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February 26, 2010

State of New York )
' ) ss:
County of New York )

I do hereby affirm that to the best of my knowledge and belief, the attached financial statements as of
December 31, 2009 and supplementary schedule are true and correct, and that neither Citigroup Derivatives
Markets Inc. (the Company) nor any principal officer or director has any proprietary interest in any account
classified solely as that of a customer. I do hereby certify that the attached financial statements as of December
31, 2009 and supplementary schedule will promptly be made available to the Company members and allied
members whose signatures do not appear below. :

Ty, St

Ramsey SalibaZ
Chief Financial Officer




CITIGROUP DERIVATIVES MARKETS INC.
(A wholly owned subsidiary of Citigroup Financial Products Inc.)

Statement of Financial Condition
December 31, 2009

(Dollars in thousands, except share data)

Assets .
Cash ‘ ' $ . 3,09 .
Financial instruments owned and contractual commitments, at fair value: L
Exchange-traded options 164,710
Equity securities 2,475,835
: 2,640,545
Receivable from affiliates ' 10,180
Property, equipment and leasehold improvements, net of accumulated depreciation
and amortization of $30,290 7,800
Other assets 47,059
$ 2708680
Liabilities and Stockholder’s Equity E
Liabilities: - . -
Short-term borrowings with affiliates $ 439,883
Deposits received for securities loaned ‘ 204
Financial instruments sold, not yet purchased, and contractual commitments,
at fair value: - :
Exchange-traded options ' : ; 193,796
Equity securities ' 561,316
755,112
Payables to brokers and dealers _ 1,137,290 -
Payables to affiliates _ 11,783
Payables and accrued liabilities _ 18,518
Subordinated indebtedness to CGMHI 50,000
Total liabilities : 2,412,790
Stockholder’s equity: v '
Common stock ($.001 par value. Authorized 1,000 shares; issued and outstanding
100 shares) -
Additional paid-in capital _ ‘ 123,717
Retained earnings » , 172,173
Total stockholder’s equity ' 295,890
Total liabilities and stockholder’s equity $ 2,708,680

See accompanying notes to financial statements.



