COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS

IT?OCUS Items on this page to be reported by: Futures Commission Merchant
eport

Part 1|

NET CAPITAL REQUIRED
A. Risk-Based Requirement

i. Amount of Customer Risk

Maintenance Margin ... ............. $ 4,041,925.667
iLENter 8% of INE ALl « « v v v o e e e e e e e e $ 323,354,053
ii. Amount of Non-Customer Risk
Maintenance Margin = =« + - $ 581,563,569
V. ENter 8% of [IN@ ALjii + - = @ = s s s rm e e $ 46,525,086 |7445
v. Amount of uncleared swap margin - -+ - - - $ 7446
vi. If the FCM is also registered as a swap dealer, enter 2% of Line A.v ««« -« " $ 7447
vii. Enter the sum of Lines Aii, Aivand Avi. === r s s $ 369,879,139
B. Minimum Dollar Amount Requirement =+« ==« s s s $ 1,000,000
C. Other NFA REGUIFEIMENT « « + « + « + + « v e vt e et e e e e e e $ 7475
D. Minimum CFTC Net Capital Requirement.
Enter the greatest of IN@S A.ii,, BOr C« « » rxxrrmmm s s $ 369,879,139

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.vii. or 150% of Line B or 150% of Line C 0 $ 406,867,053 [ 7495

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC
As of: 04/30/2022




STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

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 & r v v e e

B. Securlties (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, @and 3) « « + « v+ v

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

............. $

22,216,434 (7045

- grOSS AMOUNE * * =+ = v f s s e e e et e e s $

Less: amount offset by customer owned securities =~ =" "t $ ( 22,211,870) $
6. Amount required to be segregated (add lines4 and 5) » = =« » = v s e $
FUNDS IN SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

A_ Cash ................................................................... $

B. Securities representing investments of customers' funds (at market) = v 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 CaSh ottt e e e $

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

C. Securities held for particular customers or option customers in lieu of cash (at market) - - - = = =« = v v v v v v e $
9. Net settlement from (to) derivatives clearing organizations of contract markets: « « « » == === r s rr s s e m e e $
10. Exchange traded options

A.Value of 0pen 10ng OPtioN CONTACES * * * + =+ =+ =+ = s o s s s oo $

B. Value of open Short Option CONIACES = = = = = = = = = = = = = oo o $(
11. Net equities with other FCMs

A.Net liquidating eqUity = =« $

B. Securities representing investments of customers' funds (at market) = v 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) = =« = = = s v s s s s m s m e $
14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) =« « === s v mr e e e $
15. Management Target Amount for Excess funds in segregation =« = ==« x s rsm s s e $
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess = » = ===« $

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC
As of: 04/30/2022

353,221,738 (7010

308,419,886 | 7020

(45,395,874)

56,885,571 (7032

61,570,322)

611,560,999 (7040

4,564

611,565,563 (7060

101,908,761 | 7070

301,861,645 | 7090

418,969,191 | 7100

7110

6,558,241 [ 7120

(12,579,349)

56,885,571 (7132

61,570,322)[7133]

164,037 | 7140

7160

7170

812,197,775 | 7180

200,632,212 | 7190

30,578,278 | 7194

170,053,934 | 7198




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 1|

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

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

A.Cash  ++r v v v e e e

B. Securities (at market) - v c s e

2. Net unrealized profit (loss) in open cleared swaps: * - - -

3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased: = = = = ==« r s

B. Market value of open cleared swaps option contracts granted (sold) = ==« =« - - s m e

4. Net equity (deficit) (add lines 1,2and 3) -« -« -

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

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

Less: amount offset by customer owned securities = * * *

........... $ 3,495,570 (8560
.......... g ( 1,186,183) [8570] ¢

6. Amount required to be segregated for cleared swaps customers (add Lines4and5) === === c s e

FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS

7. Deposited in cleared swaps customer segregated accounts at banks

A.Cash -+« oo i i

B. Securities representing investment of cleared swaps customers' funds (at market) » = = = == cc e

C. Securities held for particular cleared swaps customers in lieu of cash (at market) - - - - === ree e

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

A.Cash = nrr

B. Securities representing investment of cleared swaps customers' funds (at market) » = = = == cc e

C. Securities held for particular cleared swaps customers in lieu of cash (at market) - - - -+« == o e v e v v

9. Net settlement from (to) derivatives clearing organizations

10. Cleared swaps options

A. Value of open cleared swaps long option contracts' - -

B. Value of open cleared swaps short option contracts

11. Net equities with other FCMs

A. Net liquidating equity = =+« ==+« oo v e n e

B. Securities representing investment of cleared swaps customers' funds (at market) = = = = == cc e

C. Securities held for particular cleared swaps customers in lieu of cash (at market)- = = - == === oo o mr e e e e

12. Cleared swaps customer funds on hand (describe:

13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) = = = == == r v s s mmmm e e e ee

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: « « « + « + « o o oo

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

excess

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC

As of: 04/30/2022

4,686,387,374 18500

123,152,066 [8510

(2,271,126,882)

8530

403,938)[8540]

2,538,008,620 (8550

2,309,387 |8580

2,540,318,007 (8590

347,879,666 18600

8610

3,330,524 8620

2,971,058,544 (8630

8640

119,821,542 [8650

(34,234,507)

8670

403,938)(8680

8690

8700

8710

8715

3,407,451,831 [8720

867,133,824 |8730

127,015,900 [8760

740,117,924 |8770




STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION
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 = = = = = = r s rrmmmmmmm e e e e e $
2. Funds/property in segregated accounts

A CASh * " f e e $ 7210

B. Securities (at market valug) « « ottt $ 7220

C. Total funds/property in segregated aCCOUNtS * = =« + = rr x s r s s s s s e s e $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C fromLine 1) « » = = =« c v v v v v v v v v e e e i e e $ 7240

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC
As of: 04/30/2022




IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES

STATEMENT OF SECURED AMOUNTS AND FUNDS HELD

I;%%(L)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 . ............ . . e $ 7305
1. Net ledger balance - Foreign futures and foreign option trading - All Customers

A Cash $ 2,530,846,728 7315

B. Securities (@t market) $ 22,467,921 (7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade . . ... ... .. ... ... ... ... .. $ (1,618,351,304) (7325
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade_ . .. .. ... .. .. . . . . . .. . . . . . ... ... $ 125 7335

B. Market value of open contracts granted (sold) on a foreign board of trade . . ... ... ... .. ... $ 7337
4. Net equity (deficit)(@dd lines 1. 2. and 3.) $ 934,963,470 [7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount $ 55,769 |7351

Less: amount offset by customer owned securities .. .. ... ... ... ... ... .. H 0)[7352] $ 55,769 (7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) . .. $ 935,019,239 [7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. . ... . ... ... ... .. $ 935,019,239 [7360

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC
As of: 04/30/2022




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

FR%%(L)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

154,320,603 [ 7530

22,467,921 7570

7620

956,842,714 [7740

7760

1,133,631,238 [7770

198,611,999 [ 7380

46,750,962 [ 7780

A.Banks located in the United States .. ... ... ... .............. $ 26,553,471
B. Other banks qualified under 17 CFR. 30.7
Name(s): CITIBANK LONDON SYDNEY 7510 $ 127,767,132 $
2. Securities
A. In safekeeping with banks located in the United States =~ $ 22,467,921
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550 $ $
3. Equities with registered futures commission merchants
ACaSN
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):
ACash $
B.SeCUMities . ... ... ... .
C. Amount due to (from) clearing organizations - daily variation . . . . .. $
D.Value of long option contracts $
E.Value of short option contracts ... ... ... ... . ... ... . . . . .. ... ... $( )|7675| $
5. Amounts held by members of foreign boards of trade
Name(s): CS SECURITIES (EUROPE) LLC 7690
A.Cash $ 2,662,260,979 (7700
B.Securities 7710
C. Unrealized gain (loss) on open futures contracts ... .............. $ (1,705,418,390)
D.Value of long option contracts ... ... . . .. . ... .. $ 125 |7730
E.Value of short option contracts ... ... .. .. .. . . . . $( )7735] $
6. Amounts with other depositories designated by a foreign board of trade
Name(s): 750 $
7. Segregated funds on hand (describe: ) $
8.Total funds in separate 17 CFR 30.7 @CCOUNTS . $
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line Item 7360) $
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts . ... ... ... . . .. . . .. ... ... $
11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess ... ... ... $

Name of Firm: CREDIT SUISSE SECURITIES (USA) LLC
As of: 04/30/2022

151,861,037 [7785






