STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

2026-08-25 02:38PM EDT
Status: Accepted

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

SEGREGATION REQUIREMENTS

1. Net ledger balance

RO T DT T T T T $

B. SECUNties (@t Market) = = === = = = e e e e e eeeeeeeeeaeeeeeeeeeeeeeasannnannennnnnns $
2. Net unrealized profit (loss) in open futures contracts traded on a contract market « = + < =+« « v e e v oo v e e e e $
3. Exchange traded options

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

B. Deduct market value of open option contracts granted (sold) on a contract market = = = = ==« == e s e me e e $(
4. Net equity (deficit) (total 0f Lines 1,2, and B) <+« = =t o oo et v it e ittt e $
5. Accounts liquidating to a deficit and accounts with debit balances

S GPOSS AMOUNE « + + = = = e v v e v n ettt $ 9,702,967

Less: amount offset by customer owned securities =« * "ttt $ ( 9.700,986) $
6. Amount required to be segregated (add lines4 and ) =« = - s s s s s s s s s $
FUNDS IN SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

RO DI I T T T $

B. Securities representing investments of customers' funds (at market) = - s v ccrce 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

AL CaSh = sttt et e e e e e $

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

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

A.Value of 0pen 10Nng OPtioN CONACES * * * * + * * + * = = === === meesmeneeeeeeeeeeeeeeeeeeenn, $

B. Value of open short 0ption CONracts = = =« = = = s s s oo e v e e e et $(
11. Net equities with other FCMs

A.Net liquidating equity  + = = = =« c oo v e e e $

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

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) = ==+ = s v v s v mevmermemecmecmecmeceeeeeees $
14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) ==« = - == oo e ermce e e $
15. Management Target Amount for Excess funds in segregation ==« =+ = x = s s ermrmrere e e $
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess <+ = s+ e 2 v e $

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 07/31/26

Page 28

2,070,650,666

1,443,593,047

515,217,657 17030

981,697,396 | 7032

854,662,349)( 7033
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2026-08-25 02:38PM EDT
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 CASH  + v v e et e e e e e e e e e e e e e e e e $ (1,134,298,048) |8500

B. SECUIMIES (BUMATKEL)  « < < - < < = < = = < = < e e e e e e s 277,881,546
2. Net unrealized profit (I0SS) in OPEN CIEAred SWapS « « « « « « + + = =« e e e v v mmeteennnuneeennnneeen.. $ 1,725,571,473 18520
3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased =« = = = = === s s s s s s s ememeeee e $ 8530

B. Market value of open cleared swaps option contracts granted (sold) == === - == c s s s emr s m e $( 18540
4. Net equity (deficit) (add iNeS 1, 28Nd 3)  « + = v v v o e ettt $ 869,154,971
5. Accounts liquidating to a deficit and accounts with debit balances

S QrOSS AMOUNE =+ =+ v o s s m s s e e e e et $ 8560

Less: amount offset by customer owned securities ===ttt $ ( ) $ 8580
6. Amount required to be segregated for cleared swaps customers (add Lines4 and 5) ==+ s = v covsmsee e e $ 869,154,971 [8590
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks

A CASH s v e e et e e e e e e e e e e e e e e $ 45,463,477 18600

B. Securities representing investment of cleared swaps customers' funds (at market) « ==« c = s s e e el $ 8610

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

AL CASN  +tt e e e e e e e e $ 532,608,882 [8630

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

C. Securities held for particular cleared swaps customers in lieu of cash (at market) =+« ==« +«eeeneennn $ 277,881,546 (8650
9. Net settlement from (to) derivatives clearing organizations: = = = = = == s s s s s s em e s s e $ 73,692,577 (8660
10. Cleared swaps options

A.Value of open cleared swaps 10ng Option CONracts” = + = = = = = = = = = = = s o s e eeeeeeeeeeeeeeeeennn. $ 8670

B. Value of open cleared swaps short option contracts « « « = ==+« v e v e e vttt $ ( )|8680
11. Net equities with other FCMs

A.Net liquidating equity  + = = = =« c o oo r e e e $ 8690

B. Securities representing investment of cleared swaps customers' funds (at market) = ==« <= c s e e el $ 8700

C. Securities held for particular cleared swaps customers in lieu of cash (at market) = = = = ==« =« s = oo e e oo e $ 8710
12. Cleared swaps customer funds on hand (describe: ) $ 8715
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) « ==« == e v emeemee oo e $ 929,646,482
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) - - - -+ - - - . - . $ 60,491,511
15. Management target amount for excess funds in cleared swaps segregated accounts. - « « « <« « c e v oo el $ 10,000,000
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 50,491,511 [8770

excess

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 07/31/26 Page 29




2026-08-25 02:38PM 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 v s vvemeeeeeeceneenn $ 7200
2. Funds/property in segregated accounts

A CASh “+ v r et $ 7210

B. Securities (at market valug) * - e $ 7220

C. Total funds/property in Segregated ACCOUNLS * * = = = = =+ + + + + o e s e e e e tseeennnnnneeenens $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C from Ling 1) « « = = == oo v v eeeeeeeee e eeeeee $ 7240

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 07/31/26 Page 30




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-08-25 02:38PM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

T?OGSCL)JF? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part 11 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 Cash $ 973,411,770 (7315

B. Securities (at market) $ 627,109,534 (7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade ... . ... ... . ... .. ... ... ... $ (14,799,019) (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.) . . .. . . . . $ 1,585,722,285 (7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount $ 3,947,302 |7351

Less: amount offset by customer owned securities ... ... .. $( 3,868,348)(7352| $ 78,954 |7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) ... $ 1,585,801,239 [7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. ... ... .. .. ... .. ... $ 1,585,801,239 7360

Name of Firm: DEUTSCHE BANK SECURITIES INC.
As of: 07/31/26 Page 31




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-08-25 02:38PM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

EOGSCL)JF? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part 11 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 ... ... ... .. .. .. ... . . . . ... ... $ 142,516,933 [7500
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510 $ 7520| $ 142,516,933 7530
2. Securities
A. In safekeeping with banks located in the United States =~ $ 288,318,690 |7540
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550]  $ 7560] $ 288,318,690
3. Equities with registered futures commission merchants
ACash $
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): 7630
ACash $
B.SECUMNIES ... ...
C. Amount due to (from) clearing organizations - daily variation . . . . . $
D.Value of long option contracts $ 7670
E.Value of short option contracts . .. ... ... .. .. .. .. $( )|7675| $ 7680
5. Amounts held by members of foreign boards of trade
Name(s): 7690
ACash $ 954,454,554
B.Securities ... $ 338,790,844
C. Unrealized gain (loss) on open futures contracts ... ... .. .. ... . ... $ (14,799,019)
D.Value of long option contracts ... ... $
E. Value of short option contracts ... . ... .. .................... 8( ) $ 1,278,446,379 [7740
6. Amounts with other depositories designated by a foreign board of trade
Name(s): TT50] $ 7760
7. Segregated funds on hand (describe: ) I $ 7765
8. Total funds in separate 17 CFR 30.7.aCCOUNtS ... ............................................... $ 1,709,282,002 [7770
9. Excess (deficiency) set aside funds for secured amount
(Line ltem 7770 minus Line Item 7360) $ 123,480,763 [7380
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 . . . ... $ 73,480,763

Name of Firm: DEUTSCHE BANK SECURITIES INC.
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