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OATH OR AFFIRMATION
Philip Griaus affirm that to the best of my knowledge and belief the accompanying financial statements and supporting

schedules pertaining to the firm of PEAK6 Markets LLC as of December 31 2010 are true and correct further affinu that

neither the company nor any partner proprietor principal officer or director has any proprietary interest in any account

classified solely as that of customer

seai Chief Financial Officer

Notary Public State rri
Donna MacDond Title

My Cornrnissiol Expiri 311 IlNfi
This report contains check all applicable boxes

151 Facing page

151 Statement of Financial Condition

El Statement of Operations

Statement of Cash Flows

El Statement of Changes in Members Equity

El Statement of Changes in Liabilities Subordinated to Claims of Creditors

El Computation of Net Capital Pursuant to Rule l5c3-1

El Statement Regarding Rule 5c3-3

Information Relating to the Possession or Control Requirements Under Rule 5c3-3

El Reconciliation including appropriate explanation of the Computation of Net Capital Under Rule 15c3-l and the

Computation for Determination of the Reserve Requirements Under Exhibit of Rule l5c33

Reconciliation between the audited and unaudited Statements of Financial Condition with respect to methods of

consolidation

An Oath or Affirmation

copy of the SIPC Supplemental Report separately bound as per Rule l7a-5e4
El report describing any material inadequacies found to exist or found to have existed since the date of the previous

audit

Supplementary Report of Independent Registered Public Accounting Firm on Internal Control

Forconditions of confidential treatment of certain portions of this filing see section 240.1 7a-5e3



PEAK6 Markets LLC

Statement of Financial Condition

December 31 2010
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Report of Independent Registered Public Accounting Firm

The Member

PEAK6 Markets LLC

We have audited the accompanying statement of financial condition of PEAK6 Markets LLC

the Company as of December 31 2010 This statement of financial condition is the

responsibility of the Companys management Our responsibility is to express an opinion on this

statement of financial condition based on our audit

We conducted our audit in accordance with auditing standards generally accepted in the United

States Those standards require that we plan and perform the audit to obtain reasonable assurance

about whether the statement of financial condition is free of material misstatement We were not

engaged to perform an audit of the Companys internal control over financial reporting Our

audit included consideration of internal control over financial reporting as basis for designing

audit procedures that are appropriate in the circumstances but not for the purpose of expressing

an opinion on the effectiveness of the Companys internal control over financial reporting

Accordingly we express no such opinion An audit also includes examining on test basis

evidence supporting the amounts and disclosures in the statement of financial condition

assessing the accounting principles used and significant estimates made by management and

evaluating the overall statement of financial condition presentation We believe that our audit

provides reasonable basis for our opinion

In our opinion the statement of financial condition referred to above presents fairly in all

material respects the fmancial position of PEAK6 Markets LLC at December 31 2010 in

conformity with U.S generally accepted accounting principles

444t

Chicago Illinois

February 25 2011
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PEAK6 Markets LLC

Statement of Financial Condition

December 31 2010

Assets

Cash

Total assets

Liabifities and members equity

Liabilities

Payable to Parent

Total liabilities

Members equity

Total liabilities and members equity

See accompanying notes

463985

461985

1500

1500

462485

463985
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PEAK6 Markets LLC

Notes to Statement of Financial Condition

December 31 2010

Organization and Nature of Business

PEAK6 Markets LLC the Company is wholly owned subsidiary of PEAK6 Investments L.P

the Parent The Company was created in August 2008 and commenced operations on

January 21 2009 On October 2009 the Company became registered as broker-dealer under

the Securities and Exchange Act of 1934 and member of the Financial Industry Regulatory

Authority Inc FINRA As of December 31 2010 the Company is not yet operating as

broker-dealer and holds only cash

Significant Accounting Policies

The preparation of the financial statements in conformity with U.S generally accepted

accounting principles U.S GAAP requires management to make estimates and assumptions

that affect amounts reported in the financial statements and accompanying notes Management

believes that the estimates utilized in preparing its financial statements are reasonable and

prudent Actual results could differ from these estimates

Income Taxes

As single-member limited liability company the Company is not subject to federal income

taxes Instead the Parent is liable for federal income taxes on the taxable income of the

Company The Company may be subject to certain state and local taxes

In accordance with the provisions set forth in Accounting Standards Codification ASC 740

Income Taxes management has reviewed the Companys tax positions for all open tax years

which includes 2009 to 2010 and concluded that as of December 31 2010 provision for

income taxes is not required

Related-Party Transactions

The Company and the Parent are parties to an intercompany expense-sharing agreement that

outlines the allocation of direct and indirect costs between the two entities At December 31

2010 $1500 was due to the Parent under the service agreement which is included in payable to

Parent in the statement of financial condition
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PEAK6 Markets LLC

Notes to Statement of Financial Condition condition

Commitments and Contingencies

General Contingencies

In the ordinary course of business the Company enters into contracts that contain variety of

representations and warranties that provide indemnifications to the counterparties under certain

circumstances The Companys maximum exposure under these arrangements is unknown as

this would involve future claims that may be made against the Company that have not yet

occurred The Company expects the risk of loss to be remote

Net Capital Requirements

The Company as registered broker-dealer with the Securities and Exchange Commission

SEC is subject to the net capital requirements of the SEC Uniform Net Capital Rule 5c3-

the Rule of the Securities and Exchange Act of 1934 administered by the SEC and FINRA The

Company is required to maintain net capital equal to the greater of 2/3% of aggregate

indebtedness or $100000 as these terms are defined At December 31 2010 the Company had

net capital of $462485 which was $362485 in excess of its required net capital of $100000 At

December 31 2010 its percentage of aggregate indebtedness to net capital was 0.32%

The Rule may effectively restrict advances to affiliates or capital withdrawals

Subsequent Events

Management has evaluated the possibility of subsequent events existing in the Companys
financial statements through the date the financial statements were available to be issued

Management has determined that there are no material events or transactions that would affect

the Companys financial statements or require disclosure in the Companys financial statements

1102-1232335



Ernst Young LLP

Assurance Tax Transactions Advisory

About Ernst Young

Ernst Young is global leader in assurance

tax transaction and advisory services

Worldwide our 144000 people are united by

our shared values and an unwavering commitment to

quality We make difference by helping our people our

clients and our wider communities achieve their potential

For more information please visit www.ey.com

Ernst Young refers to the global organization

of member firms of Ernst Young Global Limited

each of which is separate regal entity

Ernst Young Global Limited UK company

limited by guarantee does not provide services

to clients This Report has been prepared by

Ernst Young LLP client serving member firm

located in the United States
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