .......c...uuiiiriciiiiecsiise iR SRR bbb $
E. Total securities commissions (sum of Lines 1A-1D). %
F. Commissions on COMMOGILY trANSACHONS ..........c.ueerierieriereireieieise s $ 3991
G Al OtNET COMMISSIONS.......vcvvrvvsseereeesseersssaessseesssssesessseessss st sss s8Rk $
H. Total commissions (SUM Of LINES TE, 1F, @NT 1G) .......cuuiumiiiiinineineineseiseesse ettt $

2. Gains or losses on firm securities trading accounts
A. From market making in over-the-counter equity securities

1. Includes gains or losses on OTC market making in exchange-listed equity SECUNtIES .........ocvrevrevrerreesieneereirennns $ 3943
B. From trading in AEDE SECUMHIES ........cvuvuuieieciieiicisei ittt $
C. From market making in options on a national SECUMLIES EXCRANGE ...ttt sttt $
D. FTOM @I ONEI TAING ©..vvvovvvererseeesrisseissesesseesesesesse st ss sttt s8££ 88888888 $
E. TOLAl QAINS OF IOSSES......c.cvuvrriciiisciseiseiee ettt bbb $

3. Gains or losses from derivatives trading.....
4. Gains or losses on firm securities investment accounts

A. INCIUdES realiZEd GAINS OF IOSSES .....eurvurerieceeereiieireeeeie ettt ettt s bt enssnenes $ 4235

B. Includes UNrealized GaiNS OF IOSSES .........cwuiererrirriiiiiieieiseetsee sttt aen $ 4236|

C. Total realized and UNraliZEA JAINS OF IOSSES .......cuucuuiriuieeiueiieeieteeeesesteee et ss st b e bbb bbb bbb bbb bbbt $
5. Gains or losses from underwriting and selling groups ... .

A. Includes underwriting income from corporate equUIty SECUNIES ..........cevurieiieirirriinieeiesese e $
B, IMAIGIN INEEIESE ..v..vvvreeseies e et ss st e s8££ 8858888855885 $
7. Revenue from sale of iINVESIMENt COMPEANY SNATES .........c.iuuiuuriiiiieiieirei sttt bbbt $
8. Fees for account supervision, investment advisory and adminiStrative SEIVICES ..........c.wuuiiiiiiiiiiiiieiiessesse bbbttt $
9. REVENUE frOM MBSEAICH SEIVICES........cvvuuvesreereiisiitseesssesseesses st ss s8R EEeRssennnenen $
10. Gains or losses on commodities ....
11. Other revenue related t0 SECUMEIES DUSINESS..........c.oviiiiicreeeeee sttt sttt et e s st s et et s e sese st et s s s e e ssseaebes s sse et snsetesensnantasanaetesananes $
LD O (o T= =1 =Y U PO $
LT o) T =317 V1= $
EXPENSES
14. Registered representatives’ COMPENSALION ...ttt s bbb f bbb bbbt $
15. Clerical and adminiStrative @MPIOYEES’ EXPENSES ..........rwurureureerieeeseeseeseeseeesseessesesseesestse e ssess s b e e sb e bbb bbbk bbbt $
16. Salaries and other employment costs for general partners, and voting Stockholder OffiCErs .............viuiinriinineic e $

A. Includes interest credited to general and limited partners’ capital aCCOUNS ..........c.ovueeereniiniirereiniinineereeeseieines $
17. Floor brokerage paid to certain brokers (SEE ABfINIION) ..........cuuiuuiuriiiieie bbb bbb $
18. Commissions and clearance paid to all other brokers (See definition) ..o $
19. Clearance paid t0 NON-DrOKETS (SEE AEfINIION) .........cuuuiuriiriiiieiii bbb $

20. Communications

21, 0CCUPANCY aNA EQUIPIMENE COSES ....vuvvurerrerresreseresereseresereseseesese sttt sttt s e R e R e 8RR R Rt $

07 o (0] 4110} 10 =TI o101 £ $

23, INEEIESE EXPEINSE ...ovvveiveieeise ettt sttt bs bbb bs bbbt s R8s 8888888888888 R8RS R8RSR RS R SRR RSttt $
A. Includes interest on accounts subject to subordination agreEMENtS ... $

Name of Firm:

As of:
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STATEMENT OF INCOME (LOSS) OR STATEMENT OF COMPREHENSIVE INCOME, AS APPLICABLE
FOCUS Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Report Stand-Alone SBSD
Part Il Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
24. Losses in error account and DAA BIES ..........evuurieriiicici s $
25. Data processing costs (including SErvice bUreau SErVICE CRATGES) .........cuuuiriirirriiiierierierisii sttt $
26. NON-TECUITING CHATGES .....veuverrerresresresereseresertsesesesesestese st sttt R e 88 R R R R bbbttt $ 4190)
27. REGUIALOTY TEES ANT BXPEINSES.......uurvveiveeresrtertseeseesetseesertseseese sttt sttt R8s 8RR R R R bbbttt $ 4195
28. OB BXPENSES ...o..vvuvveivaieaeiesisseisesss st st st ss sttt s st s 8888888888488 8888888188888 8 R8s R8RSR R R RS R Rttt $
29, TOMAl EXPENSES .....oovuvumierrevisiessssssissesssssssssssssss s $

NET INCOME/COMPREHENSIVE INCOME

30. Income or loss before federal income taxes and items below (Line 13 1€5S LiNE 29) ........cuiuiuriiiniieiineineise ettt ssesssssees $ 4210)

31. Provision for federal inCOME taxes (fOr PATENT ONIY) ........c.cuiuuriuiiriieieiieet sttt bbbtk s bbb bbb en $

32. Equity in earnings or losses of unconsolidated subsidiaries Not iNCIUEA BDOVE ... s $
A. After federal INCOME TXES OF.........cuiiiiiiic bbbt

33. Netincome or loss after federal income taxes.. 4230)

34, Other COMPrENENSIVE INCOME (I0SS) .....uuvvurvuruuresetsesseresersseeesesesesssess st sttt s 8 s8R bR bbb bbbt 4226
A. After federal INCOME tAXES OF.......c.uueuuericriciierierieriesie ettt bbbttt

35, COMPIENENSIVE INCOME (I0SS).....cvuuvvusevsresresesseeseesseessesesesssessse st st sttt sb b8 e s 818188kt $

MONTHLY INCOME

36. Net income (current month only) before comprehensive income and provision for federal INCOME tAXES..........c.viururrueereiniinereeeeeeeee e $

Name of Firm:

As of:
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CAPITAL WITHDRAWALS
E%C(l)Jr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer
P aFr)t I Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP

OWNERSHIP EQUITY AND SUBORDINATED LIABILITIES MATURING OR PROPOSED TO BE WITHDRAWN WITHIN THE NEXT SIX MONTHS AND
ACCRUALS, WHICH HAVE NOT BEEN DEDUCTED IN THE COMPUTATION OF NET CAPITAL

Type of Proposed Amount to be
Withdrawal or Withdrawn (cash (MM/DDIYY) Expect
Accrual Insider or amount and/or Net Withdrawal or to
(See below for Outsider? Capital Value of Maturity Renew
code to enter) Name of Lender or Contributor (In or Out) Securities) Date (Yes or No)
s _
$ - S
$ S
$ - S
s —
$ S
$ S
$ S
$ - S
s —
Total: $ le9gf

* To agree with the total on Recap (Line Item 4880)

Instructions:  Detailed listing must include the total of items maturing during the six month period following the report date, regardless of whether or not the capital contribution is
expected to be renewed. This section must also include proposed capital withdrawals scheduled within the six month period following the report date including the
proposed redemption of stock and payments of liabilities secured by fixed assets (which are considered allowable assets in the capital computation, which could be
required by the lender on demand or in less than six months.

CODE: DESCRIPTIONS:
1. Equity capital
2. Subordinated liabilities
3. Accruals
4. Assets not readily convertible into cash

Name of Firm:
As of:
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CAPITAL WITHDRAWALS
RECAP
FOCUS
Report Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Part Il Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP

OWNERSHIP EQUITY AND SUBORDINATED LIABILITIES MATURING OR PROPOSED TO BE WITHDRAWN WITHIN THE NEXT SIX MONTHS
AND ACCRUALS, WHICH HAVE NOT BEEN DEDUCTED IN THE COMPUTATION OF NET CAPITAL

1. Equity capital
A. Partnership and limited liability company capital

1o GBNETAI PAMNES ......cvvveveveeesessseessesesesssess s $
2. Limited partners and limited liability company MEMDETS............ccuviiimiinriniieeeeeeseseeseenens $ 4710
3. UNISHDUIEA PIOfItS ....vvvveviescieiieieieeet ettt $
4. Other (AESCIIDE DEIOW).......ccovirreereiieieseeeeeees ettt es st sess sttt enenn $
5. S0lE PrOPHEIOISNID .....euoceacercirciteeeeeeee bttt bbb $ 4735
B. Corporation capital
1. Common stock ... 4740
2. Preferr@d STOCK........ovvieceii s
3. Retained eamnings (diviIdeNds @nd OthEr)...........ccuririeriemiiniiiiiiisei ettt $
4. Other (AESCIIDE DBIOW).....vvvvververurreessrcesssssssssssssssssssssssssssssssssssessssssssss s sss s sss s sssssssss st ssssssesssssness $ A770)
2. Subordinated liabilities
A. Secured demand notes 4780
B. Cash SUDOTTINGLES.............crvieerreie e
€. DBDBNUIES ... $
D. Other (AESCHDE DEIOW) ........cuuieuiireiriiiireieieieiet ettt bbbt $ 4810
3. Other anticipated withdrawals
A BOMUSES ...evveoevesesseesess s ess s8R $ 4820)
B. Voluntary contributions to pension or profit Sharing Plans .............c.cucuuieiiieee e $
C. Other (AESCIIDE DEIOW) .......oureeueirreeeseiseeeseesseesseessseessesssssss s sssssssss s ssess st sssss e sssesssssssssessssassssssssssssones $ 4870
Total (sum of Lines 1-3): $
4. Description of Other
STATEMENT OF CHANGES IN OWNERSHIP EQUITY
(SOLE PROPRIETORSHIP, PARTNERSHIP, LLC OR CORPORATION)
1. Balance, DEGINNING OF PETIOU..........c.uiuuiriiiiii bbb $
A. Net income (loss) or comprehensive inCOme (10SS), @S APPICADIE.............vurrurrirrireririerierie et $ 4250
B. Additions (includes non-conforming CapItal Of ............ccccuurvirvirinrieiiissiee e ssss st sss s $ $
C. Deductions (includes non-conforming Capital Of ..ot bees $ $ 4270
2. Balance, end of period (from LiNg HEM 1800)..........cuuruuieieriuueeureireieieiseeeseeseiseesssssebee et sb et bs bbb s bbb b bbb $ 4290
STATEMENT OF CHANGES IN LIABILITIES
SUBORDINATED TO CLAIMS OF CREDITORS
3. Balance, DEGINNING O PEIIOM..........vuuiuureureuereseriseieseresereestseseeses sttt sttt e 8888k $ 4300
AL INCTBASES ..vvvvvvevessesseseeeesessessessssssase e esessessess s8R R R RRRR $
B. DIBCIBASES. ....vvevrvvrseesessssesssssesssssessssssssssssssssssasass s s e 8858808880054 8488885888845 8RR $( 14320
4. Balance, end of period (from [EM 3520)...........cuu i es st $ 4330

Name of Firm:
As of:
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FINANCIAL AND OPERATIONAL DATA

E%%gr? Items on this page to be reported by a: gtand-Alone Broker-Dealer
Part Il and-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP
Valuation Number

1. Month end total number of stock record breaks

A. Breaks long unresolved for more than three buSINESS days...........c.vevirinerinernceneennenerene s $

B. Breaks short unresolved for more than seven business days after diSCOVErY ..........couwenenerniiineineeneinenns $
2. s the firm in compliance with Rule 17a-13 or 18a-9, as applicable, regarding periodic count and verification of

securities positions and locations at least once in each calendar quarter? (Check one).........c.ccceueveevencrererincnenes Yes O No O
3. Personnel employed at end of reporting period

A. INCOME PrOGUCING PEISONNEL ......ouivrveisieieseeserseesseeesseesess bbb es bbb b £t 4950

B. Non-income producing PETSONNE (Bl ONET) .........cuiuurieieieeiei ittt sttt bbb bbb

C. TOAl (SUM OF LINES BA-3B)...vvrrseeveersseeesoessssseesoeessssesssesssssessseesssssssssessssesssssssasesssssesssssssesssesesssee s essessseessesssssesssssssssessssessssessssnssoees o
4. Actual number of tickets executed during the repOrtiNg PEIIOT ..........cc.iueuriirriireireiee ettt bbbttt
5. Number of corrected customer confirmations sent after SEtEMENt date...........cc.ovirieriiiiii e

No. of Items Ledger Amount Market Value

6. Failed to deliver 5 business days or longer (21 business days or longer

in the case of municipal SECUNtIEs).........ccoccuunrivrirrvirsii s $ 5361 $
7. Failed to receive 5 business days or longer (21 business days or longer

in the case of MUNICIPAl SECUMHES)..........vverurrermreerererreeererersereeesssereseseesennns 5363 $ 5364 $ 5365
8. Security (including security-based swap) concentrations

A. Proprietary positions for which there is an Undue CONCENTTALION ..........c...cuuriieririiriiieie s $

B. Customers’ and security-based swap customers’ accounts under Rules 15¢3-3 or 18a-4, as appliCable ..........ccceviererreniencineieienesese e $
9. Total of personal capital borrowings dug Within SIX MONEAS .........c..cuuiuiiiriiiii bbb bbb bbb $ 5378
10. Maximum haircuts on underwriting commitments during the repOrting PEFIOG............cuureiieiriiireiee et $
11. Planned capital expenditures for business expansion during NEXt SIX MONTNS ............cuuuiueriireiierierierieree ettt $
12. Liabilities of other individuals or organizations guaranteed by reSPONAENL.............curiiiriiriiriirii bbb $
13. Lease and rentals payable WIthin ONE YEAT ...ttt bbb bbb bbb $ 5386
14. Aggregate lease and rental commitments payable for entire term of the lease

A\ GFOSS ...oroeveeeeseesesseee s ssee s 525555555

Bl INBL o veeueeess et eeesse st se st e et R R $ 5390
Name of Firm:

As of:
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FINANCIAL AND OPERATIONAL DATA

E%C(l)Jr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer
P aFr)t I Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP
Operational Deductions from Capital — Note A
| Il I} v
No. of Iltems Debits (Short Value) Credits (Long Value) Deductions in Computing
(Omit 000's) (Omit 000's) Net Capital (Omit Pennies)
1. Money suspense and balancing differenCes ..............cccewreeverssesiererssssone $ $ $
2. Security suspense and differences with related money balances...................... L $ $ $
S $ $ $ 6027
3. Market value of short and long security suspense and differences
without related money balances (other than reported in Line 4, below) ............ $ $ $
4. Market value of SECUrity reCOrd BrEaKS.........ccccevcvvvvvereressssssseessssseeeeessssssenes $ $ $
5. Unresolved reconciling differences with others
A. Correspondents, broker-dealers, SBSDs, and MSBSPs...............ccccccco. L $ $ $
S $ $ $ 6057
B. DEPOSHOMES ..ovrcveeeoesseceeveesssensssessssessssessssessesssasesssesssesesssess oo $ $ $
C. Clearing Organizations .....................oowvoreeesereveceseemeessssssssseseesssseeeesssssssses L $ $ $
S $ $ $ 6077
D. INter-Company aCCOUNLS..........c.uvvermreermrermersseesseeessesssseesseessesesssesssssssnees $ $ $
E. Bank aCCOUNtS aNG I08NS ......ovvsceeveerseseeeeesssseesonsssssesssessssessseesssnnees $ $ $
et S $ $ $
G. (Offsetting) Lines SAhIOUGN BF ........ovvovoeceveeessscveessesosseeesesosseesses $( )B920i%( ) B120
TOTAL (LINES 5A-BG)...ovvvverrrssesscervvssssseesssssssssssssssssssssssssssssnsssssssseesssssss $ $ $
6. Commodity dIffEreNCES ..........cervverrrieieririreeisereri s $ $ $
7. Open transfers and reorganization account items over 40 days not
CONFIMMEA OF VEIIEA .vvvver s seseesssssseees s seesssseseesss e $ $ $
8. TOTAL (LINES 1-7) v b770$ $ $
9. Lines 1-6 resolved subsequent to report date .............ccccccvvvvveererssssssccccnenseenn $ $ $
10. AGE fallS — 10 AEIIVET.....vvvvoreseeeeereeee s eesssssseee s sssseseeees e $ $ $
40 TBOBIVE v vverserserssersenssesssesssesssssssess s $ $ $

NOTE A - This section must be completed as follows:

1. The filers must complete Column IV, Lines 1 through 8 and 10, reporting deductions from capital as of the report date whether resolved subsequently or not (see instructions relative to
each line item).

2. Columns |, Il and Ill of Lines 1 through 8 must be completed only if the total deduction on Column IV of Line 8 equals or exceeds 25% of excess net capital as of the prior month end
reporting date. All columns of Line 10 require completion.

3. Aresponse to Columns | through IV of Line 9 and the "Potential Operational Charges Not Deducted From Capital-Note B" are required only if:

A. The parameters cited in Note A-2 exist, and
B. The total deduction, Line 8, Column 1V, for the current month exceeds the total deductions for the prior month by 50% or more.

4. All columns and Lines 1 through 10 must be answered if required. If respondent has nothing to report, enter “0.”

Other Operational Data (Items 1, 2 and 3 below require an answer
Item 1. Have the accounts enumerated on Lines 5A through 5F above been reconciled with statements received from others within 35 days for Lines

5A through 5D and 65 days for Lines 5E and 5F prior to the report date and have all reconciling differences been appropriately comprehended in the Yes 5600]
computation of net capital at the report date? If this has not been done in all respects, answer No. No 5601
Item 2. Do the respondent's books reflect a concentrated position in commodities? If yes, report the totals ($000 omitted) in accordance with the
specific instructions. If No, answer “0” for:
A. Firm trading and iNVESIMENT QCCOUNTS ..........coueuiiiiicririiei ettt 5602
B. Customers' and non-customers' @and Other GCCOUNIS............c.curwemrrirriirriieeiiseess st 5603]
Item 3. Does respondent have any planned operational changes? (Answer Yes or No based on Specific iNStruCtions.) ...........cccvevrerncrncrnernernernenen: Yes 5604
No 5605
Name of Firm:
As of:
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FINANCIAL AND OPERATIONAL DATA

tems on this page to be reported by a: tand-Alone Broker-Dealer

ITQOCU&S | hi b db Stand-Alone Broker-Deal

P%?to” Stand-Alone SBSD
Broker-Dealer SBSD

Broker-Dealer MSBSP

Potential Operational Charges Not Deducted from Capital - Note B
| Il 1l [\
No. of Items Debits (Short Value) Credits (Long Value) Deductions in Computing
(Reportin Thousands)  (Report in Thousands) ~ Net Capital
(Omit Pennies)

1. Money suspense and balancing differences..............c.cccocueneronnrrnncns $ $ $
2. Security suspense and differences with related money balances...... L $ $ $
s $ $ $ 6627
3. Market value of short and long security suspense and differences
without related money (other than reported in Line 4, below)............ $ $ $
4. Market value of security record breaks ... $ k440 $ b640] $
5. Unresolved reconciling differences with others
A. Correspondents, broker-dealers, SBSDs, and MSBSPs................ L $ b450$ 650 $
s 6253 $ b453$ b655 $
B. DEPOSHOMES ......ooovuuueescercrcssrssssssssssssssssssssssssssssssssssses $ $ $
C. Clearing organizations.....................eeeesuusesseerereesssssesssssessssseesens L 6270/ $ 470 $ B670$
s B278)s BaT8s 673/s
D. Inter-company aCCoUNtS .........couvrrvvvvvemsmnnersvisnsssseresssisssseseesssiees $ $ $
E. Bank accounts and 10ans.......................ccwwummmmiiiiissssssssssenennee, $ 490 $ b690] $
Fe QT e $ $ $ 6702
G. (Offsetting) Lines 5A through 5F §( )|B510s( 6710
TOTAL (LINES BA-BG) ..o $ $ $
6. Commodity differenNCES.........vvvrverrrereeirreeeecerreiseeeseese e $ $ $
7. TOTAL (LINES 1-6) ..o $ b570$ br7ds 6772

NOTE B - This section must be completed as follows:

. Lines 1 through 6 and Columns | through IV must be completed only if:
A. The total deductions on Line 8, Column IV, of the "Operational Deductions From Capital-Note A" equal or exceed 25% of excess net capital as of the prior month end
reporting date; and
B. The total deduction on Line 8, Column IV, , of the "Operational Deductions From Capital-Note A" for the current month exceeds the total deductions for the prior month by
50% or more. If respondent has nothing to report, enter “0.”

. Include only suspense and difference items open at the report date which were NOT required to be deducted in the computation of net capital AND which were not resolved
seven (7) business days subsequent to the report date.

Include in Column IV only additional deductions not comprehended in the computation of net capital at the report date.

Include on Lines 5A through 5F unfavorable differences offset by favorable differences at the report date if resolution of the favorable items resulted in additional deductions
in the computation of net capital subsequent to the report date.

-

N

>

(3]

. Exclude from Lines 5A through 5F new reconciling differences disclosed as a result of reconciling with the books of account statements received subsequent to the report
date.

. Lines 1 through 5 above correspond to similar lines in the “Operational Deductions From Capita-Note A" and the same instructions should be followed except as stated in
Notes B-1 through B-5 above.

(2]

Name of Firm:
As of:
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FOCUS COMPUTATION FOR DETERMINATION OF CUSTOMER RESERVE REQUIREMENTS
Report Items on this page to be reported by a: ~ Stand-Alone Broker-Dealer
Part Il Broker-Dealer SBSD
Broker-Dealer MSBSP
CREDIT BALANCES

1. Free credit balances and other credit balances in customers' security accounts (see

. Monies borrowed collateralized by securities carried for the accounts of customers (see Note B)

oo OB W N

. Market value of stock dividends, stock splits and similar distributions receivable outstanding

OVEF 30 CAIENAAI BAYS ......covcerciriircecice ettt

~

8. **Market value of short securities and credits (not to be offset by longs or by

debits) in all suspense accounts over 30 calendar days............cocvrurerrnrereerneneenreneieieeseeseeeeenes

. Monies payable against customers' securities loaned (s Note C)..........coocveernerneernenneenneerneennees
. Customers' securities failed to receive (SE& NOtE D).........cceereereeneeneeneeeneneneseseseeseenees
. Credit balances in firm accounts which are attributable to principal sales to customers.................

. **Market value of short security count differences over 30 calendar days old ...........c.cccocoveerern

9. Market value of securities which are in transfer in excess of 40 calendar days and have not been

confirmed to be in transfer by the transfer agent or the issuer during the 40 days ...........ccccccuuuee.
10. Other (List: ) I
11. TOTAL CREDITS (SUM OF LINES 1-10) ....vouueeuurireesseriseesseeesseesseeesse s sttt bbb

DEBIT BALANCES
12. **Debit balances in customers’ cash and margin accounts, excluding unsecured accounts and

accounts doubtful of collection (SE8 NOE E) ...ttt

13. Securities borrowed to effectuate short sales by customers and securities borrowed to make

delivery on customers' securities failed to deliVEr ...
14. Failed to deliver of customers' securities not older than 30 calendar days...........c.ccocrvuviniirernnenne

15. Margin required and on deposit with the Options Clearing Corporation for all option contracts

written or purchased in customer accounts (S6€ NOte F) ..o

16. Margin required and on deposit with a clearing agency registered with the Commission under

section 17A of the Exchange Act (15 U.S.C. 78qg-1) or a derivatives clearing organization registered
with the Commaodity Futures Trading Commission under section 5b of the Commodity Exchange
Act (7 U.S.C. 7a-1) related to the following types of positions written, purchased or sold in customer
accounts: (1) security futures products and (2) futures contracts (and options thereon) carried in a

securities account pursuant to an SRO portfolio margining rule (see Note G) .........c.cocuvevrcrnennnee

17. Margin required and on deposit with a clearing agency registered with the Commission under

section 17A of the Exchange Act (15 U.S.C. 78g-1) resulting from the following types of transactions

in U.S. Treasury securities in customer accounts that have been cleared, seftled, and novated by the
clearing agency: (1) purchases and sales of U.S. Treasury securities; and (2) U.S. Treasury securities
repurchase and reverse repurchase agreements (S€€ NOte H) ........cccocvveenenennenennenenennenenees

18. Other (List: ) S
19. **Aggregate debit itemSs (SUM OF LINES 12-18)........cvuurureririericricriesiseiie sttt

20. **Less 3% (for alternative method only — see Rule 15¢3-1(a)(1)(ii)) (3% x Line Item 4470)..

21. " TOTAL DEBITS (LN 19185 LN 20).......couuiumiiriiiiiiriiriiicisiiisssissss st sss bbb

RESERVE COMPUTATION

22. Excess of total debits over total credits (Line 21 less Line 11)
23. Excess of total credits over total debits (Line 11 less Line 21)

24. If computation is made monthly as permitted, enter 105% of excess of total credits over total debits

value of qualified securities,
AL €NA OF FEPOTTING PEIIOU. ......evecereieiseiieeir ettt ettt bbb s8££k R £ e AR bR s bbbt

value of qualified securities

25. Amount held on deposit in “Reserve Bank Account(s),” including $

26. Amount of deposit (or withdrawal) including $

27. New amount in Reserve Bank Account(s) after adding deposit or subtracting withdrawal including

$ VAU OF QUAINIFIE SECUIIES ... e eeee e eeeeee e
28. Date Of AEPOSIE (MM/DD/YY) ...cvuuivrireiriisieissesssesssesssessse st sttt st se sttt

FREQUENCY OF COMPUTATION

29. Daily Weekly Monthly

**In the event the net capital requirement is computed under the alternative method, this reserve formula must be prepared in accordance with the requirements of paragraph (a)(1

Rule 15¢3-1.
References to notes in this section refer to the notes to 17 CFR 240.15¢3-1a.

Name of Firm:
As of:
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POSSESSION OR CONTROL FOR CUSTOMERS
FOCUS
IE,eF?,[Oﬁt Items on this page to be reported by a:  Stand-Alone Broker-Dealer
a Broker-Dealer SBSD
Broker-Dealer MSBSP

State the market valuation and number of items of:

1. Customers' fully paid securities and excess margin securities not in the respondent’s possession or control as of the report date
(for which instructions to reduce to possession or control had been issued as of the report date) but for which the required action
was not taken by respondent within the time frames specified under Rule 15¢3-3. NoteS A @nd B.........c.cccoveuniuneincincineineineineineieenns $

AL NUMDET OF EMS ...ttt bbb a8 R8s bbbttt an b

2. Customers' fully paid securities and excess margin securities for which instructions to reduce to possession or control had not
been issued as of the report date, excluding items arising from "temporary lags which result from normal business operations"
as permitted under Rule 1563-3. NOtES B, C ANA D........oooveieveeerrsseeeseessesosssees oo sssssssessssssssssessssssssssesssssssssssssssssssss s $ 4588
559

A. Number of items

3. The system and procedures utilized in complying with the requirement to maintain physical possession or control of
customers' fully paid and excess margin securities have been tested and are functioning in a manner adequate to fulfill the
FEQUINEMENES OF RUIE 15C3-3 ....vvvvoseveveesseeesvees s essseesssesssessssesssesssssssssssssssssssess oo Yes No 458

H

Notes:

A — Do not include in Line 1 customers' fully paid and excess margin securities required by Rule 15¢3-3 to be in possession or control but for which no action was required by the
respondent as of the report date or required action was taken by respondent within the time frames specified under Rule 15¢3-3.

B — State separately in response to Lines 1 and 2 whether the securities reported in response thereto were subsequently reduced to possession or control by the respondent.
C — Be sure to include in Line 2 only items not arising from "temporary lags which result from normal business operations" as permitted under Rule 15¢3-3.

D — Line 2 must be responded to only with a report which is filed as of the date selected for the broker's or dealer's annual audit of financial statements, whether or not such date is
the end of a calendar quarter. The response to Line 2 should be filed within 60 calendar days after such date, rather than with the remainder of this report. This information may
be required on a more frequent basis by the Commission or the designated examining authority in accordance with Rule 17a-5(a)(2)(iv).

Name of Firm:
As of:
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COMPUTATION FOR DETERMINATION OF PAB REQUIREMENTS
FOCUS
Report Items on this page to be reported by a: ~ Stand-Alone Broker-Dealer
Part Il Broker-Dealer SBSD
Broker-Dealer MSBSP
CREDIT BALANCES
1. Free credit balances and other credit balances in PAB security accounts (see Note A) ........cccccovevveennee. $
2. Monies borrowed collateralized by securities carried for the accounts of PAB (see Note B).................... $
3. Monies payable against PAB securities [0aned (S68 NOte C) .......ccvuurrieniuneenrinirneineineieeeseiseeseeseeieens $
4. PAB securities failed to receive (see Note D)
5. Credit balances in firm accounts which are attributable to principal sales to PAB..........cccocveviveriniinnnns $ 2150)
6. Market value of stock dividends, stock splits and similar distributions receivable
OULSANING OVEr 30 CAIBNAAT BAYS........ccccceeeeveveeeeesssesseesssssesseesessssssssesssssseess s sessssesseseeeeeseson
7. **Market value of short security count differences over 30 calendar days old 154
8. **Market value of short securities and credits (not to be offset by longs or by debits) in all
suspense accounts OVer 30 CAlENAr dAYS ........c..ocururerieriireiriineireire ettt $ 156

9. Market value of securities which are in transfer in excess of 40 calendar days and have not been
confirmed to be in transfer by the transfer agent or the issuer during the 40 days

N
=
o
oo

10. Other (List: 2160
11. TOTAL PAB CREDITS (SUM OF LINES 1-10).....ccuuuvtrerermiereriseessensseesssessseesssesssseesses st sss sttt $
DEBIT BALANCES
12. Debit balances in PAB cash and margin accounts, excluding unsecured accounts and accounts
doubtful of COlleCtion (SEE NOE E).......cvueuieeiiieiircireici ittt $

13. Securities borrowed to effectuate short sales by PAB and securities borrowed to make delivery on

PAB securities failed to AElIVET ... $

14. Failed to deliver of PAB securities not older than 30 calendar days .............cccoereeneeneeninineineineenseneis $

15. Margin required and on deposit with Options Clearing Corporation for all option contracts
written or purchased in PAB accounts (S€8 NOtE F)........c.cccuivrnirnerncrnercrnncriscrisense s $ 210

16. Margin required and on deposit with a clearing agency registered with the Commission under
section 17A of the Exchange Act (15 U.S.C. 78g-1) or a derivatives clearing organization registered
with the Commodity Futures Trading Commission under section 5b of the Commodity Exchange
Act (7 U.S.C. 7a-1) related to the following types of positions written, purchased or sold in PAB
accounts: (1) security futures products and (2) futures contracts (and options thereon) carried in a

securities account pursuant to an SRO portfolio margining rule (see Note G) .........cocvvenrenrenrerneiennens $ 2215
17. Margin required and on deposit with a clearing agency registered with the Commission under

section 17A of the Exchange Act (15 U.S.C. 78q-1) resulting from the following types of transactions

in U.S. Treasury securities in customer accounts that have been cleared, settled, and novated by the

clearing agency: (1) purchases and sales of U.S. Treasury securities; and (2) U.S. Treasury securities

repurchase and reverse repurchase agreements (S€€ NOte H) .......c..ocuvrerenienienernceneeneisseesieseeeenes $ 12844
18. Other (List: ) ST $ 2220
19. TOTAL PAB DEBITS (SUM O LINES 12-18)........ocoovveeeeeessseseceseesssessessesssssssssssssesssssssssssssessssssssssessssssssssssssssessesssssssssssssssssessssssssssennes $
RESERVE COMPUTATION
20. Excess of total PAB debits over total PAB credits (LINE 19 18SS LINE 11) .....uiuuiuuiirriiiriiriiiiseissie sttt $ 240
21. Excess of total PAB credits over total PAB debits (LINE 11 18SS LINE 19) .....uvuuiuuiirieiniineiineieiseiissis sttt $
22. Excess debits in customer reserve formula COMPULALION ............c.ucuuiririiiiiiiii s $
23. PAB reSEIVe reqUIreMENt (LINE 21 1885 LINE 22) .....voovoccccceersoeceeeoerssssoseessssssssssesssssssssesssssssssessssssssssssssssssssoesssssssssssssssnssssessssnssoessesoes $
24. Amount held on deposit in Reserve Bank Account(s) including $ value of qualified securities,

3t NG OF FEPOMING PEHIOU .ovvvveeeevveeeeeeseeesessessssssssseesssssssessssssssssseeesesessssesesssssssesee s sessssss s $
25. Amount of deposit (or withdrawal) including $ value of QUALIfied SECUFIIES .........rvrereececrcreeererrereesesssseseessssssneeessssses $
26. New amount in Reserve Bank Account(s) after adding deposit or subtracting withdrawal

including $ ValUE Of QUAIIFIE SECUMEIES ..........ooooveveeeeeee s eeeeesseeesees s eessessssseee st eesssssseeees s essssseneee $

27. Date Of AEPOSIE (MM/DD/YY)....cuueiveieeireiseeseesseesseesessse sttt sse sttt ss ettt s R s R £ 8 RE R E R E R E R bR bR
FREQUENCY OF COMPUTATION

28. Daily Weekly Monthly 2330

* See notes regarding PAB Reserve Bank Account Computation (Notes 1-10).

In the event the net capital requirement is computed under the alternative method, this reserve formula must be prepared in accordance with the requirements of paragraph
(a)(1)(ii) of Rule 15¢3-1.

References to notes in this section refer to the notes to 17 CFR 240.15¢3-1a.

w
=
o

*k

Name of Firm:
As of:

21



CLAIMING AN EXEMPTION FROM RULE 15¢3-3

FOCUS
Report Items on this page to be reported by a:  Stand-Alone Broker-Dealer (if claiming an exemption from Rule 15¢3-3)
Part Il Broker-Dealer SBSD (if claiming an exemption from Rule 15¢3-3)

Broker-Dealer MSBSP (if claiming an exemption from Rule 15¢3-3)

EXEMPTIVE PROVISION UNDER RULE 15¢3-3

If an exemption from Rule 15¢3-3 is claimed, identify below the section upon which such exemption is based (check all that apply):

A
B.
C.

Name of Firm:
As of:

(k)(1) - Limited business (mutual funds and/or variable annUIties ONlY) ...........ccornrrrine e

(3]
(52
o

(k)(2)(i) - “Special Account for the Exclusive Benefit of Customers” maintained............ccc.eeueuniunerniiniinsinisssseseseieeens

[$2]
D
o

(k)(2)(ii) — All customer transactions cleared through another broker-dealer on a fully disclosed basis

Name of clearing firm:

EI
]
o

(k)(3) — Exempted by order of the Commission (include Copy Of IBHE) ..........coeuurviiveiriiriniririnrnrersesers e

[42)
o
o

22



FOCUS COMPUTATION FOR DETERMINATION OF SECURITY-BASED SWAP CUSTOMER RESERVE REQUIREMENTS
Report Items on this page to be reported by a: ~ Stand-Alone Broker-Dealer
Part Il Stand-Alone SBSD
Broker-Dealer SBSD
CREDIT BALANCES
1. Free credit balances and other credit balances in the accounts carried for security-based
SWaP CUSLOMETS (SEE NOLE A) .....ouvvriircireiiiiecieiieeiecsee s $
2. Monies borrowed collateralized by securities in accounts carried for security-based
SWaP CUSTOMETS (SEE NOLE B)......couurvuieiiiiriiiiiiiiir ittt $
3. Monies payable against security-based swap customers' securities loaned (see Note C) ................... $

4. Security-based swap customers' securities failed to receive (see Note D)

5. Credit balances in firm accounts attributable to principal sales to security-based swap customers....... $ 12073
6. Market value of stock dividends, stock splits and similar distributions receivable outstanding

OVET 30 CAlENAAT QAYS ....vvovveeerericeeieie sttt s st $ 12074
7. *Market value of short security count differences over 30 calendar days old..............cccocoverrnerncirninnnee $ 12075
8. **Market value of short securities and credits (not to be offset by longs or by debits) in all suspense

aCCOUNtS OVET 30 CAlENAAI QAYS ......vurererierieireieeieteie sttt ss st $ 12076

9. Market value of securities which are in transfer in excess of 40 calendar days and have not been
confirmed to be in transfer by the transfer agent or the issuer during the 40 days

-
—
)
S
\1
~

10. Other (List: $ 12078
11. TOTAL CREDITS (SUM Of LINES 110) 1...vuvvuiieiieieeieieiseiseeisesse s s st st essses st esss st ss st st ss st ss s s st sttt et bt et sb bbbttt $ 12089
DEBIT BALANCES
12. Debit balances in accounts carried for security-based swap customers, excluding unsecured
accounts and accounts doubtful of collection (Se€ NOE E)........ccviuriereereineneineiiesineineseieeeseiseieenns $ 12079
13. Securities borrowed to effectuate short sales by security-based swap customers and securities
borrowed to make delivery on security-based swap customers' securities failed to deliver ................. $ 12080
14. Failed to deliver of security-based swap customers' securities not older than 30 calendar days......... $ 12081
15. Margin required and on deposit with Options Clearing Corporation for all option contracts
written or purchased in accounts carried for security-based swap customers (see Note F) ................ $ 12082

16. Margin related to security future products written, purchased or sold in accounts carried for security-
based swap customers required and on deposit in a qualified clearing agency account at a clearing
agency registered with the Commission under section 17A of the Exchange Act (15 U.S.C. 78g-1)
or a derivative clearing organization registered with the Commodity Futures Trading Commission
under section 5b of the Commodity Exchange Act (7 U.S.C. 7a-1) (see Note G) ......ccevvvvvvrieernnnne $ 12083]

17. Margin related to cleared security-based swap transactions in accounts carried for security-based
swap customers required and on deposit in a qualified clearing agency account at a clearing agency
registered with the Commission pursuant to section 17A of the Exchange Act (15 U.S.C. 78g-1) ...... $ 12084

. Margin related to non-cleared security-based swap transactions in accounts carried for security-
based swap customers required and held in a qualified registered security-based swap dealer
account at another security-based SWap dEAIET ..o $ 12085)

19. Other (List:
20. **Aggregate debit items

1

oo

—
N
o
©
o

21, **TOTAL DEBITS (SUM Of LINES 12-19) .....uvurieunerimiriesisseesisesesseesiseesssess sttt $ 12091
RESERVE COMPUTATION

22. Excess of total debits over total credits (Line 211888 LINE 11) .........orevvveerrrieeccss s $
23. Excess of total credits over total debits (Line 111858 LiNE 21) ...t $
24. Amount held on deposit in "Reserve Account(s)," including value of qualified securities, at end of reporting period ...........c.ccocueeeeneeneeneinieneen. $
25. Amount of deposit (or withdrawal) including $ value of qualified securities $
26. New amount in Reserve Account(s) after adding deposit or subtracting withdrawal including

$ value of QUANIfIEd SECUMHES ... $
27. Date Of AEPOSIE (MM/DDIYY) ..oucvureeruerireeeserisesesesssesssseesssesssseesseesseess s8R E R $ 12097

** In the event the net capital requirement is computed under the alternative method, this reserve formula must be prepared in accordance with the requirements of paragraph (a)(1
of Rule 15¢3-1.

(il

References to notes in this section refer to the notes to 17 CFR 240.15¢3-3b or 17 CFR 240.18a-4a, as applicable.

Name of Firm:
As of:
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POSSESSION OR CONTROL FOR SECURITY-BASED SWAP CUSTOMERS
FOCUS
IR:’ZFI?tO |r|t Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Stand-Alone SBSD
Broker-Dealer SBSD

State the market valuation and number of items of:

1. Security-based swap customers' excess securities collateral not in the respondent's possession or control as of the report date (for which
instructions to reduce to possession or control had been issued as of the report date) but for which the required action was not taken by

respondent within the time frame specified under Rule 15¢3-3(p) or Rule 18a-4, as applicable. Notes A and B..........c.cccoveuvevncrnirncnnennn. $ 12098

AL INUMDET OF IIBIMIS ...ttt et 8 ekt en 12099
2. Security-based swap customers' excess securities collateral for which instructions to reduce possession or control had not been issued

as of the report date under Rule 15¢3-3(p) or Rule 18a-4, @s @ppliCabIe. ..........c.cocurrirriericrircrincrirccriserere e $ 12100)

AL INUMDEE OF IIBIMS...... ettt bbb 12101
3. The system and procedures utilized in complying with the requirement to maintain physical possession or control of security-based

swap customers' excess securities collateral have been tested and are functioning in a manner adequate to fulfill the

requirements of Rule 15¢3-3(p) or Rule 18a-4, as applicable ..o Yes 12102 No 12103

Notes:

A — Do not include in Line 1 security-based swap customers' excess securities collateral required to be in possession or control but for which no action was required by the respondent
as of the report date or required action was taken by respondent within the required time frames.

B — State separately in response to Line 1 whether the securities reported in response thereto were subsequently reduced to possession or control by the respondent.

Name of Firm:
As of:
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FOCUS CLAIMING AN EXEMPTION FROM RULE 18a-4
Report
Part Il Items on this page to be reported by a:  Stand-Alone SBSD (if claiming an exemption from Rule 18a-4)
SBSD registered as an OTC Derivatives Dealer (if claiming an exemption from Rule 18a-4)
EXEMPTION FROM RULE 18a-4
If an exemption from Rule 18a-4 is claiMed, ChECK the DOX.................rvveeveereeeeeeseeeeeeee e oo eeeeeeeee e [ ]h2104
Name of Firm:

As of:
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FOCUS

COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS

Report Iltems on this page to be reported by:

Part Il

Swap Dealer (SD)

Futures Commission Merchant (FCM)

CFTC Introducing Broker

ADJUSTED NET CAPITAL REQUIRED
A. Risk-based capital requirement

i. Amount of customer risk

Maintenance Margin ...........ocueeeeneereererineeneeneieeseeseeseese s $ 7415
i, ENEEI 8% OF LINE Advvvvvreueereesssreeessioeeesssssseesssssssesssessssssssssssssss st sssss s sssss s ssssssssssssssssseees $ 7425
iii. Amount of non-customer risk
Maintenance Margin ...........ocuceeeneeneeeeneeneeneieeseeseeseese s $ 7435
V. ENET 8% OF LING ALl v ssessssssssssssessossssoes $
v. Amount of uncleared swap margin .........cccoeeeereuneereeneeneeneens $ 7446
Vi ENEEE 2% OF LINE AV.oeeee sttt sttt sttt sttt en e $ 7447
vii. Enter the sum of Lines A.ii, AV, BN AVi......oociiieciec s $
B. Minimum dollar amount rEQUINEMEN ..ot st sss st ess s ssssesessessens $
C. Other NFA TEQUIFEMENL........c..oeeveecveecsiessssess s ssees st st ssessss s ssss st s st sss s sses st ssessssssssns $ 7475

D. Minimum CFTC adjusted net capital requirement

Enter the greatest of Lines A.vii, B, or C

E. Minimum net capital requirement (enter greater of ltem 3760 or Item 7490, as applicable)

F. Excess adjusted net capital (Item 3750 minus Line E)

G. CFTC early warning level -

i. Ifan FCM, or an FCM also registered as an SD, enter the greatest of 110% of Line A.vii,

150% of Line B, or 150% of Line C

ii. Ifan SD not also registered as an FCM, enter the greatest of 120% of Line A.vii, Line B, or Line C

H. CFTC Adjusted Net Capital in excess of early warning level (Item 3750 minus Line G.i or Line G.ii, as applicable)

Name of Firm:

As of:
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FOCUS STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

Report

FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES

Part Il

Items on this page to be reported by a:  Futures Commission Merchant

SEGREGATION REQUIREMENTS

1. Net ledger balance

B. SECUMHIES (B MAIKEL) .....vvuceecieie s

2. Net unrealized profit (loss) in open futures contracts traded on a contract market ..o

3. Exchange traded options

A. Add: Market value of open option contracts purchased on a contract market............cocoeeneneueenieneeneersenienenn.

B. Deduct: Market value of open option contracts granted (sold) on a contract market............cccoveeveervernirniinns

4. Net equity (deficit) (total of LINES 1, 2 @N0 3)......viriiiieiieiiiieseeeeecseis et
5. Accounts liquidating to a deficit and accounts with debit balances — gross amount .............c........ $
Less: amount offset by customer owWned SECUMHIES ...........c.uevieriereeeiieseseeis $(

6. Amount required to be segregated (add LINES 4 @Nd 5)..........ccurirerieniireininiineiee e

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

B. Securities representing investments of customers' funds (at market)........cccoovenennincnncnnisees

C. Securities held for particular customers or option customers in lieu of cash (at market) ...........c.coveeverrerrninnee

8. Margin on deposit with derivative clearing organizations of contract markets

B. Securities representing investments of customers' funds (at Market)...........c.cocevcereeneineeneees
C. Securities held for particular customers or option customers in lieu of cash (at market) ...........ccocooerervinineenee

9. Net settlement from (to) derivative clearing organizations of contract Markets ...

10. Exchange traded options

A. Value of 0pen 10Ng OPHON CONTACES ........c.cvuriuieieriiieeise ettt bbb bbbt

B. Value of open short Option CONTACES ...........cvurveieiiniseiisieissss ettt nes

11. Net equities with other FCMs

A, Net IQUIAALING BQUILY .....vuvveerrerrerieerisetie ittt sttt
B. Securities representing investments of customers’ funds (at Market)...........c.cocuveerevneeneneeeees

C. Securities held for particular customers or option customers in lieu of cash (at market) ..........cccocrererinenenn.

12. Segregated funds on hand (describe:

13. Total amount in segregation (add Lines 7 through 12) ..........c.cccuuiieincinine e sssessenens
14. Excess (deficiency) funds in segregation (subtract Line 6 from Line 13) ........ccccveunrnernirnimnernernenneinensensennenene
15. Management target amount for excess funds in SEGregation..............cucuererreieineeneineinee e

16. Excess (deficiency) funds in segregation over (under) management target amount EXCESS..........ocurereereereenerneeneens

Name of Firm:
As of:
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FOCUS STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS AND FUNDS IN CLEARED SWAPS CUSTOMER
Report ACCOUNTS UNDER SECTION 4D(F) OF THE COMMODITY EXCHANGE ACT

Part Il

Items on this page to be reported by: Futures Commission Merchant

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

B. SECUHIES (B MAIKET) ....vvuveeieriicii e

2. Net unrealized profit (I0SS) iN OPEN ClEAIEA SWAPS........cuuuruuierieriirisis ittt bbbt

3. Cleared swaps options

Rl
o] [Oo
ol (o
= ©
ol (©

R
[o=]
(3]
)
o

A. Market value of open cleared swaps Option CONtracts PUFCASED ...........c..rerremieriiriiriieeieeieeieee ettt $
B. Market value of open cleared swaps option contracts granted (SOIA) ... $ )
4. Net equity (defiCit) (Add LINES 1, 2, BN 3).......evuuriuiiiiiiiiiieiieieeieie et $ 8550
5. Accounts liquidating to a deficit and accounts with debit balances — gross amount............c.c.c.cvceneuenee 8560
Less: amount offset by customer owned SECUMHES............covvvuervveerrriereeeee s ) 8570 $
6. Amount required to be segregated for cleared swaps customers (add LiNeS 4 @nd 5) ..........cccrveueireiinrienssnssiesesisesesisesisess s $ 8590
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks
A CBEN e85 $
B. Securities representing investments of cleared swaps customers’ funds (at Market) ..........coociininii s $
C. Securities held for particular cleared swaps customers in lieu of cash (at Market) ..........ccvcuvereie $
8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts
AL CASN ettt $ 8630,
B. Securities representing investments of cleared swaps customers' funds (at Market) ..........c.cocuvceerneiiieeeeeeeesens $
C. Securities held for particular cleared swaps customers in lieu of cash (at Market) ..........ccocuvern s $
9. Net settlement from (to) derivatives Clearing OrganiZations ..............ceuiueeeiriineireie sttt bbb bbb $
10. Cleared swaps options
A. Value of open cleared SWaps 10Ng OPHON CONMTACES ............veuriuierriirriieieeeieceeeeeeeees bbb eb bbb bbb $ 8670)
B. Value of open cleared swaps Short 0PN CONMTACES ............cuuiuuiimiiiii st $ )
11. Net equities with other FCMs
A, NELTIGUIABENG BQUIEY ..vvovvverererieseeirseeisee it esesssse st ssess st 888858 $
B. Securities representing investments of cleared swaps customers’ funds (at Market)..........ccoeeieneeeeeeeeeees $ 8700
C. Securities held for particular cleared swaps customers in lieu of cash (at Market)..........coocueiurierrinrininci e $
12. Cleared swaps customer funds on hand (describe: )..

13. Total amount in cleared swaps customer segregation (add LiNes 7 throUgh 12)..........c.uuuirimeiiisesesiesiesese s sesessenens
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from LiNg 13) ........cocveureinirneineiieenncneinsessieeeseeseieessensen
15. Management target amount for excess funds in cleared swaps segregated @CCOUNLS...........ccvuiviiriiriirincresir e

16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target excess

Name of Firm:
As of:
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FOCUS STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION
Report FOR CUSTOMERS' DEALER OPTIONS ACCOUNTS
Part Il Items on this page to be reported by a:  Futures Commission Merchant
1. Amount required to be segregated in acCOrdance With 17 CFR 32.6......coooooocceceievvvereeeessssssssssssssssseeessssssssssssssssseesssssssssssssssssssseesssesssssssssnes $

2. Funds/property in segregated accounts

B. Securities (at market value)...........c.ccoeeneeenee.

C. Total funds/property in segregated acCOUNtS ..........ocveevecrecrencnenee $ 7230

Name of Firm:
As of:
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FOCUS STATEMENT OF SECURED AMOUNTS AND FUNDS HELD IN SEPARATE ACCOUNTS
Report FOR FOREIGN FUTURES AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7

Part Il

Items on this page to be reported by a:  Futures Commission Merchant

FOREIGN FUTURES AND FOREIGN OPTIONS SECURED AMOUNTS

Amount required to be set aside pursuant to law, rule, or regulation of a foreign government or a rule
of a self-regulatory organization aUthOMZEd thEIEUNTET ... s $

1. Net ledger balance — Foreign futures and foreign options trading — All customers

AL CSN ettt $
B. SECUMHES (B MAKEL) .......vveeeiveeciisciisc ettt sttt $
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of rade ..o $

3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade ............cccvriininnin s $

B. Market value of open option contracts granted (sold) on a foreign board of trade .............cvveeeeieieiieeeee s $
4. Net equity (deficit) (dd LINES 1, 2, @NG 3) .....uucvuiieiiiiiiiii it $
5. Accounts liquidating to a deficit and accounts with debit balances — gross amount..............ccceoverrenrenne $ 7351

Less: Amount offset by CUStOMEr OWNEd SECUMHES..........c.everierriieiieiireceee et $ $
6. Amount required to be set aside as the secured amount — Net liquidating equity method (add Lines 4 and 5) $
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (aboVe) O LiNE B ...........cceeereereeeeneenieneseineneseeseseeseeees $

Name of Firm:
As of:
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FOCUS STATEMENT OF SECURED AMOUNTS AND FUNDS HELD IN SEPARATE ACCOUNTS
Report FOR FOREIGN FUTURES AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7

Part Il

Items on this page to be reported by: Futures Commission Merchant

FUNDS DEPOSITED IN SEPARATE 17 CFR 30.7 ACCOUNTS
1. Cash in banks

A. Banks located in the United States ...............cooevviierriiieciiiieciiis $
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510 § $ 7530
2. Securities
A. In safekeeping with banks located in the United States.................... $ 7540
B. In safekeeping with other banks designated by 17 CFR.  30.7
Name(s): $ $ 7570
3. Equities with registered futures commission merchants
AL CASN i $
B. SECUMHES ... $
C. Unrealized gain (loss) on open futures contracts............c.ccoecreeeneee $
D. Value of long option CONrACES..........eceeveererrreneereeeriniineiseneeseineines $ 7610
E. Value of short option CONtracts ..........eveeureemeeerneeenreineceserineeeenneens $ ( ) 7615 $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s): 7630)
N O $
B. SECUMHES .....covvvvvvvvevrsrrs s ssssssssssssessanas $
C. Amount due to (from) clearing organizations - daily variation........... $
D. Value of long option COMTACtS ..........cuueerrererecrierierierineriereseneenene $ 7670
E. Value of short 0ption CONIaCtS ..............ervvercvveneerveresssiessesseesssiens $ ( ) 7675 $ 7680)
5. Amounts held by members of foreign boards of trade
Name(s): 7690)
A CASN.c.oreoesosesosesssses s $
B. SBCUMHES ..ovvvveveveveriscrre s ssssssssesessenas $
C. Unrealized gain (loss) on open futures contracts............cocccoeerneennee $ 7720)
D. Value of long option CONTACtS ..........cuuveeereecrecrecricrieriserierenenenenene $ 7730
E. Value of short option CONtracts ..........ccccuuurerrvvvvviveriinsnssnsessssisiiesisianas $ ( ) [71735 $
6. Amounts with other depositories designated by a foreign board of trade
Name(s): $
7. Segregated funds on hand (describe: )... $
8. Total funds in separate 17 CFR 30.7 GCCOUNS .vvvvvveeverrresseerrerssesreneren $
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line Item 7360).........cccouvrmeernerneerneirnernerseireeis $
10.Management target amount for excess funds in separate
17 CFR 30.7 @CCOUNTS ...vvvvvvevereseaerreveseseessesssneessssesssssssssssssessssessenes $
11.Excess (deficiency) funds in separate 17 CFR 30.7 accounts
over (under) management target EXCESS .........cweeeenrerneeneeereenes $ 778

Name of Firm:
As of:
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SCHEDULE 1 - AGGREGATE SECURITIES, COMMODITIES, AND SWAPS POSITIONS

FOCUS
Report Items on this page to be reported by: Stand-Alone Broker-Dealer
Part Il Stand-Alone SBSD
Schedule 1 Broker-Dealer SBSD
Stand-Alone MSBSP
Broker-Dealer MSBSP
Aggregate Securities, Commodities, and Swaps Positions LONG/BOUGHT SHORT/SOLD

1. U.S. trEaSUMY SECUMHES .......ucvruvrcereireiseieiseiseieiss s
2. U.S. government agency and U.S. government-sponsored enterprises...

A. Mortgage-backed securities issued by U.S. government agency and
U.S. government-sponsored ENtErpriSES ..........orwrereenrereereeseesnnennes

B. Debt securities issued by U.S. government agency and U.S.
government-sponSOred ENtEIPIISES .........vvverrerrerseresnrsssrsssnsssnnens

3. Securities issued by states and political subdivisions in the U.S...............
4. Foreign securities

A. DEDE SECUMHIES ...

B. EQUItY SECULIES .....cvurerreriiirercieeisei et
5. Money market iNStrUMENLS..........cuveirierereieseesee e
6. Private label mortgage backed SECUMtIES.........ccvvurrercercrerneineireeeiene
7. Other asset-backed SECUMLIES ..........c.cvevucricricrinerinericriericrcriereeneenene
8. Corporate OblIgatioNS ...........cvurierierierierierieriserie et
9. Stocks and warrants (other than arbitrage positions).........c..ccccoveuneunnn.
10, ATDIITAGE ...ttt
11. SPOt COMMOMIIES ...vovvverrerricrierieierie e
12. Other securities and COMMOGILIES .............vvreererrrrereieerreeieeerereeeens

13. Securities with no ready market

D. Total securities with no ready market ............ccccovererrnenincriensininns
14. Total net securities and spot commodities (sum of Lines 1-12 and 13D)
15. Security-based swaps

AL ClEATEA ...ttt

B.NON-ClEArEd ... s
16. Mixed swaps

AL ClEAIEA ...

B. NON-ClEArEd ... s
17. Swaps

AL ClBATE ..ot

B. NON-ClEArEd ... s
18. Other derivatives and OptioNS ...

19. Counterparty NEHING ..o

20. Cash collateral NEttNG .........c.cocueevervenerinerinerineinersereesseseseeieees
21. Total derivative receivables and payables (sum of Lines 15-20)..............

22. Total net securities, commodities, and swaps positions
(SUM OF LiNeS 14 @Nd 21) ...ovvvvririiiicierieeieeeesiesiesi e esseseeees

Name of Firm:
As of:
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SCHEDULE 2 — CREDIT CONCENTRATION REPORT FOR FIFTEEN LARGEST EXPOSURES IN DERIVATIVES

Stand-Alone Broker-Dealer (Authorized to use models)

o &
[m)]
Onunam
o mo D
nwo=
N = = o
[0} [
L= O =
c ® c ®©
S 2o QR
2<%
T T O
C X C X
<o ®Q
Omowm
<
o
o
Qo
5]
o
o
@
o
i)
@
>
©
[o%
L
ESS
c
o
%)
1<
2
N
N+ _ O
220 -S
O Q=T
oLL2
[N (&)
o

By Current Net Exposure

Gross Replacement Value

Receivable

Current Net and

Net Replacement

Payable

I R = R R R S R S IR RIS RS
<=l I=I1=I=M S| (] [N ] | @ (S S ] [ 21 e
NSNS S S S S S S S S S S S S e | e
S]] S]] ] ]SS S S S S]] ] e
= [E] 1= 1] (=] S E] S E] E] S]] S S E] S]] E
=]

oL

5]

<o

Ke)

[&]

=

>

=2

]

S| ||| |||l v|lv|le|lvlw|l el ale|le
STSlT=TTN o= e e =TSl TSN T = 1=
sl 12l el S]] 21 sli2 120 1= = <<= =] 1=
B S NS IS RSN S N S S S R N R A e N A
NS SN]SR
o | = =S =] =) S S S S S S S S]] =] =] =
5

w

o

a

=3

i

<

=

=

9]

°

Sl o| o| v | a| o] a| a| o| v| v| B| a| & | & &»
ST TSI TR e TS = TN TS =TS TS T T 5
o 112l 2] 1]l |=] || [ (2 [S] |2 |2 |2 |2 2 2] |2 |2 |5
O LIS I=SUILSTIN NI =2 =222 =20 120 (2] [
SIS [ 1S [ (S S [ S]] (] [ | S [ S (S| (S]] S|
2 | = Sl [E] =] =] =] =] = E] E] S]] E] =] ] S S
o

a

=3

i

-

]

=

=

o

5]

£

5

Ol | o| v| v| en| n| n| B| B & | v| &v| &| A | &
Tl TSI TS =TT T Tl el T=ITo T TS =1 TN T~
S (S| Dl [ == NIRRT SR [ |ofl | [=
SIS EENISHISENISENISISE S22 S
| S [ S S (S S [ S S [ S [ (S | R
= =] =] =] =] =] E] E] =] =] =] (=] (= E] S]] S
©

=

&

S| n| n| | v n|n|n| p| p| a| | v n| B B B
TN TSI TR = T TS TSl =TT T T T =
G| ] || |S| | [ s |S] |3 |2 || || | |S] [L] |S] |=
=== =0 =20 =21 =2 =20 =20 =220 =20 =20 2] 2] 2] |
NS S ][] [e] [l [ | el e (o] [ef [ef [ =
SIS IS S S S E]E] E] S]] S S E] S]] S
w

8

<]

3

n

]

<3

Ol | en| en| en| n| o| o v v| v| B| B| B| B & | &
LIS NI RIS NI SR ISR EE IR ERITEE
O [ |2 [ | I (I [ (== 1S =S (< =
LIS IS S ISTISTHSHISHISHIS SIS =] [
NS [ S S S S]] S S S (S ] (S S]] S =
=SS NS (S (S E]E] E] S NS S =] E] E] S
£

©

[©]

o«

]

<3

o

Bl a| o | v B | B B B B | B| B B B o
STT=TTNITS TS T =Tl TSI ST TN TS <

QNSNS [ (S S K S [ [ (3] |

A= IS ENSHISTISHISHISHISIS S!S ]2 12 ]S

Sl (] [l [l [ | S e (o] (S| [lf [ [ [ &

2 (& [E] [E] [E] =] 1= =] S E] E] E]E] S NS S]] o
B 3
< b=
[ ©
k=l m
2 £
< 3
= o
9] P
] c | L
S ol il @] || B =
=1 I Y S R S P R s B = B B B B AT B R
l=|d|s| ||| N|s|as| 2|22 08

By Current Net and Potential Exposure

Gross Replacement Value

Receivable

Current Net and

Net Replacement

Payable

NI B S EEI I = S R A S R N T RS
ol (ol 2 2 [ |2 12l (2 | =[S < = S = <]
| || [ | [ [ | [ | [ [ | [ |2 | [2)] |2
S Q]| || [l [ [ [a)f [ |3 |3l || (o3| || (| || |3
= = =] =] =] =] =] S =] =] S S =] =] S =] =

e

5]

bS]

5]

<o

©

O

£

o

=

T

S|l o a|len|le|lvn|la|ln|le|le|la|loa|lnalealele
R R = R RN S S IR IS
s I s s e TN TN O TN [N [N [N [N [N [N [ [on
| || [ | [ [ | [ | [ [ | [ |9 | [ |0
S ]| || | (o3| [eaf [a)f [ |3 |3l || (o3| || [ | [ | &

o | = = = = = =) S S =] S =] =] S = =) S S

5

w

o

o

3

w

<

=

c

5]

°

Sl ol o o] o| v o] p| a| | a| v| B| a| | | o &»
ST T= TN TS = e Tl T=lTol TS TS =T TS T

o L2l 2l islialial izl 22021 (S SisStSHsH S =SS

o1& & [l 2l 12 (20 121 12l {20 (21 12 [ [ |2 [ (2] [«

S| [ |t |l (] |aa]f |eul [« |ea]f |e3| [ |3 |e3]f |3l [ |e3]f |3

2 | = =] =] =] =] S =] =] = S = =] S = =] =] =

o

o

<

w

=

o)

=2

=

f

@

=

>

Ol o| v| v| n| n| n| n| n| B & v| a| a| &| B| o &»
SNSRI S R EE R BRI R S R S
oo |l |oo||l |oo|| |0l ||l ||l ||| ||| ||| ||| ||| ||| [ [ [ [S ]| |
AN N N TN TN TN TN TN TN [N [N [N [N [N [N [N [N
S| [ ] fe]f [ ef [S] S)SS (|SS ] S ] e
| | o | o | o g

®

=

©

S| o n| | n|n|n| n| n| n| v | v n| n| n| n| e
FTSI TS =TTl T T T TN o T T T =Tl TS
S| Sl | || || [S]| [ [=If [=1 1= =) =2 (=2 [ =]l =] |[=2] |
I S S RS ST S R N (W e N N (W T N BN (RN T WA Y
N (NS S]] e S]] S| (S || e
= =] =] =] =] =] =] S =] =] S S =] =] S]] =] =

o

w

<)

4

w

w

o

Ol n| | v| n| | »| o n| n| B| v A| A| B| &a| »| &
NIRRT RN IR BRI RS IR IR BRI
< S22 |l [f (O [S] |9l o | | |9 [2] (<] |l [©
NI N SN N N N A R R S T M WS
Sl S (S (] (S]] S S S S S (S]]
=SS NS (S (S E] L E] E]E]E] NS =] S E] E]E

—

£

©

(O]

w

w

o

e

R A P P A PR P A | R A B R A B B
SRS EE RS S R R SR Y S S R R

D | [ | [ [ | [ [T [T [T || [ [T | =T
NS S | () | ea ] o] [l |l S| [ S| || [ [
Sl [N [N | [ N [S] | S ][ S(S]e ] e ] [s
21 =] [=] S]] =] =] E] (=] =] S S]] =] S S NS S]] o«
= @
c b=
(] ©
=3 m
2 £

< 3
= oS
D 5| s
€ I S T S IS I =
=1 TS U U R R [ e R I I B B I B B Yo ST
Q] ~| N[ | | | ©| ~| 0| | ~v| ~| «~| «~| ~| «~|=]| ©
(&) << | =

Name of Firm:

As of:

33



(O]
=
5
=
a
|
oc
(&)
-
=
=
Gl=
ElS
= o
> 1S
o | 8
Dl S
x| e
2|3
Q| X
5| £
=
R IS
I
< ©
=18 o
o A oo 9w
LLl o0 nwao
[m) X pmpmoo
w| Edwnn=
> OOV = D=
x nn%n%
=|22a28a
I S S s
S| oo T O
) C C X C X
Bl ssese
o|l»PoddHd
=
o
=
x z
o o
| L
fse) o
g8
2 @
[m) o]
ol
9l &
20
o
K%
=
c
o
[72]
1]
2
(s2)
ND+-_ O
20 S
Oaoto
oLL2
L (&)
(7p]

Current Net and Margin Collected

Net Replacement Current Net Exposure

Value

Gross Replacement Value

Internal Credit Rating

Potential Exposure

Payable

Payable

Receivable

N [ = el [ef [~ [ [ [ [=[ [ |2 | v [ef [~ [ [ [ |=[ | |2 s [wf [of [ [ [ [2 |= || [ [ [wff [of [~] || |=
R IRS[ s IRl ISl IR Ins] [ |22 |ooff [ |0 [2f [ |2 [oof [0 |2 [ |2 |2 [ |2 |2 |2 |2 [ |2 |2 (2] |12 |2 |2 |12 |2 |2 |12 [
ol ol [ || |[of [ ||l [ || | [ || |Of [ |9 [©f O O [©f | |©f [© || [©f | O [©f || |<Sf [ D[S || || || || | |[©
SRR R S S R S R R R R R R A R R R R A R R R R R R R R R R Y I B T N B NI M R (R
— | =] (=] I=] =] =] I=]| (=] I=]] I=]] (=] I=]] =] =] I=]] =] =] =] =] I=] =] =] I=]] =] I=]] =] (=] I=]] =] (=] =] =] I=]] I=]] =] I=]] =] [=
A| A A P A A A B P A B A B B A A P A B P A B P B P P B P A B A B B A B B B
<[ [ [ =]l [ 2] [ [ [ [ <l [ [~ [l [22[ [ =] [N |2 [ [wf [ [ [ [ [2] [= [N [ || [wf [of [~=] [ [ [ [—
Dl [ |l [Rf [0 || [t (st IsEI s 1SS ISl [ =] [ [ (el [ | | [ |9 [ |Yf | (S || | [ | [ | || [ | [N [t
O O [ || | [ | [Of [ [ [ | [Of [ [ [Of [ | [WOf | |[Of [ || [WOf | | [ | |[Of [ | [Of [ | [ |5 |wf (v
NN [N [ | [ [ S [ o [ [N [ [ [ [ [ [N [ [ [ o | [ | [ [N [N || e
— | = (=] I=] I=]| =] I=]| =] I=]] I=]| =] I=]] I=]| =] I=d| =] I=]] I=| (=] I=] =] =] =] =) I=]] I=| =] =] I=| =] I=df =] I=]] I=]| (=] I=]| I=]| [=
A A A A A | B A A B A B A B B A B B A B A B B A B B B B A B B A B B B B A e
[ {oof [ o] [=[ [ |2 [ [ [of [~ || |22 [ |=| [N| [] <] [w| |[off [~ [ |2 [ |= N[ [ [ [wf [ =] [ [ |2 [ | [ [
of 1o [ 1S o [ 12 |2 121 12 [ 1S 1S ===l | |11 {11l [ =1l [ | N[ [N ||| [ | [N [N |2 [ |2 [ [N
<[ 1= 1= 1o o |of [ [©f [©f [ |9 |©f |© (v |w| v [ [ [wf |wf || || e |of [ [ [ [f [f || || | [ [ [ [ [ |
NN [N [ | [ [ [ o [ [ [ [ [l [ [ [N [ [ | [ o | [ | [ (o [ | o | L=
~ | = (=] I=]] I=| (=] I=]| =] I=]] I=]| =] I=]] I=]| (=] I=d] =] =] I=d] =) =] I=| =) =] =] =] =] =] =] I=] =] I=]] I=]| [=]] I=][ I=]| [=]| L=
A A A A A A B A A B A B A B B A A B A B A | B A B B B B A B B A B B A B n A
ol [zl [N |2l [t [ |off [ 2] |2 [/ || N[ [ | [wf [f I~ [l |0 |2 [ N [ |t (el [ =] [ (2 |12 [=| [N |2 [ |l [©of (=
ol |of [ || |<f [ || [<2fl [ | [ NS IR [ Il [S=f [S=Ins] =I5 [ [ |2 [ |2 122 [ |2 |2 [ |22 [ <21 |22 [S2] |22 |22 [N
o RS BB IRBSH BESA N SH AR B BSA EBSA BESA B SA HBSA B B ASH B SSA RS HSH BESA N SH BEsA BSA B SH A A B SA BESA B SA RS RS B SH B SA N SA BSA R SA RS RsA B A Nk
SR R B R S N S A R R R R R R B R R A R R R R N S A A R R T N N R R (R
— | =] (=] I=]] I=]| [=]] I=]| =] I=]] I=d] (=] I=]] I=]] (=] I=]] =] (=] =] =] =] =] =] I=]] =] (=] =] =] =] =] =] =] I=] =] I=]] =] (=] I=
A| A A A A A A B A A B A A B A B P A B P A B P B B P B P A B B B B A B B B
ol (s [ ol [=[[o] | [ [ N [l || [l [ =]l [oof [ 2] [=| | [ [ <1 [<f [ (ol [ |20 [ [N |2 [ [ [©f [~ | |22 [
N N[ e [ [ [l |20l [ |20 |2l [ |2l [ [ 1= = = [ (= = [ | = 1= [ |9l | [of | [ | |[©f [ |9 |9 [
oH IS BESH NESH NS N ESH EESH BB HESA BESA B N ESA BESA HESA BESA BB B BB A WA BEsA BsA B A B A E B B EsA A B BA R A WA BEsA N A HEsA BsA N A R A R RA NS
NN [N [N [N N[ N N [N [ [ TN [ N[ [N [ [N TN [N [N [N [ [N N [ o] [N b=
~— | = [=] |I=]| I=]| [=]| I=]| [=] =] I=]| [=] |I=]| I=]| [=]| |=]| I=]| =] |=]| [=] |=]| I=]| [=]| |=]| I=]| [=]] |=]| [=]| [=]| |=]| [=] |=]] [=]| [=]| |=] [=]| [=]| |=
A A A A A | B A A B A A A B B A A B A B A | B A B B B B A B B A B B B B A B
ol Ixf [ |2 |2 [ || [ [ |l [ =] [ [ |2 [=[ | |2 [ |l [<f (=] || [ [/ = [N [ [ [ | [~ ] |2 [ | = [N [N
of |of [ || |2 [ |2 [ |2 |22 [ |2 |2 (S 120 |2 (2] 12 (2 |20 |2 (2 120 (20 =1 1=l =111 == [ o] [N [ey
O || || [ [2ff [ [ |20 |2 |2 |2 [ [2ff [0 [ IS IS IS [ (= o S E A ESA B SA R A B RA ERSA B B ESA R A R A A A A R
N | [ e (e e ol (ol (ol [ [l [ [N [N [N [N [Tl [ [ [ [ [N [N [N [ [ 1 [ [ [N [ [N [N [N L=
— | =] (=] I=]] =] (=] I=]| =] I=]] I=]] (=] I=]] I=]] (=] I=]] =] (=] =] =] =] I=]] =] I=]] =] =] =] =] =] =] =] =] I=] =] I=]] =] (=] I=
-
P A A A | A A P P A B A | A A B P B P A B B B B P B B A | B B B B B B B e
ST T=lTNlITR TSI T Tl T=lTol Tl Tl T =Tl TRl T Tl T =TTl Tl =l TN Tl T el Tl T~ Tel Tl T2 T =TT T T
< S (o || |Wf [ || [©f [ |9 [ || | [ || | [ || |[f [ O [B={ Nl IRS] [ el [N (D= Ins]l [B= [~ |2f [l |0 |of [0 |0
DD [ |2 | [ |2 [ [ |2 [ |2 |2 [ |2 | [ |2 [ [ |2 [ |2 |2 [ |20 [ [l |2 [ [ |2 [ |2 |2 [ |22
AN [ [ [ | [f) [ | [ [ || [ | [ [ || [f [ || [ | [ [ | [ [ || [ [ || [l | || [ | e
~— | = (=] I=]] I=]| [=]| I=]| [=] I=]] I=]| [=] |I=]| I=]| [=]| I=]| I=]| =] I=]| [=] |I=]| I=]| [=]| |I=]] I=]| [=]] I=]| =] [=]] I=]| [=]| |=]| [=]| [=]| |I=] [=]| [=]| |=
| ..
L B
. . . . - - . . o] |l N| o | v Ol | 0| o O | N O W] YOI~ XV DD | NP S| | ©| £ O
—l N [ w]Oo| ~| 0| v~ | [~~~ [~~~ dfN N NN NN NN AN A oo o] O o o] D] —

Name of Firm:

As of:

34



SCHEDULE 4 — GEOGRAPHIC DISTRIBUTION OF DERIVATIVES EXPOSURES FOR TEN LARGEST COUNTRIES

Stand-Alone Broker-Dealer (Authorized to use models)
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