STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

2024-09-25 03:35PM EDT
Status: Accepted

FOCUS FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES
Report
Part Il Iltems on this page to be reported by: Futures Commission Merchant

SEGREGATION REQUIREMENTS

1. Net ledger balance

AL CASH = v ot e e e e e e e e e e e e e e e e $ 1,964,800,150 (7010

B. SECUIities (At MArket) =+ = = = = = s+ s s s e e s s et $ 746,304,340 (7020
2. Net unrealized profit (loss) in open futures contracts traded on a contract market « + + « =+ + = vt e o v v v eeeenn $ 193,331,476
3. Exchange traded options

A. Add market value of open option contracts purchased on a contract market = =+« s+ s o s o e e $ 84,083,994 [7032

B. Deduct market value of open option contracts granted (sold) on a contract market = « = =« = === = oo s e o e e $( 114'717'000)
4. Net equity (deficit) (total of Lines 1,2, and 3) = = = =+ =+ s v s v e e e e et teeet e eaiatataeanan, $ 2,873,802,960
5. Accounts liquidating to a deficit and accounts with debit balances

S GIOSS AMOUNE <+« + <+ e e e e e $ 7,610,833

Less: amount offset by customer owned securities * =ttt $ ( 7,610,833) $ 0
6. Amount required to be segregated (add lines4 and 5) « =« =« s s e s s s m e $ 2,873,802,960 (7060

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

119,211,180 |7070

o T I T $

B. Securities representing investments of customers' funds (at market) - v s e e e e e e e e $ 7080

C. Securities held for particular customers or option customers in lieu of cash (at market) =« =« =« =« =+« $ 54,382,914 (7090
8. Margins on deposit with derivatives clearing organizations of contract markets

ACaSh <+ e e $ 2,036,506,440

B. Securities representing investments of customers' funds (at market) =+ s c s e $ 49,805,657 (7110

C. Securities held for particular customers or option customers in lieu of cash (at market) « + + =+« + - =« oo e e $ 691,921,427
9. Net settlement from (to) derivatives clearing organizations of contract markets« = =« = =+« = v e v v e v eeee oo $ 104,349,960
10. Exchange traded options

A Valle Of 0pen Iong Opion GONIEACLS * * * *  # = =+ + + + =+ + + =+ + =+ s et ettt $ 84,083,994

B.Value of Open ShOTt OPHON CONMIAGES  « « < « « < <« « « + « « « « + e e et et e et et e e eee e ¢ 114,632,875)(7133]
11. Net equities with other FCMs

A. Net liquidating @qQUIty = - = = = = = = == = s s e et $ 1,403,013

B. Securities representing investments of customers' funds (at market) - v s e s e e e e e e e $ m

C. Securities held for particular customers or option customers in lieu of cash (at market) - - =« <=+ -- $ 7170
12. Segregated funds on hand (describe: )$ 7150
13. Total amount in segregation (add lines 7 through 12) = = =« === s s s m o e o e et $ 3,027,031,710 (7180
14. Excess (deficiency) funds in segregation (subtract line 6 from ling 13) =+ ==+ s v v e e et nn $ 153,228,750 [ 7190
15. Management Target Amount for Excess funds in segregation = ==« == s s s s smermemm e e e $ 100,000,000
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess =« === -+ " $ 53,228,750

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 08/31/24
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STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS

FOCUS AND FUNDS IN CLEARED SWAPS CUSTOMER
Report ACCOUNTS UNDER SECTION 4D(F) OF THE COMMODITY EXCHANGE ACT
Part Il

2024-09-25 03:35PM EDT
Status: Accepted

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

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

Y N 0= 1] s IR T T R A I I IR NP PP $
B. SeCUritieS (at market) ......................................................... $
2. Net unrealized prOflt (lOSS) in open cleared SWAPS * * st st s et etese et $

3. Cleared swaps options

@ | (00| |00 @ | [cof |00
| (o] |1 af (o |;
af (] |w N [=] [©
ol (O] |© of [Oof |©

A. Market value of open cleared swaps option contracts purchased: = =+ = === s s e meemeemeem e m e $
B. Market value of open cleared swaps option contracts granted (sold) ~ « ==+ = - -- oo s merme e $( )
4. Net equity (deficit) (@dd lines 1, 2and 3)  + == v oot v e m e e $
5. Accounts liquidating to a deficit and accounts with debit balances
S QrOSS AMOUNE =« =+ s s s s m e e e $ 8560
Less: amount offset by customer owned securities * =ttt $ ( ) $
6. Amount required to be segregated for cleared swaps customers (add Lines4and 5) == === ccecmeeee e $
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks
AL CASN - v st e e e $ 8600
B. Securities representing investment of cleared swaps customers' funds (at market) = =+ = s o e s e e e e e $ 8610
C. Securities held for particular cleared swaps customers in lieu of cash (at market) - =« ee-- $

8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

8620
AL CaSh < ¢+ e ettt e e e e e e $
B. Securities representing investment of cleared swaps customers' funds (at market) = =« =« = s s e el $
C. Securities held for particular cleared swaps customers in lieu of cash (at market) - - -« veeeeenen $
9. Net settlement from (to) derivatives clearing organizations: =« = = === = s s e smrmemem e e e $
10. Cleared swaps options
A. Value of open cleared swaps 10ng OPtion CONLraCts * * =+ * * = = = === = === oo mssnnnnnnnnneeeeenn. $ 8670
B. Value of open cleared swaps Short Option GOMTAGES « + + « + + « + + « + + s s v et eunetnnenneennenn. $ ( )[8680

11. Net equities with other FCMs

| o] [oo] [oo] [oo] [o0] [o0
SN RN (@

o [N 2] 2] o] |©
Sl 8] 2] o] o] 2] |©

(2]

o)
N
~
=)

A.Net liquidating @quity =« + « == o v vttt e $
B. Securities representing investment of cleared swaps customers' funds (at market) = =« == o s e s e e e s $
C. Securities held for particular cleared swaps customers in lieu of cash (at market) = = = =« ==+« = e o eeeeen $

12. Cleared swaps customer funds on hand (describe: ) $

13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) === == s s s e meemeeee e en $

14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) + -« « < v« - -+« $

15. Management target amount for excess funds in cleared swaps segregated accounts- « - - =+ -« « « ot oo b o $

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

excess

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 08/31/24 Page 28




2024-09-25 03:35PM EDT

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION |Status: Accepted

FOCUS FOR CUSTOMERS’ DEALER OPTIONS ACCOUNTS

Report

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

1. Amount required to be segregated in accordance with 17 CFR 32.6 = = === == - s s s msmmseoeeoceee $ 7200
2. Funds/property in segregated accounts

A CaSh “+ vt ot a e $ 7210

B. Securities (at market vallg) = = = e $ 7220

C. Total funds/property in segregated ACCOUNTS * * * * *  # # # =ttt et s eeeeteeeeaaeeeeeaneaans $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C fromLine 1) =+ =+ =+ e v v v e v e eveeen et $ 7240

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 08/31/24 Page 29




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2024-09-25 03:35PM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

I;%ggr? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part Il Iltems 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 authorized thereunder ............ ... i $ 7305
1. Net ledger balance - Foreign futures and foreign option trading - All Customers

L $ 358,843,450 (7315

B. Securities (@t market) $ 179,861,383 [7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board oftrade . ... ... . ... ........... $ 147,729,546 7325
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade_ . . .. ... .. ... . . . .. . . . ... $ 7335

B. Market value of open contracts granted (sold) on a foreign board of trade .. ... ... . . . . . . . . . . . . $ 7337
4. Net equity (deficit)(add lines 1.2.and 3.) .. ... . .. $ 686,434,379 [7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount L $ 2,251,357 (7351

Less: amount offset by customer owned securities ... ... ... ... .. ... $( 2,249 102)(7352| $ 2,255 |7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) . .. $ 686,436,634 7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. . . ... ........... $ 686,436,634 7360

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 08/31/24 Page 30




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES

2024-09-25 03:35PM EDT
Status: Accepted

I;%ggr? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part Il Iltems 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 .. ....................... $ 102,642,671
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510 $ $ 102,642,671
2. Securities
A. In safekeeping with banks located in the United States = . $ 115,258,306
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550  $ $ 115,258,306
3. Equities with registered futures commission merchants
A Cash $ 7580
B.Securities ... $
C. Unrealized gain (loss) on open futures contracts ... .............. $
D. Value of long option contracts ... ... ........................ $
E. Value of short option contracts ... ............................. $( )[7615] $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s):
ACash $
B.SECUMNIES ... ...\ttt
C. Amount due to (from) clearing organizations - daily variation .. ... $
D. Value of long option contracts ... L. $ 7670
E.Value of short option contracts ... .. ... .. .. . . . . . $( )\7675| $ 7680
5. Amounts held by members of foreign boards of trade
Name(s): 7690
ALCash $ 353,582,795 (7700
B.SEOUMES ... .. ... ettt $ 64,603,076
C. Unrealized gain (loss) on open futures contracts ... .............. $ 147,729,546
D. Value of long option contracts .. ... ............................ $ 7730
E. Value of short option contracts .. ... .......................... $( [7738] $ 565,915,417 7740
6. Amounts with other depositories designated by a foreign board of trade
Name(s): T780] $ 7760
7. Segregated funds on hand (describe: ) I $ 7765
8. Total funds in separate 17 CFR 30.7 @CCOUNtS ... ... ... .o ittt e $ 783,816,394 [7770
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line Item 7360) e $ 97,379,760 [7380
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts . ... . ... ... . . . .. ... ... ... $ 50,000,000 | 7780
11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess .. ... ... $ 47,379,760

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 08/31/24 Page 31




