STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

2024-11-25 06:34PM EST
Status: Accepted

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

SEGREGATION REQUIREMENTS

1. Net ledger balance

O T T T $

B. SeCUIities (At MArket) ++ = =« s+t s s s st s smnn ettt $
2. Net unrealized profit (loss) in open futures contracts traded on a contract market » « = <+ =« ¢ = e e oo e v e vee v $
3. Exchange traded options

A. Add market value of open option contracts purchased on a contract market = ===« = s s s s s s meme e e $

B. Deduct market value of open option contracts granted (sold) on a contract market = =« = =« == oo o e e e e e $(
4. Net equny (defICIt) (total of Lines 1, 2’ and 3) ............................................. $
5. Accounts liquidating to a deficit and accounts with debit balances

<GIOSS AMOUNT =+« + « =+ + e e e e et e e $ 25,672,969

Less: amount offset by customer owned securities = * ** ottt $ ( 25,662.389) $
6. Amount required to be segregated (add ines 4 and 5) « = = = = = =+ ++ s st e a e $
FUNDS IN SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

A CASN  + ot v et e m e e et $

B. Securities representing investments of customers' funds (at market) = ¢ s c e s e e m e e e $

C. Securities held for particular customers or option customers in lieu of cash (at market) == === -=---- $
8. Margins on deposit with derivatives clearing organizations of contract markets

A CASN vttt e et ettt it e e e $

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

C. Securities held for particular customers or option customers in lieu of cash (at market) « - =+« c e e e v e $
9. Net settlement from (to) derivatives clearing organizations of contract markets = = < = === == s e o s v eommee oo $
10. Exchange traded options

A. Value of open |0ng option CONIFACES = = = = * * = c * * s st s vttt oo e ie ettt eeeeenneee $

B_ VaIUe of Open short Option CONIrACES  « = v v v e o v e e e e e e e e e e it e ettt et ettt et e $(
11. Net equities with other FCMs

A.Net liquidating @quity — « = = =+ = ot v e et e $

B. Securities representing investments of customers' funds (at market) « v cc e e e $

C. Securities held for particular customers or option customers in lieu of cash (at market) = ===+ ---- $
12. Segregated funds on hand (describe: )$
13. Total amount in segregation (add lines 7 through 12) = = === c s s v mmmemsmemmecmenenen e e e e e $
14. Excess (deficiency) funds in segregation (subtract line 6 fromline 13) == === s e emmmmemeeeee oo e $
15. Management Target Amount for Excess funds in segregation =« =« =« s s soeesmeecee e $
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess ==« ===+ $

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 10/31/24

Page 27

928,493,745 (7010

749,840,430

1,441,942,484 [7030
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2024-11-25 06:34PM EST
STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS |Status: Accepted

FOCUS 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

A CASN v vttt e e ettt $
B. SeCUritieS (at market) ......................................................... $
2. Net unrealized profit (loss) in open cleared SWaps « = = = =« c e e v vt cececii e $

3. Cleared swaps options

@ | (o] |00 | (o] |00
af (o] |O1 af (o] |
af (D] |w N2 S
ol O] |© ol O] |1©

A. Market value of open cleared swaps option contracts purchased: = = == === = s s s s emsmmem e o e $

B. Market value of open cleared swaps option contracts granted (sold) ~ « === - = s s mrm s e e e $( )
4. Net equity (deficit) (add iNes 1,2 aNd 3) =+ = v v s v v e v m e e $
5. Accounts liquidating to a deficit and accounts with debit balances

S QTOSS AMOUNT = =+ + = = s s s s oo me e e e e e $ 8560

Less: amount offset by customer owned securities = * ** ottt $ ( ) $
6. Amount required to be segregated for cleared swaps customers (add Lines 4 and 5) = === == s s mmmss e $
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks

A CASN  + ot v et e m e e et $

B. Securities representing investment of cleared swaps customers' funds (at market) « « == c s s s e e e e e e $

C. Securities held for particular cleared swaps customers in lieu of cash (at market) =« -ceeneees $ 8620
8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

AL CASN =+ st e $ 8630

B. Securities representing investment of cleared swaps customers' funds (at market) = =« =« s e e e e e e $ 8640

C. Securities held for particular cleared swaps customers in lieu of cash (at market) =<+« occeeeeeeen.n $
9. Net settlement from (to) derivatives clearing organizations: = = = == === s = s s s mssmsemee e o $
10. Cleared swaps options

A Value of open cleared swaps 10ng Option GONLIAGLS® * + + + + = = = = = = = =+ + =+ ¢+ e e e e ettt $

B. Value of open cleared swaps short option contracts =« <« = =« « v v v v v e et ittt $ ( )
11. Net equities with other FCMs

A.Net liquidating Equity = = = = =« = s+ st s s e e $

B. Securities representing investment of cleared swaps customers' funds (at market) = ==+ v oo s e e $

C. Securities held for particular cleared swaps customers in lieu of cash (at market) « = = = === === o oo oo e ee s $
12. Cleared swaps customer funds on hand (describe: ) $
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) ==« === cereememceee e s $
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) + « -« - -« - . .. $
15. Management target amount for excess funds in cleared swaps segregated accounts- - « « -« =« e v oo e $
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 8770

excess

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 10/31/24 Page 28




2024-11-25 06:34PM EST
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 177 CFR 32.6 ===« ==« s s s mcemmemmeeeene e $
2. Funds/property in segregated accounts

A GASh *+ s+ v ot e a e $ 7210

B. Securities (at market valug) ++ et $ 7220

C. Total funds/property in segregated ACCOUNtS + + + + = =+ + + + @ sttt s et e e annntee et $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C from Ling 1) =« =« = e oo v meeveeeveeeveeees $ 7240

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 10/31/24 Page 29




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2024-11-25 06:34PM EST
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

l;%ggr? 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 authorized thereunder $ 7305

1. Net ledger balance - Foreign futures and foreign option trading - All Customers

A A $ 584,412,080 (7315

B. Securities (At Market) $ 181,743,750 (7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade . . .. ..................... $ 247,960,363 17325
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.) ... ... . $ 1,014,116,193 (7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount $ 1,248,776 7351

Less: amount offset by customer owned securities ... ... ... $( 827,726)(7352| $ 421,050 (7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) ... $ 1,014,537,243 [7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. ... ... ... .. ... ... $ 1,014,537,243 7360

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 10/31/24 Page 30




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

2024-11-25 06:34PM EST
Status: Accepted

l;%ggr? 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 ... ........................ $ 200,271,239
B. Other banks qualified under 17 CFR. 30.7
Name(s): 75100  $ $ 200,271,239
2. Securities
A. In safekeeping with banks located in the United States == . $ 82,313,264 |7540
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550]  $ $ 82,313,264
3. Equities with registered futures commission merchants
A.Cash $
B.Securities ... $
C. Unrealized gain (loss) on open futures contracts ... ... ........... $
D.Value of long option contracts . ... . ... . .. .. ... . . ... ... $
E.Value of short option contracts ... ... . . .. ... ... $( ) $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s):
ALCash $
B.SEOUMES .. ... . .. ot
C. Amount due to (from) clearing organizations - daily variation .. . . .. $
D.Value of long option contracts $ 7670
E.Value of short option contracts ... ... ... . . .. ... ... $( )|7675] $
5. Amounts held by members of foreign boards of trade
Name(s): 7690
ACash . $ 486,183,400
B.Securities $ 99,430,486 7710
C. Unrealized gain (loss) on open futures contracts ... .. ........... ... $ 247,960,363 17720
D.Value of long option contracts . ... ... ... ... ... $ 7730
E. Value of short option contracts ... ... ......................... $( )[7735] $ 833,574,249
6. Amounts with other depositories designated by a foreign board of trade
Name(s): 7750l $
7.Segregated funds on hand (describe: ) $
8. Total funds in separate 17 CFR 30.7.aCCOUNTS ... ... ... . . . ... $ 1,116,158,752(7770
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line 1em 7360) $ 101,621,509
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts . ... . ... ................ $ 50,000,000
11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess .. ... ... $ 51,621,509

Name of Firm: DEUTSCHE BANK SECURITIES INC.
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