STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

lStatus: 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
A. Cash

26,902,587,399

B. Securities (at market)

2. Net unrealized profit (loss) in open futures contracts traded on a contract market
3. Exchange traded options
A. Add market value of open option contracts purchased on a contract market

B. Deduct market value of open option contracts granted (sold) on a contract market

4. Net equity (deficit) (total Of Lines 1,2, @nd 3) « « =+« + c v o e e m e e

5. Accounts liquidating to a deficit and accounts with debit balances

S QFOSS AMOUNE « - = < = =+ v s s e e e $

Less: amount offset by customer owned securities == -ttt $

2,814,468 [7050

6. Amount required to be segregated (add lines4 and 5) =« = = s s s s s e

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts
A. Cash

35,425,708,824

3,518,623,697 [7070

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

7080

C. Securities held for particular customers or option customers in lieu of cash

747,460,511

8. Margins on deposit with derivatives clearing organizations of contract

TN $ 18,661,090,486 |7100

B. Securities representing investments of customers' funds (at $ 0 [7110

C. Securities held for particular customers or option custo $ 13,660,462,050 7120
9. Net settlement from (to) derivatives clearing organizati $ (860,343,005)
10. Exchange traded options

A. Value of open long option contracts « = = <@er - -+ @ o N $ 2,600,006,399 [7132

B. Value of open short option contracts 4 - - -~ s - -ttt 8! 2,320,838,089)|7133
11. Net equities with other FCMs

A.Net liquidating equity =« + = = = ===« o - B o SN $ 12,980,001

B. Securities representing inve: nds (at market) - cccrrree e e $ 299,327 lm

C. Securities held for parti s or option customers in lieu of cash (at market) - = - - - - - oo $ 0 [7170
12. Segregated funds, ) $ 0 [7150
13. Total amount in 8areaation (add RS 7 thIoUGh 12) « « <« « < =« « wn et et ens $ 36,019,741,377
14. Excess (deficienc ion (subtract line 6 from line 13)  +« ==+ s s $ 594,032,553
15. Manadement Target Ainount forEXcess funds in SEAreqation = = =+« « + « e m e $ 235,000,000 | 7194
16.E nds in segregation over (under) Management Target Amount Excess = == -+ $ 359,032,553 7198
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FOCUS AND FUNDS IN CLEARED SWAPS CUSTOMER
Report ACCOUNTS UNDER SECTION 4D(F) OF THE COMMODITY EXCHANGE ACT
Part Il

lStatus: Accepted

STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS

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

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

11,269,145,988 (8500

N T T $

B. Securities (at market) .........................................................

2. Net unrealized prOflt (lOSS) in open cleared SWAPS =+ = sttt e e e

3. Cleared swaps options
A. Market value of open cleared swaps option contracts purchased = = = = == == s s s s mmsmm s e e
B. Market value of open cleared swaps option contracts granted (sold)

4. Net equity (deficit) (add lines 1, 2@Nd 3) = =+« v ot v v ot e

5. Accounts liquidating to a deficit and accounts with debit balances

- gross amount .....................................

Less: amount offset by customer owned securities == -ttt $

6. Amount required to be segregated for cleared swaps customers (add Lines4and 5) - =« - == c 0o Wm0 -
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks

A. CaSh ....................................................

6,601,184 (8580

27,801,736,485 |8590

3,977,918,122 [8600

B. Securities representing investment of cleared swaps customers' funds (at m B AR AR

o [8610

C. Securities held for particular cleared swaps customers in lieu of cash (at m:

41,777,371 (8620

8. Margins on deposit with derivatives clearing organizations in cleared swe
A' Cash .................................... PP . e $

14,682,211,494 (8630

B. Securities representing investment of cleared swaps custo $ 0 18640

C. Securities held for particular cleared swaps customers j $ 9,262,677,306 8650
9. Net settlement from (to) derivatives clearing organizati $ 149,664,851 (8660
10. Cleared swaps options

A. Value of open cleared swaps long option codd - Qe $ 0 [8670

B. Value of open cleared swaps short option COMFABLSMS * - - =« « + v oo oo e e $ ( 0)(8680
11. Net equities with other FCMs

A. Net liquidating equity - -« =« ==~ == S -« s $ 0 (8690

B. Securities representing inve: customers' funds (at market) - - - - s s e $ 0 (8700

C. Securities held for parti waps customers in lieu of cash (at market) = - = = - == - s o e e el $ 0 (8710
12. Cleared swaps cus )y $ 0 18715
13. Total amount in ¢ er segregation (add Lines 7 through 12) =« =+ = v oo eemeeneeee e e ee $ 28,114,249,144 [8720
14. Excess (deficienc waps customer segregation (subtract Line 6 from Line 13) - - -« « « - - . -« $ 312,512,659
15. Man, ess funds in cleared swaps segregated accounts- « - - - - - - ool $ 112,000,000 |8760
16.E i nds in cleared swaps customer segregated accounts over (under) management target $ 200,512,659 (8770
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[Status: Accepted

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION
FOCUS FOR CUSTOMERS’ DEALER OPTIONS ACCOUNTS

Report
Part Il

Iltems 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 smrmmmsmeeeeee e $ 0 [7200
2. Funds/property in segregated accounts

ALCASh <o e s o [7210

B. Securities (at market valug) =« - et $ 0 17220

. Total funds/property in S6gregated S00OUINIS - - - + - + - <+ <+ << <+ et s 0\[7230
3. Excess (deficiency) funds in segregation (subtract Line 2C fromLing 1) « = = -« o oo v e vee e oo et $ 0 [7240]

Name of Firm:  MORGAN STANLEY & CO.LLC

As of: 09/30/26 Page 30



STATEMENT OF SECURED AMOUNTS AND FUNDS HELD |Status: Accepted
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES

FROegcl)Jr? 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 ........ ... ... . . .

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

3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade 8,286,429 |7335

6,095,404) [7337

................................................... 9,234,410,577 7345

B. Market value of open contracts granted (sold) on a foreign board of trade

4. Net equity (deficit)(add lines 1.2.and 3.)

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

897,613

6. Amount required to be set aside as the secured amount - Net Liquidating Equity i 9,235,308,190 |7355

Less: amount offset by customer owned securities

7. Greater of amount required to be set aside pursuant to foreign jurisdiction (al i 9,235,308,190 |7360
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD Status: Accepted
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES

FROe(p:CL)Jr? 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 ... ... ... ... ... ... .. $ 743,511,128
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510 $ 546,031,392 $ 1,28 520(7530
2. Securities
A. In safekeeping with banks located in the United States $ 264,909,956 7540
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550]  $ 126,216,793 $
3. Equities with registered futures commission merchants

A. Cash $

C. Unrealized gain (loss) on open futures contracts ... ... .. ....... $
D.Value of long option contracts . ... . . .. ... .. $
E.Value of short option contracts ... ... ... . ... .. ... $( 8,941,246 (7620

4. Amounts held by clearing organizations of foreign boards of trade

Name(s): 7630
A Cash $
B. Securities

C. Amount due to (from) clearing organizations - daily variation

D.Value of long option contracts

E.Value of short option contracts ... .. .. .. .. ... .. ... . ... )\7675| $ 017680
5. Amounts held by members of foreign boards of trade

Name(s):
A.Cash ! 5,755,182,921 (7700
B.Securities ... .. .. ... .. 1,761,932,710 [7710

C. Unrealized gain (loss) on open futures col $ 244,085,283 |7720

.......................... $ 78,286,429

D. Value of long option contracts

E. Value of short option contracts .. .. (B . ... el oveeeennnn... 8 (76.095,404) [7735] $ 7,763,391,939
6. Amounts with other depositories designated i rd of trade
Name(s): 77500 $ 0[7760
7. Segregated funds on hand (descri ) I $ 017765
8. Total funds in separate#7"CFR80.7 aceolNts . ... ... ... . . . . . .. .. ... $ 9,453,002,454 [7770
9. Excess (deficienc amount
(Line Item 7770 mius Line ltem 7360) ... ... $ 217,694,264
10. Manag € ss funds in separate 17 CFR 30.7 accounts . ... . ... . ... ... ... ... .. $ 140,000,000
11. Ex i arate 17 CFR 30.7 accounts over (under) management target excess ... .. .. $ 77,694,264
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