Form X-17A-5 UNITED STATES SECURITIES AND EXCHANGE COMMISSION OMB APPROVAL
FOCUS FOCUS REPORT (FINANCIAL AND OPERATIONAL COMBINED UNIFORM SINGLE REPORT) | "9MB Number: 3235-0749
Report Part Il Expires: 7/31/2027
Part Il Estimated average burden
Cover Page (Please read instructions before preparing Form) hours per response: 16.00
This report is being filed by a/an:
1) Broker-dealer not registered as an SBSD or MSBSP
(StaNd-AlONE DrOKEr-AEAIET) .........vuieiice bbb [ 12000
2)  Broker-dealer registered as an SBSD (broker-dealer SBSD)........c.cccoueiiuiieiiinienieissieicissssse s ssssneens |:| 12001
3)  Broker-dealer registered as an MSBSP (broker-dealer MSBSP) ..o ssssnins |:|
4)  SBSD without a prudential regulator and not registered as a broker-dealer (stand-alone SBSD).........c.ccooenericineenenne |:|
5)  MSBSP without a prudential regulator and not registered as a broker-dealer (stand-alone MSBSP) ...........cccccvvniunn. [ ][r2004
Check here if respondent is an OTC derivatives dEalET ..........c.ccviueiirieiiniccee ettt |:|

This report is being filed by a:  Firm authorized to use models| | [12008) U.S.person[ ] [12007]  Non-U.S.person[ | [12008

This report is being filed pursuant to (check applicable block(s)):

1) RUIE 1785(8) crveerereseeeeeeeeseesseseesessesssseessessseessessss e seess e seeess s eee s ees s ees s esse e [ ]
I T () D [ ]
3)  Special request by DEA OF the COMMISSION...........cuiuiiiuitiiicireieieircieesee ettt sttt s et neen |:|
) RUIE 1887 oo eeee oot [ ] 12999
5)  Other (explain: ) ettt |:|
NAME OF REPORTING ENTITY SEC FILE NO.
ADDRESS OF PRINCIPAL PLACE OF BUSINESS (Do not use P.O. Box No.) FIRM ID NO.
(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 UNCONSONAAIEA? ............c.iiuririiieirir et Consolidated |:| Unconsolidated:|
Does respondent carry its own customer or security-based swap customer accounts?...........cocoeveereerernencenieneenes Yes |:| @ No |:| m
Check here if respondent is filing an audited report 2

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

As of:

respond unless the form displays a currently valid OMB control number.

1

are not required to




STATEMENT OF FINANCIAL CONDITION
FOCUS Iltems 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
LT $ 12014 $ 750
2. Cash segregated in compliance with federal
and other reguUIALIONS. .........cccccccrvvvvvvivveeiiisrriisiesssersssienes $ 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 18@-4a...........ovcvvvrrrerrcrrirnerrriiscnnens
01 $ 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 188-4a..........ovcvvvrrrencrrenererienscnnens
$ 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.........conereerrrrerneeeernseeessseeeens @
p2 01 S, $ 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 280
D201 290 $ 800)
0 $ 550 $ 810
4. Receivables from customers
A. Securities accounts
1. Cash and fully secured accounts............cccco.euevvvvnnriivnnns
2. Partly secured acCounts ............cooocecrervevvvveevnmmsssssessssinninns $
3. Unsecured aCCOUNS ..........oovvvveveeerimnsnncrsssissisiesiisssnses $
B. CommoOdity CCOUNES..........crrrvvvveeeeriisssrercsiesiesisssseesssisiines $
C. Allowance for doubtful ACCOUNES............eervveeeeerssresnerereeieees )B35  § ) 690 $ 1820
5. Receivables from non-customers
A. Cash and fully secured accounts..............ccoevvvvserivnnrrieinnninns
B. Partly secured and unsecured accounts $ $
6. Excess cash collateral pledged on derivative transactions.............. 12015 $ 12016) $ 1201
7. Securities purchased under agreements to resell...........cc....cccoeuuee. $ $
8. Trade date reCeiVable ...............crrrrrereriesissssnseesssessessesessenns $
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.............. $
B. OtNeT oo $ $ 880
11. Secured demand notes — market value of collateral
A. Exempted securities.............. $
B. Other .oovreoevrrrssessesssnn $ 180 470 $
Name of Firm:
As of:




STATEMENT OF FINANCIAL CONDITION

FOCUS Iltems 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
12. Memberships in exchanges
A. Owned, at market value........ $
B. OWNEd At COSE.....ovvurirriiries s $ 650
C. Contributed for use of company, at market value..................... $

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

14. Property, furniture, equipment, leasehold improvements

and rights under |

lease agreements

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

15. Other assets
A. Dividends and

interest receivable ...........ccoovevevceiieiieeie e

B. Free Shipments ... eessssiseiees

C. Loans and adVanCeS ..........cceueuerereueieeiieiesesessssssesssssse e

D. Miscellaneous

E. Collateral accepted under ASC 860.........ccccovuvrrerrreeerernrennennns

F. SPE Assets....
16. TOTAL ASSETS
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Note: Stand-alone MSBSPs should only complete the Allowable and Total columns.
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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

Liabilities
17.

LIABILITIES AND OWNERSHIP EQUITY

Bank loans payable

A. Includible in segregation requirement under

18.
19.

20.

21.

22.
23.
24,

17 CFR 240.15¢3-3 and its appendices or

17 CFR 240.18a-4 and 18a-4a, or the CEA ..o $
Bl OHNET ettt $
Securities sold under repurchase agreemMeNts ..........cocureueenineineireenseneeseiseseeseensines

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.........ccvuerereericeieerieesise i sssesssesssenees $

2. OHNBI covvreeeeiereet st $

B. Securities loaned

1. Includible in segregation requirement under

17 CFR 240.15¢3-3 and its appendices or

17 CFR 240.183-4 @Nd 188-4a.........cooevererreeceierrieeeiesiesieesse i sessisessessseeees $

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.........coooevererieeceieereeeissesesiseese i essessesseeeens $
2. OHNET oottt $
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
2. OB e

Payable to customers
A. Securities accounts - including free credits of......... $ m $

A.l. Liabilities

B. COMMOGItIES @CCOUNTS ......couvvreeriiciiireiie s $
Payable to non-customers

A. SECULIES BCCOUNES .......cvecveerveete ettt $

Excess cash collateral received on derivative transactions...........cccoeeeeneeneenseneeneeneens $
Trade date PAYADIE.............oevvveerieerieeeiec st $
Total net securities, commodities, and SWaps POSItIONS .........c.everrereerrereerersierersnennenes $
25. Accounts payable and accrued liabilities and expenses
A, Drafts PAYADIE........ovvvererrirrneeesssrsissesesssssss st st sss $
B. ACCOUNES PAYADIE ....covevvvvrvnreerserissrecsssesssssssssssessssssssssssssssssssssssssssssssssssssssssnsess $
C. InCOME taxes PaYabIe. ...ttt
D. Deferred income taxes
E. Accrued expenses and other li@bilities .............ceerereereieineeneieireeeeneseeieesseseine $
B OtNT oottt $
G. Obligation t0 returmn SECUMLIES .........cueereueereireieeeeietei et seees $
H

Name of Firm:
As of:
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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
Liabilities A.l. Liabilities Non-A.l. Liabilities Total
26. Notes and mortgages payable
AL UNSECUEM. .evvevveeeneresscesseesessee s sss st ss st $ 1210 $ 1690
Bl SEOUM. .veeuueeesaceeseeessseessee et ces e ses st $ 1211 $ 1390 $ 1700
27. Liabilities subordinated to claims of creditors
A, CaSN DOITOWINGS ..oovvvvvverrirsssesssssessssssssssssssssssss st ssssssssss s sss st sssssssssssssnns $ 1400 $ 1710
1. FrOM OULSIAETS ....oovvvvrearerrercviesnissererrenennenns $
2. Includes equity subordination (Rule 15¢3-1(d) or Rule 18a-1(g))
Of et s $ 980)
B. Securities borrowings, at Market VAlUE .............coovrverreenrrvsinnsssnssesssssssssnsssssnnees $ 14100 $ 1720
1. FTOM OULSIAETS w...vvvoveerreeereccenieseernieeeenes $
C. Pursuant to secured demand note collateral agreements ............. $ 1420 $ 1730
1. FTOM OUESIAETS ...voooveveveerrerceenieecreieeenees $
2. Includes equity subordination (Rule 15¢3-1(d) or Rule 18a-1(g))
Of et $ 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.c.c..... $ $ 1440 $
28. TOTAL LIABILITIES 12300 $ 1450 $
Ownership Equity
29, S018 PrOPIIELOISID «...vvevcveververecviscstsssess st ss sttt s s bR b s e s ettt $
30. Partnership and limited liability company — including limited partners/members............ $ 1020 $ 1780
31. Corporation
AL PLEfRITEA STOCK ......ooooeirrrcviviesiieiiies s $
B. Common stock
C. Additional paid-in capital 1793
D. Retained earnings
E. Accumulated other comprehensive income 1797|
B OBl oo $
G. LSS CAPILAl STOCK QN fTEASUMY ......uuvuueeeeeseiseissts sttt $( )[1796
32. TOTAL OWNERSHIP EQUITY (sum of Line ltems 1770, 1780, 1795, @NA 1796).........cvvvuumcrrummrrrimcrrimmersiieesssesssssessssessssssssssssssssesssssesssssneens $
33. TOTAL LIABILITIES AND OWNERSHIP EQUITY (sum of Line Items 1760 and 1800) ............ueuveumerremmerrimmeessmmensissessesesessseesssessssssssessessseneeens $ 1810
Name of Firm:
As of:




COMPUTATION OF NET CAPITAL (FILER AUTHORIZED TO USE MODELS)

IT?%%CLJJI’? 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 €quity fTOM HEM 1800 .........c..vuuiemierierieieeeieee ettt
2. Deduct ownership equity not allowable fOr Nt CAPIAL............c.ru ittt bbb
3. Total ownership equity QUalIfied fOr NEE CAPILAL...........cuierieriiii bbb
4. Add:

A. Liabilities subordinated to claims of creditors allowable in computation of Net CaPItal...........c.cririirrirririrre s

B. Other (deductions) or @llOWADIE CTEIS ([IST)...........wvuueuurrriiriiiiiii ittt
5. Total capital and allowable subordinated liabilities

6. Deductions and/or charges

A. Total nonallowable assets from Statement of Financial Condition..................cooovverrviioeniiicciiecs $
1. Additional charges for customers’ and non-customers’ Security 8CCOUNTS ...........c.ceveurrerrenreecerseneereereenens $
2. Additional charges for customers’ and non-customers’ commodity 8CCOUNLS..........c..ocureeeeereneereieernerneeneens $
3. Additional charges for customers’ and non-customers’ security-based swap accounts.............c.c.oeeeereenene $
4. Additional charges for customers’ and NON-CUStOMErS’ SWapP @CCOUNES...........cuueeueeierereerereneereiseesesssseeenn $

B. AQEU fAl-HO-TEIIVET ....ovvv v sscsssessss st sss st s $ 3570)

1 NUMDET OF HEMS ......oooeeeceeeeeeeeeesesenssees s s essoeessssensoees s

C. Aged short security differences - less

TESEIVE Of ..ooeoevvveveesessisesressssesses s $

[4%)
[SA)
[}
o

NUMDET OF EMS ... 3470
D. Secured demand note deficiency $
E. Commodity futures contracts and spot commodities — proprietary capital Charges..........c.c.vevveereenernernennnes $
F. Other deductions and/Or CAIGES..........ccocv.uurviircriece s $
G. Deductions for accounts carried under Rules 15¢3-1(a)(6) and (C)(2)(X) ...euueereererreemeereereerneeneeseeseeeseeereees $ 1361
H. Total deductions and/or charges (SUM Of LINES BA-BG)...........ccuurirmrmimimeiseiseeseise et
7. Other additions and/or @llOWADIE CTEIS ([IST) ..........uerruerrrerirerirerireeireriei et
8. TENLALIVE NEE CAPIAL........e ettt bbb R bR E bbb
9. Market risk exposure — for VaR firms (sum of Lines 9E, 9F, 9G, and 9H)
A. Total value at risk (SUM Of LINES GAT-GA5)........ccuuiuirirrieieistisi bbbttt $
Value at risk components
1. FIXEA INCOME VAR ..o $
2. CUITENCY VaR.......ooooeercnrccscsisiessss s sssssssssssss $
3. COMMOGILIES VAR .....ovorrmearrrrreviesisrsssseserrsesesesssssssesessessssesssssesessees $
4, EQUISIES VAR wovveeeeeeseeeeeseeeeseseesssesessssssessssssesssssssssesssessssssessesssenee $
5. Credit derivatives VaR ... $ 3641
B. DIVETSIfICAtON DENEFI...........cvvveiieeeiieeiesiis sttt $( )
C. Total diversified VaR (sum of LineS 9A @nd 9B).........cccrurieriemiemiiieneeneieeseisessesssssssssssssssssssssssssssesseses $
D. MUBIPHCAHON FACOT ...ovvvvveeerrrvreveeiessssereessesesisssisiesssssssesssssss s esses s $
E. Subtotal (Line 9C multiplied DY LINE 9D) .......curuieiereireireiieeireieiseeisstseiss et sesssst e ssesssss s sssssssssesses $
F. Deduction for specific risk, unless included in Lines 9A-9E @DOVE ........c.ccueurienierrireineeneineieeeeiseeeieessieeeseinees $
Name of Firm:

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

IT?%CCLJJI’? 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 Il Broker-Dealer SBSD (Authorized to use models)
Broker-Dealer MSBSP (Authorized to use models)
G. Risk deduction using scenario analysis (SUmM of LineS 9G1-9G5) .......c.vuurrrimirieneenineeneeseineiseisseeeeeees $
1. FIXEA INCOME. .ottt $ 13648
2. CUITENCY ovvvvvereremesereessesesssssessesesssssesessssssse s sssssesssssse s ssssssssssssenes $
3. COMMOTIIES ....vvovverrvrvereeeesrissreeesssesesssssisesssssssessss s ssssssessessenes $
B BQUIIES oo $
5. Credit dEVALIVES .........cueverrerrereeeeseseeseesssee et ssessssee s ssesssesssssssssees $ 1365:
H. Residual marketable securities (see Rule 15¢3-1(c)(2)(vi) or 18a-1(c)(1)(vii), as applicable).............ccvcuvevnnce $
10. Market risk exposure — for Basel 2.5 firms (sum of Lines 10E, 10H, 10I, 10J, 10K, 10L, 10M, 10N, and 100)
A. Total value at risk (SUM Of LINES T0AT-T0ASD)........curiurreiriereireieeiseiseise et sttt et ssbnians $ 12762
Value at risk components
1. FiXed INCOME VAR.......oovvveeeeirreeresreniessissssessessssessssssssssesssssssesssssenes $
2. CUITENCY VaR.......ooooeercnrccscsisiessss s sssssssssssss $
3. CommMOGities VAR .......cccoucrirrvvvvvivieisissssinssssisisisssssssesssssssissssssssss $
4, EQUISIES VAR wovvee e seeeesseesssessssssssesssssessssssssesssessssssssesssnee $
5. Credit derivatives VaR ... $ 12029
B. DIVEISIfICAtION DENEI............ooooeeseseseeeeeveeeeeessesessseessssssessse s s esssssssseees s esssssssseesssessssseesssseeeei $( )
C. Total diversified VaR (sum of Line 10A @Nnd 10B) ........cruuieniurrireineineieieiiseseise e ssssssesee st ssesssseseseens $ 12030
D. MUIIPHCAHON FACKOT .......vvovveoveeeieeee sttt ss st sa s $ 12764
E. Subtotal (Line 10C is multiplied by LN 10D).........oceurrerierieieiieeineeiseessesssesssesse s sssesssenanes $ 12765
F. Total SreSSed VAR (SVAR) ..ottt ettt $ 12766
G. MUIPHCAHON FACIOT .....eeeeeee ettt bbb $ 12767
H. Subtotal (Line 10F multiplied by LINE 10G) ... $
. Incremental risk charge (IRC) ..........c....... w5 )
J. Comprehensive risk Measure (CRM) ...ttt $
K. Specific risk — standard specific market risk (SSMR)........cceuiurirrirneinienieseeesese s eseseeseiaees $
L. Specific risk — SECUMtIZAtION (SFA /T SSFA) ... $
M. Alternative method for equities under Appendix A to Rule 15¢3-1 or Rule 18a-1a, as applicable...................... $
N. RESIAUAI POSIIONS......oooovvveemrrrriivieiesiisisrssssisisss s $
O OHNET .ottt eetaeeess et ees et s 888884 R R $ 12775
11. Credit risk exposure for certain counterparties (see Appendix E to Rule 15¢3-1 or Rule 18a-1(¢)(2), as applicable)
A. Counterparty exposure charge (2dd LINES TTAT @NA TTA2) ...ttt bbbt bbb bbbt
1. Net replacement value default, DanKIUPLCY ..ot $
2. Credit equivalent amount exposure to the counterparty multiplied by the credit-risk weight of the
counterparty MUIIPHEA DY 8%.........vuuruuierieiicririeieriesie ittt $ 12050]
B. CONCENAtION CAIGE........curiieiirrieiciiic st SR SRS
1. Credit fiSk WEIGHE S20% ......vvevvoeeeeeeeosaeesess s $
2. Credit risk weight >20% and <50% .........cooeiviiiiiiiiic $
3. Credit risk weight 50%...... $
C. POrtfOli0 CONCENITAtION CRAIGE .........vvuieeieeiiiieiie sttt 3678
12. Total credit risk exposure (add LINESTTA, T1B N0 T1C) ...ttt b bbb bbb
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)..........cccouvervvervverniernrernens 3750
Name of Firm:
As of:




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

IT?OGC})JF? Items on this page to be reported by a:  Stand-Alone Broker-Dealer (Not Authorized to use models)
P a?t I 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 fromM IEM 1800 ..ottt bbb bbb R bbbt $
2. Deduct ownership equity not allowable fOr Nt CAPIAL............c.ru ittt bbb $( )
3. Total ownership equity QUAlIfied FOr NEE CAPIAL. ..ottt bbbttt $
4. Add:
A. Liabilities subordinated to claims of creditors allowable in computation of Net CAPItAl.........cc.eveiererrireieisrseeeree s $
B. Other (deductions) or @llOWEDIE CTEIS ([IST)...........rvueuuurrrirriiiiiieiiii sttt $
5. Total capital and allowable SUDOTAINAEA HADIHES ..........c.evererirrieiisree sttt $ 3530
6. Deductions and/or charges
A. Total nonallowable assets from Statement of Financial Condition.................ccouevimnrriiinnniinnriisriiscniens $
1. Additional charges for customers’ and non-customers’ SECUrity @CCOUNES...........c.uuvveevrerescrererseerisenisereneeens $
2. Additional charges for customers’ and non-customers’ commodity 8CCOUNLS..........c..cueeeeeeeneereueernerneeneins $
3. Additional charges for customers’ and non-customers’ security-based swap accounts ...........c.c.oeeeereenene $
4. Additional charges for customers’ and non-CUStOMErs’ SWap @CCOUNLS...........c..cvuuevrevmermermersreesserisenisenenes $
B. AQE fAIHO-AEIIVET ..ottt bbb $ 13570
1. NUMDEr Of HEMS ...
C. Aged short security differences-less reserve of ..............cccoveuncrrvvvivivisiiiinens $ $
1. NUMDET Of IHEMS ... 3470
D. Secured demand note defICIENCY ........cccccvuvuriviirriiriii s $
E. Commodity futures contracts and spot commodities — proprietary capital Charges..........cocveeveereenerrneenens $
F. Other deductions @and/or ChArgES............ccc..riumriimriiiisisss s $
G. Deductions for accounts carried under Rule 15¢3-1(a)(6) and (c)(2)(x) $ 1361
H. Total deductions and/or charges $( ) 13620
7. Other additions and/Or lIOWADIE CIEAILS ............cccvueviiiieieieteee ettt bbb s bbb bbbt bbbt s s b snaaes $ 13630
8. Tentative net capital (net Capital DEOrE NAIFCULS) .........c. ittt bbb bbb $ 3640
9. Haircuts on securities other than security-based swaps
A. Contractual securities COMMIIMENES ..ot $ 13660
B. Subordinated SECUTities DOITOWINGS.............orviierriecec s $
C. Trading and investment securities
1. Bankers’ acceptances, certificates of deposit, commercial paper, and money market instruments $
2. U.S. and Canadian government 0blIgations...............ocirieriiiemieneieeeseeieesseesseessesssessesssssssessesesssnesnees $ 13690
3. State and municipal government 0DlIGAtIONS ..o s $
4. Corporate OblIGAtIONS............c.uuriviririsr s $
5. SHOCKS ANA WAITANES ....vvvvevveveseaeseeesvesesssssssssessesssssssssssssss s sessssssssssss s sssssss s ssssssss s $
B, OPHONS.....oooooevitir e $
T AIDITAZE ..o $
8. Risk-based haircuts computed under 17 CFR 240.15¢3-1a or 17 CFR 240.18a-1a...........ccoovvvvimerrricerrnnee. $
9. OtNET SEOUMHES........coveveveeeessis i $
D. Undue concentration... $
E. Other (List: $
10. HairCUts 0N SECUILY-DASEA SWADS.......c.vuuvuriueuieeieiseitseisetseesees bt b sttt bbbttt $
11, HAIMCULS ON SWAPS ...evcvreeieceeteieise it iseesees sttt bbb bbb bbbt
12. Total haircuts (sum of Lines 9A-9E, 10, and 11).. $ 3740
13. Net capital (LINE 8 MINUS LINE 12)......cucuiiieeiireieieieseteee sttt ss st s bbb bbbttt $ 3750
Name of Firm:
As of:




COMPUTATION OF MINIMUM REGULATORY CAPITAL REQUIREMENTS

FOCUS
Report ltems 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. TENHAHVE NEECAPIHAL .....vvevverieecrcesieieiiis s $
2. Minimum tentative net Capital FEQUINBMENT ..........c.oieieieirrieieissis ettt s bbbttt $
3. Excess tentative net capital (difference between LINES 1 AN 2).......c.cuiiiiiiiciieeeieeseie sttt ettt $
4. Tentative net capital in excess of 120% of minimum tentative net capital requirement reported 0N Line 2 .........c.covevveueierrnneseeseiesnsssiseiiennns $
Calculation of Minimum Net Capital Requirement
5. Ratio minimum net capital requirement

A. 6%3% of total aggregate indebtedness (LN EM 3840) .......c..cuurrirririiiiieiiiieiesiesiesiesi e $

B. 2% of aggregate debit items as shown in the Formula for Reserve Requirements pursuant to Rule 15€3-3............covvnerneenerneeneenennens $ 3870

i. Minimum CFTC net capital requirement (if applicable).............coooiiiiiiiiiiii e $ 7490
C. Percentage of risk margin amount computed under 17 CFR 240.15¢3-1(@)(7)(i) OF (2)(10) ....vuvvvueveeereereerreeireeineeineeineisesssesisesssesssessnenes $

D. For broker-dealers engaged in reverse repurchase agreements, 10% of the amounts in 17 CFR 240.15¢3-1(a)(9)(i)-(iii) ......cv.everevererennee $

E. Minimum ratio requirement (sum of Lines 5A, 5B, 5C, and/or 5D, @s @ppliCable) ............cuuuiuruiiiiieisisiesiesiesisesisesisesienienienene $
6. Fixed-dollar minimum net Capital FEQUIMBMENT............c.u ittt bbb bbb bbb $
7. Minimum net capital requirement (greater 0f LINES 5E @NG B)........c.cvuruiiriirriieiiceeiectseie sttt ettt $
8. Excess net capital (Item 3750 MINUS HEM 3760)...........cruuriiiriieieireiieeieeieeieiess sttt $ 3910

9. Net capital and tentative net capital in relation to early waming thresholds

A. Net capital in excess of 120% of minimum net capital requirement reported 0N LINE 7 .........ovuvveeeiernrnsisiesssissse e ssssessssssssssessens $

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 .....ooviveeieiiiscits ettt $

Computation of Aggregate Indebtedness (If Applicable)

10. Total aggregate indebtedness liabilities from Statement of Financial Condition (Item 1230) .........ccoveurirrmiieriierieeeieeeieeiesienienenes $
11. Add:

A. Drafts for immediate Credit.............couvrerreieeeeese s $ 3800

B. Market value of securities borrowed for which no equivalent value is paid or credited ............. $ 3810

C. Other unrecorded amOUNLS (lISt)..........ccreuerrrerrurrieeiireineiei et $ 3820

D. Total additions (sum of Line ltems 3800, 3810, @Nd 3820)..........c.euurerrireiiiniiecineeieeisees s $
12. Deduct: Adjustment based on deposits in Special Reserve Bank Accounts (see Rule 153-1(C)(1)(Vii)) «-euverrereererreeremeemesmernsireeesineeseineeeenns $
13. Total aggregate indebtedness (sum of Line [tems 3790 @nd 3830) .........ccuvuuuiuuimririeieieiesiesiesiest ettt $
14. Percentage of aggregate indebtedness to net capital (Item 3840 divided by em 3750) ..........ccuuiiueiieiiieriieiieeie et %

15. Percentage of aggregate indebtedness to net capital after anticipated capital withdrawals (ltem 3840 divided by Item 3750
€SS TEM A8B0)........cuuveuveeeieseeies bbb %

Calculation of Other Ratios
16. Percentage of net capital to aggregate debits (Item 3750 divided by M 4470) ..o %

17. Percentage of net capital, after anticipated capital withdrawals, to aggregate debits (Item 3750 less Item 4880,
AIVIAEA DY HEM AAT0).......oooveeeereieieeeieees ettt $

18. Percentage of debt to debt-to-equity total, computed in accordance with Rule 15¢3-1(d)

19. Options deductions/net capital ratio (1000% test) total deductions exclusive of liquidating equity under Rule 15¢3-1(a)(6)
and (C)(2)(X) diVIAEA DY NEE CAPIHAL........cvueereeeeecereie ettt bbb bbb bbbt $

Name of Firm:
As of:
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FOCUS COMPUTATION OF MINIMUM REGULATORY CAPITAL REQUIREMENTS

I%Z%OIT 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)

=] [=] [

NN |

ol (2] [

D (D] =
[\S)

1. TENALIVE NEE CAPILAL ........ooovvveevecieecec ettt $
2. Fixed-dollar minimum tentative net capital FEQUITBMENT ..ottt bbbt $
3. Excess tentative net capital (difference between LINES 1 @N0 2)........cc.vuiiiiiiiesesieeess s $
4. Tentative net capital in excess of 120% of minimum tentative net capital requirements reported on Ling 2............cccoveueiuviniierieiieiiicniens $

—=
N
o
D
S

Calculation of Minimum Net Capital Requirement

—_ w w [¥%] —_
N © ~ (o] N
o = D [0 o
D o o o (=2}
S

5. Ratio minimum net capital requirement — Percentage of risk margin amount computed under 17 CFR 240.182-1(2)(1)......ceveeeeereeeereeenenes $
6. Fixed-dollar minimum net Capital FEQUITBMENT............c. ittt bbb bbb $
7. Minimum net capital requirement (greater of LINES 5 @NG B) ..........vuuruuririiriiriiieiieiieiseisessesssessssssesss s ssssssss bbb bbb seses $
8. Excess net capital (Item 3750 MINUS HEM 3760)........c..evuieeuurieeirieeireie et ses ettt bbb bbb bbb $
9. Net capital in excess of 120% of minimum net capital requirement reported on Line 7 (Line Item 3750 — [Line Item 3760 x 120%))............... $
Name of Firm:

As of:
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FOCUS COMPUTATION OF TANGIBLE NET WORTH
Report
Part I| Items on this page to be reported by a:  Stand-Alone MSBSP
1. Total ownership equity (from IEM 1800)..........c.eruiurieiiireireie ettt bbb bbb bbb $ 1800)
2. GOOGWill AN ONET IMANGIDIE BSSELS ..ov....eeeeeeeeeeeeesseeseessesesssess s essseesssesssees s ssssoses s sessses s snsssee et $
3. Tangible Net WOrth (LINE 1 MINUS LINE 2) ..........veveeeeeeeseeceeseceessssseseessssssssssesssssssseessssssssssssssssssesssssessssssessssssssessssassssssssssssossessss s ensenes $
Name of Firm:

As of:
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FOCUS REGULATORY CAPITAL (INFORMATION AS REPORTED ON FFIEC FORM 031 - SCHEDULE RC-R)
%Z?tolﬁt Items on this page to be reported by a: Certa?n Fore?gn Stand-Alone SBSDs
Certain Foreign Stand-Alone MSBSPs
Capital Totals
1. Total bank equity capital (from FFIEC Form 031’s Schedule RC, LINE 27A) ..ottt ssessesssessenssessensensnc $
2. THET 1 CAPMAL...oeeeeveve iR $
3. THET 2 CAPIAL c.vvvvveeveseseareeeeesesssssese s esses s8R $
4. Tier 3 capital allocated for MArKEE FISK ... $
5. TOtal FISK-DASEA CAPILAL.....vvvvvveeereseseerrereeveesessssa e eseesessess s $
6. Total MiSK-WEIGHIEA @SSELS........vvveuriviiiciiei iR SRR $
7. Total aSSELS fOr the IBVErAZE FALO.........cececerrireee ettt bbbt bbb bbb $ A224h
Capital Ratios (Column B is to be completed by all banks. Column A is to Column A Column B
be completed by banks with financial subsidiaries.)
8. TIEr 1 IBVEIAZE 1AHO ..vrccvvvveeersrvverreessssensessssssnessessesssssssssssssssses e $
9. Tier 1 risk based capital Fatio .........ccovvrreererererrnrisnieessseseseessessseneans $ $ 7206bh
10. Total risk-based Capital ratio ...........cccwwrveeresmverreesssmnerseessssssesseessssnne $ $
Name of Firm:
As of:
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STATEMENT OF INCOME (LOSS) OR STATEMENT OF COMPREHENSIVE INCOME, AS APPLICABLE
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
For the period (MMDDYY from to 3933 Number of months included in this statement
REVENUE
1. Commissions
A. Commissions on transactions in listed equity securities executed 0N @n EXChANGE .........ocueueuiireireirieeeie ettt $
B. Commissions on transactions in exchange listed equity securities executed OVer-the-COUNTE ..........cc.uurrririeneineieeireie e $
C. Commissions on listed OPtion traNSACHONS ... s s s $
D. All other SECUMtIES COMMISSIONS ..........ouuuuurrieimriiiiiriisiessis s s ss s sss SR R SRR 0ns $
E. Total securities commissions ....
2. Gains or losses on firm securities trading accounts
A. From market making in over-the-CouNter EQUILY SECUTIES .........c. v ettt bbbttt $
1. Includes gains or losses on OTC market making in exchange-listed equity SECUMtIES ..........ocoevreerevreereirsiniinenns $ 3943
B. From trading in A8t SECUMHES ...........cvveeceeee s $
C. From market making in options on a national securities exchange.. %
D. FrOM @l OthEI rATING .....vvvvvvvecieseieseiiee st sssssss st st b 858588 $ 3949
E. TOMAI GAINS OF IOSSES.......ouceuevueireiuiieeieie ettt sttt bbb s8££ £ 8 £E bR E bbb bbbttt $
3. Gains 0r 10SSES frOM AENIVALIVES TrATING ........cvuueverererieeieeieeseie s $ 13926
4. Gains or losses on firm securities investment accounts
A. Includes realized gains or losses 4235
B. InCludes unrealized Gains OF IOSSES ..........c.rerieriiriireiieieeeieeiece it $ 4236
C. Total realized and UNTEAIIZEA GAINS OF I0SSES .......vuuruururrureereiereireseeseeesteseiseeseessstssesee st ees et es bbb bbb R bbb e bbb bbbttt $
5. Gains or losses from underwriting @nd SEIlING GrOUPS .......c.euururriuiureireieiieeerete e eseebsee sttt s bbb s bbbt $
A. Includes underwriting income from corporate equity SECUMHIES .........c.euurerrrrrienrereieiineiseine ettt $
B, MAIGIN INEEIESE........ooooerceeeeeessi iR $
7. Revenue from sale of investment company shares...
8. Fees for account supervision, investment advisory and adminiStrative SEIVICES ..ot $ 3975
9. REVENUE frOM MESEAICH SEIVICES.........uriueiuriiririisi st st RSRR SRS $
10. Gains Or 10SSES 0N COMMOTILIES .........ouvuuurrieiirieiriisi s s RSB R R ns $
11. Other revenue related t0 SECUNLIES DUSINESS..............rriuriiiiii s s $
12, OtNEI TVEIMUE.......evvvveveeeessessaeeesessessessssessa s esse s $
13. Total revenue.. 4030)
EXPENSES
14. Registered representatives’ COMPENSAION ..........c..uewerreruerieeseiseiseesseise s $ 4110)
15. Clerical and administrative EMPIOYEES EXPENSES .........cuwuieiurrereisieeireisesseessetesseess bt ssees b bs et b bbb bR bbb $
16. Salaries and other employment costs for general partners, and voting Stockholder OffiCers............oouininieee e $
A. Includes interest credited to general and limited partners’ capital aCCOUNIS ..........c.vverurrerinieneireieieenseeeeeeieene $
17. Floor brokerage paid to certain brokers (See definition) ... $ 4055
18. Commissions and clearance paid to all other brokers (See definition) ............c.vcuiririininin s $ 4145
19. Clearance paid to NON-brokers (SEE AEfINIION)...........c.eiiiiniiririre e $ 4135
20, COMIMUNICAHONS ........oovrvvveveseessesesaaseesesessessesssssssae e esesssesessssss e R8RSR $
21, OCCUPANCY @NA EQUIDMENT COSES .....vuvvurerresrsseesseeseeseessessesse s s $
22, PTOMOHONAI COSES ..vvvuvrvvverseaereessssseeeesssssaeesesessseeseesssssee s8R R8s 0 $ 4150)
23. Interest expense . 4075)
A. Includes interest on accounts subject to subordination 8greEMENTS ...........c..cuuerirreerierierierieriereerereereereereenene $
24. Losses in error aCCOUNT N DAA EDES ..ottt $ 4170)
25. Data processing costs (including SErvice DUreaU SEIVICE CRAIGES).........c.uiuiuririiiineireie ettt bbb $
26. NON-TECUITING CRAIGES.......ouviriiriiriiciieiisetisesise it $ 4190
Name of Firm:
As of:
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STATEMENT OF INCOME (LOSS) OR STATEMENT OF COMPREHENSIVE INCOME, AS APPLICABLE
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
27. ReQUIALOrY fEES NA EXPENSES......curuucuurrierierreseisetseise e eseeseste et eee b bs st b bbb s8££ ARkt $ 4195
28, OfNET EXPENSES .......ooueierveveseessisisaerssssssssssssssss s $
29, TOMAI EXPENSES ....vvvevvveieresisseeisies s st s s ss st b8 8858888881844t $ 4200)
NET INCOME/COMPREHENSIVE INCOME
30. Income or loss before federal income taxes and items below (Line 13 1€SS LiNE 29) ........uuiuiuririniineirrieieeseie ettt ssesssseees $
31. Provision for federal inCOME taxes (fOr PAMENE ONIY) ..ottt bbb bbb bbb bbbt $
32. Equity in earnings or losses of unconsolidated subsidiaries N0t INCIUAEA @DOVE...........cuieriurueieiirere ettt ees $ 4222,
A. After federal INCOME tAXES OF........cvuureuriurriciieiiieeeieeie ittt $
33. Netincome or 10ss after federal INCOME tAXES ... s $
34. Other COMPIENENSIVE INCOME (IOSS) ....uuvuuvruersrerssersseeseesseeseese s $ 4226
A. After federal income taxes of..
35. COMPIENENSIVE INCOME (I0SS)......vvrereerarerareesaesssesseessseesseessesssseess e ssseess s REEeERs e snnne e $
MONTHLY INCOME
36. Netincome (current month only) before comprehensive income and provision for federal INCOME taXES .........c.cueeriereerrisineeneireeeesese e $
Name of Firm:
As of:
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CAPITAL WITHDRAWALS
E%Cgr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer
P a% 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/DD/YY) 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
4620 $ - —
4630 $ - -
4640 $ - —
4650 $ S S
4660 $ - -
$ - —
$ - E—
4690 $ S S

Total: $ keod

* 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

1. GONEIAI PAMNETS ....oooeeveeeeeeeseeeeeeeeeesseeees s s seeeesseseeeeseessessseeesssesee s seeeseseseessesese s seeeseseeeesseseses $
2. Limited partners and limited liability company MEMDETS............c.uvuuiiinirinerinrirriersesesisesise e $ 710
3 UNGISIIDUIEA POTIES ..ereereeeeeeseeeescesseeessseessseeessess e seesseeesssessssesesseessseeesseesssees oo $
4. OHNEE (AESCIIDE DEIOW)...rreeeeeeseeeseesseees e sees e essseessssesss e seessseessseessseeesssees et $
5. SO0lE PrOPHEIOISNID .......evvveriessiisie ittt $
B. Corporation capital
1. Common stock... 4740
2. PTEMBITEA SIOCK........oorsseeeeeeessseeeeesssssesssesssssessssssssessses s esssees s sesssee s sessseeesssssoesessssssessssnssoeeses
3. Retained eamings (divVIdeNds @nd OhET)..........ccuiueiiiieieiii st $
4, OtEr (dESCMIDE DEIOW)...ooveeeoeeeeeeeeeeeeeeeeeceeeeeeeseeeeeeeee s sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns $ 770
2. Subordinated liabilities
A. Secured demand notes 4780
B. CaSh SUDOTAINGLES.........cuuceueereiececieie ettt
€. DBDBNTUIES .....oovveveeseiitsss sttt $
D. O (AESCIIDE DBIOW) ..reeeeeeeeseeeseeeseeess e sees s seesssees e sesesseeesseesssees st sees e seesssere s $
3. Other anticipated withdrawals
AL BONUSES....cccvvvvvvvvssseee s sssssssss s sss s $ 4820
B. Voluntary contributions to pension or profit Sharing PIans ............c.vceeeeeieieieeeesesese s $
C. Other (AESCTIDE DEIOW) .......vvvvveveverereresesesesmsasmsasssssasssmsssssssssssssssssasssssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns $ 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 PEIOM. ... $
A. Net income (loss) or comprehensive iNCome (10SS), @S @PPIICADIE.............cvuuriiriiriiiiiii bbb $ 4250
B. Additions (includes non-conforming Capital Of ...t $ 4262) $
C. Deductions (includes non-conforming Capital Of ..ot eneees $ u272) $ 4270
2. Balance, end of period (from Ling HEM 1800)...........cuiiiiirineireiseinesese et $ 4290
STATEMENT OF CHANGES IN LIABILITIES
SUBORDINATED TO CLAIMS OF CREDITORS
3. Balance, DEGINNING OF PEFIOU. .........cvuuvuuerieiieiseiseeseisees s $ 4300
AL INCTBASES ....cvvvvvveeesessseasereesessessessssssss s ess s R $
B DIECTBASES. .-vvvvr1111eeeeeesssseeseess22es 1258185 $( J4320
4. Balance, end of period (from HEM 3520)...........cuuiuuirmiereiieiieisseiisesiessseesessessse s bbb bbbt $ 4330

Name of Firm:
As of:
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FINANCIAL AND OPERATIONAL DATA

IT?OGC})JF? Items on this page to be reported by a:  Stand-Alone Broker-Dealer
Part |l Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP
1. Month end total number of stock record breaks
A. Breaks long unresolved for more than three buSINESS days ..o
B. Breaks short unresolved for more than seven business days after diSCOVEry .........c.cocvvrvernernernniiineencrinnens

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).........cccocveeveneeeeenceneuns

3. Personnel employed at end of reporting period

Valuation

YesO

A. INCOME PrOAUCING PEISOMNEL ......uvvueeuersesseesseiseeseessees s seessees st es s s 8888888

B. Non-income producing PEISONNE! (Bl ONET) ..........uiuiuurireiereireire ettt s bbbt

C. TOtal (SUM OF LINES BA3B)......ceuiuieeieiueiieeiseteie sttt ese ettt E bbb bbbt

4. Actual number of tickets executed during the repPOriNG PETIOM ............cvucuurmiiie et

5. Number of corrected customer confirmations sent after settlement date............cccuieiciiicce e

No. of ltems

6. Failed to deliver 5 business days or longer (21 business days or longer
in the case of MUNICIPal SECUMHIES)..........evurvrrvreireieieierisieesieienienees

7. Failed to receive 5 business days or longer (21 business days or longer
in the case of MUNICIPal SECUNHIES)........cuurvrvrerrerieriereieeeeretseiseeesieeise e

8. Security (including security-based swap) concentrations

A. Proprietary positions for which there is an UndUE CONCENITATION .............iuuivuieriiiiii b

B. Customers’ and security-based swap customers’ accounts under Rules 15¢3-3 or 18a-4, as applicable

9. Total of personal capital borrowings dug WIthin SIX MONTAS ...ttt

10. Maximum haircuts on underwriting commitments during the reporting PEIHOT.........c...cuueuuiumiieireieie e

11. Planned capital expenditures for business expansion during NEXt SIX MONTNS ..........crurieiiriiieiriieiree ittt

12. Liabilities of other individuals or organizations guaranteed by reSPONGENLE.............ccuiuirmiiiieiiiei e

13. Lease and rentals payable WIthin ONE YEAT ...ttt es st s bbb bbb bbbt

14. Aggregate lease and rental commitments payable for entire term of the lease

A\ BIOSS ovurvrvuristseseesessessesssssessess s s s s s st s s e s s s s s s e s RS RS e R S RS R RS SeER SRS R R R eSS R AR AR R Rt

Name of Firm:
As of:
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FINANCIAL AND OPERATIONAL DATA

E%Cgr? Items on this page to be reported by a:  Stand-Alone Broker-Dealer
P a% I Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP
Operational Deductions from Capital — Note A
| Il I} v
No. of Items 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 ..............cccwreweeerrssssiceoerssssne $ $ $
2. Security suspense and differences with related money balances...................... L $ 5820] $ $
s $ $ $
3. Market value of short and long security suspense and differences
without related money balances (other than reported in Line 4, below) ............ $ $ $
4. Market valug of Security record breaks.................cccocerrrssececoeessssicossersssseoen $ $ $
5. Unresolved reconciling differences with others
A. Correspondents, broker-dealers, SBSDs, and MSBSPs.............cccccco. L $ $ $
s $ 5655/ $
B. DEPOSHOMES ..overeceveessoeeeesssseesssessssmsssessssesssesssssessosses s sssees s $ $ $
C. Clearing Organizations .....................cewworeessesesecsesseeeessssssssssecssssssseeesssssss L $ 5870] $ $
s $ $ $
D. INter-COMPANY ACCOUNES..........oeveveeeresssessseeeesssseeseesesssssseeesssssseeeeessssssns $ 5880] $ $
E. Bank aCCOUNtS aNd 08NS .......ooocccccceerssceeeeersesereonssessmsoesssssssseessssooes $ $ $
01T $ 5900] $ $
G. (Offsetting) Lines SAIOUGH 5F .........ooovooccceeeessscceoeessssssones s $( )B920i8( ) 6120
TOTAL (LINES BA-5G)......oreeeeeeeseeesseesssessseessssesesseeessess e ssees e $ 5930 $ $
6. COMMOGHtY AIffErBNCES .........oooveveveeeeeseseeeceeesseseeeess s msssssseeees s $ $ $
7. Open transfers and reorganization account items over 40 days not
CONTIMMEA OF VEHHIEU. ...vvver e eeeeeseeeeese s esssssssneesssssssseesessssseeessssssens $ 5960] $ $
IO Y (1 $ $ $ 6172
9. Lines 1-6 resolved subsequent to report date .............oocceveverereseccrverssscoene $ $ $ 6177
10. AGEA allS — 10 AEIIVET...oocoes oo eeeeeeeeeesss e sessssesss e sess e s $ 5980] $ $
Y e L T $ $ $ 6187

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 Il 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 IV, 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 iNVESIMENE BCCOUNTS ..........c.ruuriuieiieieiitseise e eseee st et s bbb bbb E skttt $ 5602
B. Customers' and non-customers' and other accounts $ 5603]
Item 3. Does respondent have any planned operational changes? (Answer Yes or No based on Specific inStructions.) ..........coceevereencinsenieneeneeseeneen. Yes 5604
No 5605
Name of Firm:
As of:

18



FINANCIAL AND OPERATIONAL DATA

IT?%CCLJJI’? ltems on this page to be reported by a:  Stand-Alone Broker-Dealer
PaFr)t I Stand-Alone SBSD
Broker-Dealer SBSD
Broker-Dealer MSBSP
Potential Operational Charges Not Deducted from Capital — Note B
| Il 1l v
No. of ltems Debits (Short Value) Credits (Long Value) Deductions in Computing

(Report in Thousands)  (Reportin Thousands)  Net Capital
(Omit Pennies)

1. Money suspense and balancing differences..................ccoovmmmneererenns $ $ bs10]$
2. Security suspense and differences with related money balances...... L $ $ b620] $
s 225§ ba2gs 625/
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 .........owwreresseereecerreeen b240] $ $ b640] $
5. Unresolved reconciling differences with others
A. Correspondents, broker-dealers, SBSDs, and MSBSPs............... L b250$ $ 650/ 6652
s 52555 B459S 6555
B. DEPOSHOMIES ...vrvevrvevsveveseveseessseensseenssess e $ $ $
C. Clearing organizations......................rrreesiessennsesssienns L $ $ $ 6672
s b279$ [TER 675§
D. INter-company 8CCOUNES ............uuuuurrrereressessssmmmnsenressssessesssnannanns $ $ 60|
E. Bank accounts and l0ans.......c.cccccuceeveveveveenmnssssessssississssinss $ $ $
Fe OMNET e $ $ $
G. (Offsetting) Lines SAIOUGN BF ..o B319 $( ) 65108 Y6710
TOTAL (LINES BA-BG) ..o $ $ $
6. Commodity ifferenCes.............ceeeemmmmrerrrreeressesissssseseeseseessesssnene $ $ b74d]$
7. TOTAL (LINES 1) b370]$ $ 770/

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.”

2. 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.

5. 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.

6. 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.

—_

B ow

Name of Firm:
As of:
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COMPUTATION FOR DETERMINATION OF CUSTOMER RESERVE 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 customers' security accounts (see
NOE A) oot $ 4340)
2. Monies borrowed collateralized by securities carried for the accounts of customers (see Note B) ........ $
3. Monies payable against customers' securities loaned (s€e Note C)........cceurreereeneireineneeneireesinineiens $
4. Customers' securities failed to reCeive (588 NOtE D)........oococcccccccceveeeeersssssssssscceessseeesessssssssssessssseneeen $
5. Credit balances in firm accounts which are attributable to principal sales to customers...........cccccveunce $ 4380)
6. Market value of stock dividends, stock splits and similar distributions receivable outstanding
OVEF 30 CAIBNAAT GAYS .........ooveeeeeseseeeeeseseeeeesessseseesssssssessss s sessssssseee s esssssseseess s $
7. **Market value of short security count differences over 30 calendar days old ...........cccocveureereeerninennns $ 4400)
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...........cocurereriniereineeneinese e eseseeees $ 441

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

Ei
N
o o

10. Other (List: 4425
11. TOTAL CREDITS (SUM O LINES 1-10) ....vuuveuurereeesecesseesseesseessseessesssseessse st es s st st $
DEBIT BALANCES
12. **Debit balances in customers’ cash and margin accounts, excluding unsecured accounts and
accounts doubtful of CONECHON (SEE NOLE E) ........vvvvveeeeeeesesceseeseseeeessessssssessssssseessssssssssssssssseeeen $
13. Securities borrowed to effectuate short sales by customers and securities borrowed to make
delivery on customers' securities failed t0 dElIVET ..........cocurieirii $ 4450
14. Failed to deliver of customers' securities not older than 30 calendar days............ccoeeneneuneerninieneeneen. $ 4460)

15. Margin required and on deposit with the Options Clearing Corporation for all option contracts
written or purchased in customer accounts (S€€ NOE F)........c.veeeienienienicieciscseeceeieeeeees $

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 customer
accounts: (1) security futures products and (2) futures contracts (and options thereon) carried in a

S
]
o
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o |©f [co
ol 1o [©
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o

securities account pursuant to an SRO portfolio margining rule (see Note G) 4467
17. Other (List: 4469
18. **Aggregate debit iTEMS (SUM OF LINES 12-17) ...t $
19. **Less 3% (for alternative method only — see Rule 15¢3-1(a)(1)(ii)) (3% X Line HemM 4470)........c.coovriiirineireirenesesesese s $
20. **TOTAL DEBITS (LINE 18 1ESS LINE 19)....uuuveuuueeessseeessseesesseeessseesssssssessseesssssessssssessssessessssessssssssssssesssssssssssssesssssssssssssassssssesssssssssssassssssnesssssesssss $
RESERVE COMPUTATION
21. Excess of total debits over total credits (LiNE 20 18SS LINE 11) ...ttt sttt b $
22. Excess of total credits over total debits (LINE 11 18SS LINE 20) .......cvuueuuiuuiruiiiiiieiieiisissiesississ sttt $
23. If computation is made monthly as permitted, enter 105% of excess of total credits over total debits ............cccoviririceiciiciics $
24. Amount held on deposit in “Reserve Bank Account(s),” including $ value of qualified securities,

At €N OF FEPOTIING PEIIO. ... vveereireeseis etttk $
25. Amount of deposit (or withdrawal) including $ value of qualified SECUMILIES........c.evreurereireieirisee e $
26. New amount in Reserve Bank Account(s) after adding deposit or subtracting withdrawal including

$ ValUE Of QUAIITIEA SECUIIHES ...vvvvveverereaerereeresiesissessssessesses s ssssssse s $
27. Date Of dEPOSIE (MM/DD/YY) .....euieueereiueiseesreeseeseesesssessetseseessstssse et eesss b ss st s b8t b8R8 £ £ bR bbb $
FREQUENCY OF COMPUTATION
28. Daily WeeKly Monthly
> In the event the net capital requirement is computed under the alterative 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.

Name of Firm:
As of:

20



POSSESSION OR CONTROL FOR CUSTOMERS
FOCUS
Fée%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 and B.........cccoeuinincineinniniineneseneseneieee $

A\ NUMDET OF BMS....vvve s eeeeveseeseese s eessesssseees s sessssssse s esesssssssee e ssse et esssssseeee e
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 15€3-3. NOES B, € N0 D......ovuuiuuririiieieicineiseie ettt ettt bbbttt $ 4588

AL INUMDET Of IHBIMS......ooioi bbbttt 4589
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

FEQUIFEMENtS OF RUIE 15033 .....ovvss e eeessesessseessoesssssssseessssssseesssssssseesssesssess oo Yes No

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 ltems 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) .......c.coceererneenee $
2. Monies borrowed collateralized by securities carried for the accounts of PAB (see Note B).................... $
3. Monies payable against PAB securities [0aned (See NOte C) .........c.uvvuerurruerierierierierieeieeiesiesienens $
4. PAB securities failed t0 receive (S88 NOE D) ......oooccccceeerssceeeoerssssessoesssssessoesssssesssesssssessseesssensseees $
5. Credit balances in firm accounts which are attributable to principal sales to PAB...........cccccovuniniineinnnns $
6. Market value of stock dividends, stock splits and similar distributions receivable
OULStANdiNg OVEr 30 CAIENAAT GAYS.........ooocccceeeessseeeeeesssecesessessesssess s sssses s sssees oo $

7. **Market value of short security count differences over 30 calendar days Old............c.ccoeuveuvrervririiircinnns $

8. **Market value of short securities and credits (not to be offset by longs or by debits) in all
suspense accounts over 30 CaIBNAAT AAYS ..ottt $

N
=
(2]
D

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.............cccovevvivvernennn. $

10. Other (List: ) $ 2160
11. TOTAL PAB CREDITS (SUM OF LINES 1-10) ....ouuiiiiiiiiiisiiiiis st sss bbb $ 2170
DEBIT BALANCES

12. Debit balances in PAB cash and margin accounts, excluding unsecured accounts and accounts
doubtful of COlIECHON (SEE NOLE E).........cvuuveuriricrierierieiieeiesieiiesie s nees $

N
pe
(9]
oo

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

PAB SECUIHES fAIEA 0 GBIIVET ... seeeesssssee s esssssssesees s essssssseese s $

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

15. Margin required and on deposit with Options Clearing Corporation for all option contracts
written or purchased in PAB accounts (see Note F)

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) ........c.coeevvereeneeneeneienenns $ 2215

17. Other (List: Joreeeeeneeeneneeeeans $ 12220
18. TOTAL PAB DEBITS (SUM Of LINES 12-17).....ucveeuueeessaeeesseesssseesessseesssssessssseessssessesssse s st e85 88 $
RESERVE COMPUTATION

19. Excess of total PAB debits over total PAB credits (LINE 18 18SS LINE 1) ...ttt sttt $
20. Excess of total PAB credits over total PAB debits (LiNe 11 1€SS LINE 18) ........uuvuuruuiriurierieiiriesieriesiesiesiessesiessessestessesssesssesssensensensnce $

N
N
w
o

21. Excess debits in customer reserve formula COMPULALION ..ottt nsses $

N [N] [N] [R
NN NI
~N| |2 g [
o D D 1o

22. PAB reserve requirement (LINE 20 18SS LINE 21) ....uuueuiuiureieeieereiseeesieeiseteiss s stses s st s bbb bbbt aen $

23. Amount held on deposit in Reserve Bank Account(s) including $ value of qualified securities,
At €N OF FEPOTIING PEIIO ... vvueveeeaeiaieei ittt $

24. Amount of deposit (or withdrawal) including $ value of qualified SECUMLIES .........cceiuiueerireirere e $

25. New amount in Reserve Bank Account(s) after adding deposit or subtracting withdrawal
including $ ValUE OF QUAIITIE SECURILES ..........ovoes oo seeeeoe s ssssssessssessessssssssesssesesssees s $

26. Date Of AEPOSIE (MMIDDIYY)....cuuvuuriuieuereureseresesssesssesssesssesssesesess st ettt
FREQUENCY OF COMPUTATION

27. Daily Weely Monthly

*

N
N
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o

N
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o

N
w
o
o
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w
=
o

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.

*k

Name of Firm:
As of:
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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)

(K)(2)(i) - “Special Account for the Exclusive Benefit of Customers” maintained............cocoeereurienieniineineineneneeeeese e

(k)(2)(ii) — All customer transactions cleared through another broker-dealer on a fully disclosed basis
Name of clearing firm: E335

(k)(3) — Exempted by order of the Commission (include copy of letter)

23



FOCUS COMPUTATION FOR DETERMINATION OF SECURITY-BASED SWAP CUSTOMER RESERVE REQUIREMENTS
Report ltems 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 CUSIOMETS (SEE NOTE A) ...ceuveieieeeeieiieeiseie ettt $
2. Monies borrowed collateralized by securities in accounts carried for security-based
SWap customers (S6e NOte B) ..o $
3. Monies payable against security-based swap customers' securities loaned (see Note C) ............c.c..... $ 12071
4. Security-based swap customers' securities failed to receive (se€ NOte D).......ocvcveeeernienceneineinirneineinns $
5. Credit balances in firm accounts attributable to principal sales to security-based swap customers....... $
6. Market value of stock dividends, stock splits and similar distributions receivable outstanding
OVEF 30 CAlBNAAN TAYS .....oevoercisciscicit et $
7. **Market value of short security count differences over 30 calendar days old............cccocveurenrenieneeneen. $

8. **Market value of short securities and credits (not to be offset by longs or by debits) in all suspense
accoUNts OVEr 30 CAlENAAN JAYS..........uverrerrerrireiiecieeieeeeei et $

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

— — = [—= = [=
N N NN NN
o o [=18[=] ol o
b b | (= ==
~ D | [ w|InN

confirmed to be in transfer by the transfer agent or the issuer during the 40 days $
10. Other (List: . $ 12078
11. TOTAL CREDITS (SUM OF LINES 1-10) ..ouvvvrverniirririeeisessseesseesseesssessssessssesssssssssessssasssesssessssess s sssesssss st essssesssessssessssesssessssesssnessssssons $ 12089
DEBIT BALANCES
12. Debit balances in accounts carried for security-based swap customers, excluding unsecured

accounts and accounts doubtful of collection (see NOte E)............covuvrirrinrinrinrinnieinineisisenienene $ 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) ......cc.ccvuuvrercivrcrinnene $ 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

18. 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 dealer................cooorverriiieeriieeceie $
19. Other (List: ) IS $ 12086
20. **AGYIEIALE UEDILIEMS ........vvoeevveeiisciis ittt s8R $
21.*TOTAL DEBITS (SUM OF LINES 12-19) ....ouvimeiuiirriiieeiseersseesseesseessssss sttt st $ 12091
RESERVE COMPUTATION
22. Excess of total debits over total credits (Ling 21 18SS LiNE 11) ... $
23. Excess of total credits over total debits (Ling 1118SS LiNE 21) ... $
24. Amount held on deposit in "Reserve Account(s)," including value of qualified securities, at end of reporting period ... o $
25. Amount of deposit (or withdrawal) including $ value of qualified SECUMHES .........ccoeuuerveiieiieciciene $ 12095
26. New amount in Reserve Account(s) after adding deposit or subtracting withdrawal including
$ VAU O QUANIIET SECUTHES ... $ 12096
27. Date Of AEPOSIt (MM/DD/YY )....cvurevuuuerireeesnerssessssesessesssseessesssseessessssest s8R0 $ 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)(ii)
of Rule 15¢3-1.

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
I%Z%Oﬁt ltems 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.cccovvvnrineiniinninenns $ 12098
AL INUMDET OF IEMS. ...ttt 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 appliCabIE. ..........ovururierieriieieicere ettt $ 12100

AL INUMDET OF [IEMS. ...ttt 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................ovivireeeeeeeeee e e oo ee e [ ]
Name of Firm:

As of:
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FOCUS COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS
Report
Part Il Items on this page to be reported by: Futures Commission Merchant
NET CAPITAL REQUIRED

A. Risk-based requirement

i. Amount of customer risk

Maintenance Margin ... sissssssinens $
. ENHET 8% OF LINE Alliccvvvvvvvereeeeeeeseessssisssssssseeessesssssssssssssssssesssessssssssssssssssesssessssssssosssssssesesses s $
iii. Amount of non-customer risk
Maintenance Margin .............ccoocvwrrinmsisnnneiississssssinens $
IV. ENtEr8% Of LINE ALl ..o $ 744
V. Amount of uncleared SWap MArgin ... s $
vi. Ifthe FCM is also registered as a swap dealer, enter 2% 0f Line A.V......c.cocvivvcniincincincncscnee $
vii. Enter the sum of Lines A.ii, AV, @0 AlVi...c.iiiieecec s $
B. Minimum dollar amount FeQUIMEMENE ..........cc.eueierrrieieississisessssessss s sssess st essess s ssessessnes $ 746
C. Other NFA TEQUINEMENL..........ourverieisisesiisesises st sss st ssss st ss bbb $ 747
D. Minimum CFTC net capital requirement
Enter the greatest 0f LINES ALV, B, OF C ...ttt bbb bbb $ 7490

Note: If amount on Line D is greater than the minimum net capital requirement computed on Item 3760, then enter this greater amount on Item 3760. The greater of the amount
required by the SEC or CFTC is the minimum net capital requirement.

CFTC early warning level — enter the greatest of 110% of Line A.v. or 150% of Line B or 150% of Line C or $375,000 ...........ccoeeeermrrrermmmerernereennnens $ 7495

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. SECUMHES (B MATKEL) ... ettt bbbt

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

3. Exchange traded options

A. Add: Market value of open option contracts purchased on a contract market............ccocreerereesinineineininieneens
B. Deduct: Market value of open option contracts granted (sold) on a contract market ...........coocovervennernirniennens

4. Net equity (deficit) (total Of LINES 1, 2 8N 3)......uvuieiieieiireireie sttt

5. Accounts liquidating to a deficit and accounts with debit balances — gross amount ...................... $

Less: amount offset by customer oWned SECUMILIES ... s $(

6. Amount required to be segregated (add LiNES 4 @nd 5)........cocuruiieneinriininineeeeisese et essneees

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

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

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

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

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

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

10. Exchange traded options

A. Value of 0pen 10ng OPtION CONTACES ........c.cvueieriuiieieiiineise ettt sttt

B. Value of open Short Option CONTACES ..........cvurureeinrirrieisiessse sttt sessnses

11. Net equities with other FCMs
A. Net liquidating equity

B. Securities representing investments of customers’ funds (at Market)...........coocvvermernierneerncnnnneneeeeeees

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

12. Segregated funds on hand (describe:

13. Total amount in segregation (add Lines 7 through 12) ...ttt
14. Excess (deficiency) funds in segregation (subtract Line 6 from Lin 13)........cccoveueurerernieeeseseseseiseis
15. Management target amount for excess funds in SEGregation.............ccvcuevcrereeinei s

16. Excess (deficiency) funds in segregation over (under) management target amount €XCess.........cc.ovureereeeenieneeneenne

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

AL G e $

B. SECUMHES (B MAIKEL) . .....vourveeservessesessseesssssesssssseessssesessseessss st st 588858888858 $
2. Net unrealized profit (0SS) iN OPEN CIBATEA SWEAPS...........cvuucvrreeserseiseesees sttt $ 8520
3. Cleared swaps options

A. Market value of open cleared swaps 0ption CONtraCtS PUICHASEM ..........ceuureererririrnrisieieie sttt enes $

B. Market value of open cleared swaps option contracts granted (SOIA)...........ouururerirrrereereieeeeiseiei ettt naes $ ( )
4. Net equity (deficit) (AAd LINES 1, 2, AN 3).....cuuuuieieriieieiieireire ettt bbbt s bbb s bbb bbbt $
5. Accounts liquidating to a deficit and accounts with debit balances — gross amount..............coccveenereneee 8560

Less: amount offset by customer OWNed SECUMILIES...........c.riurureeierienereirere et ) 8570 §

6. Amount required to be segregated for cleared swaps customers (add LiNES 4 @Nd 5) ..........cccreuererereineieeneeeeeeeeesessseesse s $ 8590
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks

N 7 TS $

B. Securities representing investments of cleared swaps customers’ funds (at Market) ..o $

C. Securities held for particular cleared swaps customers in lieu of cash (at Market) ..........oceeeriurerrrin s $
8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

N 07 - 0000000000000 OO0 $

B. Securities representing investments of cleared swaps customers' funds (8t Market) ............c.veeerernerneeneneeeeeeeeee s $ 8640

C. Securities held for particular cleared swaps customers in lieu 0f Cash (at MAKET) ..o s $
9. Net settlement from (to) derivatives Clearing OrganiZatioNns ..............ocuecueurieriueirreieisei ettt bbb bbbt $
10. Cleared swaps options

A. Value of open cleared swaps 10Ng OPtION COMMTACES ..........uiureririiecireieiei sttt $

B. Value of open cleared Swaps ShOr OPHON CONMIACES............ouu vttt bbb bbb been $ ( )
11. Net equities with other FCMs

A, NEHIQUIARLNG BQUIEY .vvvorvvveiesiiseriseeisesises sttt st 8 s $ 8690

B. Securities representing investments of cleared swaps customers’ funds (at Market)..........cccueerenrrneeninine s $

C. Securities held for particular cleared swaps customers in lieu of Cash (at MAKEL)..........cocuruerinrinrinri s $
12. Cleared swaps customer funds on hand (describe: ). $
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12)..........c.ceuuiuiiiiiiiiiesssiesiesiesisessessessensenene $
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from LiNe 13) ..o $
15. Management target amount for excess funds in cleared swaps segregated aCCOUNIS.............cvuuruururrreeieeieriiesie it $ 8760]
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target eXCesS.........ccuvrvmermereneureennns $ 8770)

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 32.8...........ccuiiiiiieiisiesiese e ssssssnes $

2. Funds/property in segregated accounts

Name of Firm:
As of:

30



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 QUEhOMIZEA thEIBUNGET ...ttt bbb bbb $

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

A CASN ettt $
B. SECUNHES (B MATKEE).......vvverieeiisssiisciiee sttt st s8Rt $
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board Of trade ... s $

3. Exchange traded options

A. Market value of open option contracts purchased on a foreigh board of trade.............ocvurriinenie i $

B. Market value of open option contracts granted (sold) on a foreign board of trade ... s $
4. Net equity (defiCit) (Add LINES 1,2, BNG 3) ....ueuieieiieieireineire et stsee ettt s bbb bbb $
5. Accounts liquidating to a deficit and accounts with debit balances — gross amount............c.ccccveeneeen. $ 7351

Less: Amount offset by cuStomer OWNed SECUMLIES.............cuurerreririeeieiieie s $ $
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) Or LiNg 6 ...........ccuurerrerniernierneeneeneenesesesseessesssesseesseenes $

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 ...............ccooovoverriincnrinecris $
B. Other banks qualified under 17 CFR. 30.7
Name(s): $ $
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
A, CSNervrosvssessessssssssesssssssss s $
B. SECUMHES .....oooovvvveeverirrrcriiessssssisses s $
C. Unrealized gain (loss) on open futures contracts............coccveeereeennee $
D. Value of long option CoNtracts...........ccoeeeereereeeeenieneeneeeeseeneineienenes $ 7610
E. Value of short option contracts...........c.ccoecureuriusiensiensiensensinsinsis $ ( ) [7615) $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s): 7630
A, CBSNervrrovssessesssssssssessssssss s $
B. SECUMHES ....vvvvveveevrerrerceresiessseessssssessess s sesssssssesssses $
C. Amount due to (from) clearing organizations - daily variation........... $
D. Value of long option CONtraCtS.............cuuevmerereriseieiesieeiesienins $ 7670
E. Value of short option contracts...........c.ccoeeureereisiensiensiessiensissinsie $ ( ) [7675) $ 7680
5. Amounts held by members of foreign boards of trade
Name(s): 7690
N $
B. SECUMHES ....ovvvvvveeerererreressesiessseesessssessess s sssssssssesssses $
C. Unrealized gain (loss) on open futures contracts............cocovcueeeeennce $ 7720
D. Value of long option contracts.............ccoevvvierviinnniiinsniiinnsiiissciinnns $
E. Value of short 0ption COMTaCES..............rvvveveeeerrmmnnerrereerensessase $ ( ) [71735 $
6. Amounts with other depositories designated by a foreign board of trade
Name(s): 7750, $
7. Segregated funds on hand (describe: ). $
8. Total funds in separate 17 CFR 30.7 aCCOUNLS .........ccovvereerrencenereieennes $
9. Excess (deficiency) set aside funds for secured amount
(Line ltem 7770 minus Line Item 7360).........ccccrrurreneererreenenieneereireinenns $
10.Management target amount for excess funds in separate
17 CFR 30.7 @CCOUNES.......covvrereamnrresreniesssssssresssssssssssssssssesssssssssssssenns $
11.Excess (deficiency) funds in separate 17 CFR 30.7 accounts
over (under) management target EXCESS ........ocureernreneereeseeneereerennenns $ 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 || 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. tr@aSUNY SECUMHIES ........cereercirciriiiiieseisee e 8200 $ 8201
2. U.S. government agency and U.S. government-sponsored enterprises................. 8210 $ 8211

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

U.S. government-sponsored enterprises ..........ccc.rmirivrsisinsisssniienns $
B. Debt securities issued by U.S. government agency and U.S.
government-spoNSored ENEIPISES ..........wurerrreeeeeeesssnesseiseeseesssesseseeseseees $

3. Securities issued by states and political subdivisions inthe US ...............ccccc...cee.. $
4. Foreign securities

AL DEDE SECUIIHES ....vvovvvevererreriveessisseesesessessess s sesssssssenes $

B. EQUItY SECUMHES .vvvvvovvveeeeeerrrvereessssiesresessessesssssssesssssssessessssssesssesssssssenns $
5. Money market inStrUMENLS............coocvvvrrieieceeceec s $
6. Private label mortgage backed SECUMHIES.............c..uervveeriieieeceieecee $
7. Other asset-backed SECUMIES ............ccccvuviriiiiirriinrissins $
8. COMPOTatE ODNGALIONS.....ooocceeevoees oo seessee oo $
9. Stocks and warrants (other than arbitrage positions)............ccecvereereeniniencineeneinns $
10 ADITAGR. ..o v s s s esss s s 8290 $ 8291
11. SPOt COMMOTILIES ...v.vvvvevirrrieie et nes 8330 $ 8331
12. Other securities and COMMOGILIES .............rvvuererrereerierrieeeer s seseeseeens 8360 $ 8361
13. Securities with no ready market

AL B QUIEY oot ss st 8340, $ 8341

Bl DEDE ..ottt 8345 $ 18346

€. OtNBT ettt 18350 $ 8351

D. Total securities with no ready Market ..o 12777] $ 12782,
14. Total net securities and spot commodities (sum of Lines 1-12 and 13D)............... 12778 12783
15. Security-based swaps

AL ClEAMNET ..ottt 12106 $ 12114

B NON-CIEAMED ..ottt 12107 $ 12115
16. Mixed swaps

AL CIBAIEA ..ot 12108 $ 12116

B NON-CIBAMEA ...t 12109 $ 12117
17. Swaps

AL ClEAMNET ..ottt 12110 $ 12118

B. INON-CIEAIEA ........oovnvireericerecee et 12111 $ 12119
18. Other derivatives and OpHONS ..o 8295 $ 18296
19. Counterparty NEHING .........cocreurreriiinireieeeeise et
20. Cash collateral NEtting ..........cccccvvrevinirvirinnniiiisesisiins
21. Total derivative receivables and payables (sum of Lines 15-20)..........c.cccrevreren
22. Total net securities, commodities, and swaps positions
(SUM OF LINES 14 8NA 21) cooovreevoeeeeeeeeeeeeseeeseessisssesess s ssssss s 8370 $ 8371
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)

Stand-Alone SBSD
Broker-Dealer SBSD

Stand-Alone MSBSP

Items on this page to be reported by:

Broker-Dealer MSBSP

FOCUS
Report

Part Il
Schedule 2

By Current Net Exposure

Gross Replacement Value

Receivable

Current Net and

Net Replacement

Payable
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Gross Replacement Value

Receivable
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Current Net and Margin Collected

Net Replacement Current Net Exposure

Value

Gross Replacement Value

Internal Credit Rating

Potential Exposure

Payable

Payable

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

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

Stand-Alone SBSD
Broker-Dealer SBSD

Stand-Alone MSBSP

Items on this page to be reported by:

Broker-Dealer MSBSP

FOCUS
Report
Part ||

Schedule 4

By Current Net Exposure

Current Net and

Gross Replacement Value

Receivable

Margin Collected

Current Net Exposure Potential Exposure

Net Replacement Value

Payable

Country
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Totals:

By Current Net and Potential Exposure
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