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CFTC Form CPO-PAR
OMB No,: 3038-XXXX

POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

READ THESE INSTRUCTIONS CAREFULLY BEFORE COMPLETING OR REVIEWING THE REPORTING
FORM. THE FAILURE TO ANSWER ALL QUESTIONS COMPLETELY AND ACCURATELY OR THE CMISSION
OF REQUIRED INFORMATION MAY SEVERELY IMPACT YOUR ABILITY TO OPERATE AS A COMMODITY
POOL OPERATOR.

This document is not a reporting form. Do not send this document to NFA. Itis a lemplate that you may use
to assist in filing the electronic reporting form with the NFA at: http/Ansrw.nfa.fulures.org.

You may fill out ke template online and save andfor print it when you are finished of you can download the template
andfor print it and fill if cut later.

DEFINED TERMS

Words that are undetlined in this form are defined ferms and have the meanings contained in the Definitions of Terms
section.

GENERAL

Read the Instructions and Questichs Carefully

Please read the instructions and the questions in this Form CPG-POR carefully, A question that is answered
incorrectly because it was misread or misinferpreted can severely impacl your abilily to operale as a CPO.

In {his Form CPO-PGR. "you" means the CPO.
Call the CETC with Questions

if there is any question about whether parlicular information must be provided or about the manner in which particular
informalion must be provided, contact the GFTC for clarification.
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REPORTING INSTRUCTIONS

1. All CPOs Are Reguired o Complete and File the Form CPO-PQR Quarterly

All CPQs are required ta complete and file a Form CPC-PQR, for each Reporting Period during which (hey satisfy
the definilion of CFC and cperale at least ene Pogl. The Form CGPO-PQOR is required to be filed with the NFA
within 15 calendar days cf the last day of the Reporling Period.

2. Only Certain Schedules of this Form CPO-PQR Are Required of Certain CPOs
Only certain Schedules of this Form CPO-PQR, are required to be completed and filed by certain CEQs.

Schedule A
Schedule A musi be completed and filed by each CPQ for every Reporting Period duting which they satisfy the
definilion of GPQ and operate alleast one Pocl.

Part 3 of Schedule A surveys basi¢ information ebout the reporfing CPQ. Parl 2 of Schedule A asks for more
specilic information about each of lhe CPQ's Pool's, including questions about the Poal's key relationship and
about the Pool's investment positions.

Schedule B

Schedule B musibe completed and filed annually by Mid-Sized CPOs. Mid-Sized CPOs must complete and file a
Schedule B within 9C days of the close of each calendar year during which they satisfied the definifion of Mid-Sized
CPO and opetated at least one Pool. A CPQ that quatifies as a Mid-Sized CPQ at any point during the calendar
year must complete and file a separate Schedule B for each Pogl that it operated during the calendar year.

Schedule B musibe completed and filed quarterly by Large CPOs. Large CPOs musi complete and file o
Schedule B within 15 days of the close of the most recent Reporting Period during which they satisfied the
definition of Large CPO and operated at least cne Pool. A CPQ that qualifies as a Large CPC at any poini during
the Reporting Period must complele and file a separate Schedule B for each Pool that it eperaled during the

Reporling Perjod.

Mo Schedule B Filing Requirements
Any Mid-Sized CPO or Large CPQ that (i} is registered with the SEG as an lnvesiment Adviset, and {ii) operaled

only Pools that satisfy the definiion of Private Fund during the calendar year or Regorling Period, respeclively, will
be deemad ‘o have salisfied its Schedule B filing requirements by completing and fling Sections 1.b. and 1.c. of
Eorm PF for each Pool thal it operaled during the calendar year or Reporling Period, respectively, in question,
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REPORTING INSTRUCTIONS {cont'd)

2. Only Centain Schedules of this forin CPO-PQR Are Required of Certain CPOs {conl’d}

Limited Schedule B Filing Requiremenis

However, any Mid-Sized CPO or Large CPO that (i) is registered with the SEC as an lpvesiment Adviser, and (i)
operaled any Pools that do not salisfy the definilion of Private Fund duiing the calendar year or Reporling Period,
respectively, will be required fo complete and file a Schedule B for each Pool that it operated during the calendar
year or Reporling Period, respectively, that did not satisfy the definiticn of a Privale Fund. Schedule B will need fo
ba completed in addition to the Mid-Sized CPQ's or Large CPO's filing Form PF requirements.

i
Schedule B asks for information about each Poal's creditors, counterparlies, borrowings and cleaning mechanisms.

Schedule C

Schedule G musi be completed and filed only by Large CPOs. Large CPOs must complete and file a Schedule C
for every Reporting Period during which they safisfy the definition of a Large CPO and cperate at [easl one Pool, A
CPQ that qualifies as a Large CPO atany point during the Reporting Period must complete and file a separate Part
2 of Schedule C for each Large Pool that it operated during the Reperting Period.

Mo Schedule C Filing Requiremenls

Any Large CPO that (i) is registered with the SEC as an Jnvesiment Adviser, and (i) cparated only Peols that
satisfy the definilion of Private Fund curing the Reporting Pericd wifl be deemed fo have salisfied its Schedule C
filing requirements by completing and fiting the applicable Sections t and 2 of Form PF for the Reparting Period in
question,

Limited Schedule C Filing Requirements

However, any Large GPG that (i} is registered with the SEC as an Invesiment Adviser, and (i} operaled any Pools
that do not salisfy the definition of Private Fund during the Reporting Period will be required fo complete Parls 1
and 2 of Schedule C wilh respect lo the Poolls) thal it operaled during the Reporting Period fhal did nof satisfy the
definition of a Private Fund. For these Largs CPOs, Part 1 of Schedu'e C will need to be completed with respect fo
all Pools Ihat they operated during the Reporting Period that did not selisfy the definition of Private Fund, and Part
2 of Schedule € will need to be compleled with respect to all Large Poals that they operaled during the Reporting
Periog Ihal did not satisfy the definition of Private Fund. These Schedule G filings will need to be completed in
addition to the Large CPO's filing Form PF requirements.

Part 1 of Schedule C asks for information about the aggregated porifalios of the Pools that were rot Private Funds
that the Large CPO cperated during the Reporting Pericg.

Parl 2 of Schedule C asks for cerlain risk melrics about the Large Pools 1hat were not Private Funds that the Large
CPQ operated during the Reporting Period,
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POOL QUARTERLY REPORT FOR COMMODITY POCL OPERATORS

REPORTING INSTRUCTIONS (cont'd)

3. The CPO May Be Required 1o Aggregate Informalion Concerniing Certain Types of Poals

For purposes of determining whather a CPQ meels the reporting thresholds for Schedules B andior C of this Form
CPQO-PQR, the CPO must (1) aggregate all Paralle! Pool Struciures, Parallel Managed Accounts and Master
Fesder Arrangements; and, (2) freat any Pool or Parallel Managed Account operaled by any of its Affiliated Entilies
as though it was operated by the CPO.

For purposes of delarmining whether a Pool qualifies as a Large Pool for Schedule C of this Form CPQ-PQR, the
CPQ must (1) aggregate alt Pools thal are par of the same Parallel Fund Struciure of Master-Feeder Arrangement;
{2} aggregate any Parallel Managed Accounts with the fargest Pool to which that Parallel Managed Account relates;
and, (3) lreat any Pool or Parallel Managed Actoun] operated by any of your Affiliated Entities as though if was
operated by the CPQ.

However, for (he parfs of Form CPO-PQOR that request information about individual Pools, you must report
aggregata information for Parallel Managed Accounts and Master Feeder Arrangements as if each were an
individual Pool, but not Parallel Pools, Assets held in Parallet Managed Accounls should be treated as assels of
the Peols with which they are aggregated.

=

. The Forin CPG-PQR Must Be Filed Electronically with NFA

All CPOs must fite their Forms CPQ-PQR electronically using NEA's EasyFile System. NFA's EasyFile System can
be accessed through MNFA's website al www.nfa.futures.org. You will use the same logon and passviord for filing
your Form GPQ-POR as you would for any other EasyFile filings, Queslions regarding your )FA ID# of your use of
NFA's Easyfile system should be directed lo the NFA. The NFA's contact information is available on is website.

All Figures Reported e U.S. Dollars
All questions asking for amounts or invesiments must be reported in U.S. dollars. Any amounts cenverled to US.

dollags must use the conversion rate in effect on the Reporling Dale.

_C."l

o

. Use of U.S. GAAP

All financial information in this Report must be presented and computed in accordance with GAAP consistently
applied.

-~

. Dath and Affirmation

This Form CPO-PQR will not be accepted unless it is complete and contains an oath or affrmalion that, to the best
of the knowledge and belief of the individual making the oath or affirmalion, the information contained in the
document is accurate and complete; provided however, that is shall be unlawful for the Indwidual to make such
oath or affirmation if the individual knows or shou'd know that any of the information in [his Report is nol accurate
and complete,
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DEFINITIONS OF TERMS

Alfiliated Ertity: The term “Affiliated Entity” means any enlity is an affiliate of ancther enfity. An enfity is an affiliate
of another entity if the entity direclly or indirecily controls, is controfled by or is under common centro! with the other
enlity.

Assets Under Management or AUM: The term “Assets Under Management” or “AUM™ means the amount of all
assets that are under the coniro! of the CPQ.

BP: The term “BP” means basis points.
Broker: The term *Broker” means any entity that provides clearing, prime brokerage or similar services fo lhe Pool.
CDS: The term “CDS" means credit default swap.

CCP: The term “CCP" means a cenlral counterparty or central clearing house, such as CC&G, CME Clearing, The
Depository Trusi & Clearing Corporation (including FICC, NSCC and Eura CCP}, EMCF, Eurex Clearing, Fedwire,
ICE Clear Eurape, ICE Clear U.S., ICE Trust, LCH Clearnet Limitad, LGH Clearnet SA, Options Clearing Corporation
and SIX x-clear,

Cominodity Frtures Trading Comimission or CFTC: The term “Commodity Fulures Trading Commission” or
"CFTC” means the United States Commodity Futures Trading Commission.

Commodity Pool or Pool: The term “Commodity Peol’ or “Pool” has the same meaning as “commadity pool’ as
defined in seclion 1a(10) of the Commodity Exchange Act.

Commodity Pool Operator or CPO: The term ‘commaodity pool operator” or “CPO" has the same meaning as
“‘commodity peol operater” defined in section fa(11) of the Commodity Exchange Act.

Commedity Trading Adviser or CTA: The term “commodity irading advisor” or “CTA” has he same meaning as
‘commodily lrading adviser” as defined in section 1a{12) of the Commodity Exchange Act.

Feeder Fund: See Masier Feeder Arrangement.

Financial Institution: The lerm “financial institulion” means any of the following: (i) a bank or savings association, in
each case as dafined in the Faderal Deposit Insurance Act; (i) a bank holding company or financial holding company,
in each case as defined in the Bank Holding Company Act of 1956; (ii}) & savings and loan holding company, as
defined in the Home Owners' Loan Act; (iv} a Federal credit union, Slate credit union or State-chartered credit union,
as those lerms are defined in section 101 of the Federal Credit Union Act; or (v} a Farm Credil System institution
chartered and subject to the provisions of the Farm Credit Act of 1971; or {vi) an enlity charlered or otherwise
organized outside (he United States that engages in banking activilias.

Form CPO-PQR; The term “Form CPO-PQR™ means this Form CPO-PQR.
Form PF: The term “Form PF” refers {o the SEC's Form PF.

5
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

DEFINTIONS OF TERMS (cont'd)

GAAP: The lerm "GAAP™ means Generally Accepted Accounting Principles.

Invesiment Adviser: The term ‘Investment Adviser” has Lhe seme meaning as “investment adviser” as defined in
Section 202{a){11) of ihe Investment Advisers Act of 1940,

Large CP(k: The term “Large CPOY refers to any CPO that had af feast 31 billion in aggregated Pool Assels Under
Management as of the close of business on any day during the Regorling Period.

Large Pool: The term “Large Pocl’ means any Pool that has a et Asset Value individually, or in combinalion with
any Paralle| Pool Structure, of al teast $500 miltion as of the close of business on any day during the Reporting
Period.

Master Fund: See Master Feeder Arrangement.

Master-Feeder Aarangement: The phrase "Masler Feeder Arrangement’ means an arrangement in which one or
mare funds (‘Feeder Funds™) invest all or substantially all of their assets in a singte fund ("Master Fund’). A fund
would alse be a Feeder Fund investing in a Master Fund for the purposes of lhis definition if it issued multiple classes
or series of shares or inlerests and each class {or series) invests substanlially all of its assets in shares {or other
interests in) a single undertying Master Fund.

Mid-Sized CPO: The ferm "Mid-Sized CPQ" refers to any CPQO that had a! least $150 million in aggregated Pool
Assels Under Managemeni as of lhe close of business on any day during the Reporting Period.

Nattonal Futures Association or NFA: The ferm “National Fufures Assccialion” or “NFA” refers to the Mational
Fufures Association, a registered futures association under Section 17 of the Commodily Exchange Act.

Negative OTE: The term *Negative OTE” means negalive open lrade equily.

Net Asset Value ar NAV: The term “Net Assel Value™ or “NAY™ has lhe same meaning as "nel asset valug” as
defined in Commission Rule 4.10{(b).

Non-UL.S, Financial Institution: A “non-U S. Financial Instilulion” means any of the following Financial Instifulions:
{) a Financial instituion chartered outside the Uniled States; (ii} 2 subsidiary of a U.S. Financial Institution that is
separately incorperated or otherwise organized outside e United Stales; or {iii) a branch or agency that resides in
the United Stales but has a parent that is a Financial Instituticn chartered outside the United States.

OTC: The lerm "OTC" means over-the-counter.

Parallel Managed Account: The term "Parallel Managed Account” means any managed account or other pool of
assels lhat the CPO operates and that pursues substantially lhe same invesiment objective and sirategy and invests
side-by-side in substantially the same assels as the identilied Pool,

72




TEMPLATE: DO NOT SEND TO NFA

DEFINITIONS OF TERMS {cont'd)

Parallel Pool Structure: The term “Paraflel Pool Structure” means any siructure in which one or more Pools pursues
substartially the same investment cbjective and slrategy and invesis side by side in substantially the same assets as
another Pool.

Private Fund: The term “Private Fung’ has the same meaning as "privale fund’ as defined in Eorm PF.
Positive OTE: The term “Positive OTE" means posilive open rade equity.

Reporiing Date: The term “Reporting Date™ means the last calendar day of the Reporting Period for which this Form
CPO-PQR is required to be compleled and filed. For example, the Reporling Dale for the first calendar quarter of &
year is March 31; ihe Reporting Date for the second calendar quarter is June 30,

Reporting Period: The term “Reporling Period” means any of he individuat calendar quarlers (ending March 31,
June 30, September 30, and December 31).

Tr'ading Mahager: The term “Trading Manager" means any enlily or individual with sole or parlial authority fo invest
Pool assets of fo allocale Pocf assets 1o other managers or investee pocls {including cash management firms).
CTAs and cther CPOs can be Trading Managers; however, a CPO should not idantify ilself as a Trading Manager.

Secured Borrowing: The term “Secured Borrowing” means obligations for borrowed money in respect of which the
batrower has posted collateral or other credit supporl. For purposes of this definiion, repos are secured borrowings.

Securities and Exchange Commission or SEC: The term “Securities and Exchange Commission” or “SEC” mearns
the Unifed States Securities and Exchange Commissian.

Side Arrangements and Side Lelters: The term “Side Arrangements” or the term “Side Letters” means any
arrangement thal is exlended fo less than 100% of the Pool's participants.

U.S. Financial Institution: The term "U.S. Financial Instilution” means any of the following Financial Instilutions: (i)
a Financial Instilulion charlered in the Uniled Slates (whether federally-chartered or stale-charlerad); {ii} 2 subsidiary
of a Mon-U.8. Finencial Inglifuticn that is separately incorporated or othenwise organized in the United States; or {ifi) a
branch or agency thal resides outside the United States but has a parent that is a Financial Inslitution charfered in
the United States.

Unsecured Boirowing: The lerm *Unsecured Borrowing™ means obligations for borrowed money in respect of which
the borrower has not posted collateral or other eredit suppait.

VaR: The term “VaR® means value al risk.
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

Every CPO s required to camplete and file Schedule A of this Form CPO-PQR, This Schedule A must be completed
for every Reporling Period during which the CPO operated at least one Pool. Part 1 of Schedule A asks for
information about the CPO. Part 2 of Schedule A asks for informalicn about each individual Poo! that the CPQO
operated during the Reporting Period. CPOs must complete and file a separate Part 2 for each Pool they operated

any time during the Reporting Period.

Unless otherwise specifiad in a particutar question, all infermation provided in this Schedule A should be accurate as
of the Reporling Date.

PART 1. INFORMATION ABOUT THE CPO

1. CPQ INFORMATION
Provide the following general informalion concarmning the CPO:

a. CPO's Name:

b. CPO's NFA ID#:

‘¢, Person to contag! congerning this Form CPO-PQR:

d. CPQ's chiaf compliance officer:

e. Tolal number of employees of the CPO:

f. Totat number of equity holders of the CPO:

g. Total number of Pools cperated by the CPO:;

2. CPO ASSETS UNDER MANAGEMENT
Pravide the following informalion concerning lhe amount of Assets Under Managemend by the CPO:

a. GPO's Total Assets Under Management:

c. CPO's Total Pool Assets Under Management:

|
b. CPQ's Tolzl Net Assets Under Managemeni: [
I
I

d. CPO's Tolal Poc! Net Assels Under Managemeant;
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PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO

REMINCER: The CPQ must complele and file a separate Parl 2 for each Poot thal the CPO operated during the
Reparting Period.

3. POOL INFORMATION
Provide the following general information concerning the Pool;

a. Poot's neme: |
b. Pool's NFA DI [
¢. Under the faws of whal state or country is the Pool organized: |

I

d. On what date does the Pool's fiscal year end:

a. Is this Pool a Privale Fund? Yes OJ No O
f. List the English name of each Fereian Financial Regulatory Authority and the counlry with which the Poolis
registered:
Foreign Financial Regulatory Authority Gountry
I | | ‘ |
I I |
g. Is this a Master Fund in a Masfer-Feeder Arrangemeni? Yes O No O
if“Yes,” provide the name and NFA I0# of each Feeder Fund investing in this Pool:
Feeder Fund NFA ID#
I I | |
I I |
I | { |
h. [s this a Feeder Fund in a Master-Feeder Arrangement? Yes O No O
{f “Yes," provide the name and NEA ID# of the Master Fund in which this Pool invests:
Master Fund NFA IDH#

I ’ | |

i. If this Peol invests in other Pools, what is the maximum number of investea pool liers? | |
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO {conl'd)

4, POOL THIRD PARTY ADMINISTRATORS
Provids the folfowing information concerming the Pool's third party adminisirator(s):

a. Does the CPO use third party administrators for the Pocl? Yes O No O
If "Yes," provide the following information for each third party administrator:

i. Mame of the administrator: |
ii. NFA ID# of administrator; |
iii. Address of the administrator: i

[
E

iv. Telephone number of the administrator:

v. Starting dale of the relaficnship with the adminisirator:

vi. Services performed by the administrator:

Praparaticn of Pog] financial statements; O  Maintenance of the Poal's beoks and records: O

Calculation of Peal's performance: O  Other O

b. What percentage of the Pool’s Assels Under Management is valued by a third parly admlmslralor or similar
entily, that is independent of the CPO?
f%
If the number entered is greater than *0,” provide the following informalion:

Name(s) of the third party(-ies): I |

5. POOL BROKERS
Provide the following information concerning the Poc!'s Broker(s):

a. Does the CPQO use Brokers for the Pool? Yes O No O
If*Yes,” provide the following informalion for each Broker:

i. Mame of the Broker; | |
i, MEA ID¥ of Broker [ |
iii, Address of Broker: [ |
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5. POOL CARRYING BROKERS (cont'd)

iv. Telephcne number of the Broker: ! |
v. Starling date of the relationship with the Broker: ] ' ]
vi. Services performed by the Broker:
Clearing services for the Pocl; a Custodian services for some cr all Pool assets: O
Prime brokerage services for the Pool: a Other |

6. POOL TRADING MANAGERS
Provide the follewing infermation concerning the Pool's Trading Manager(s):

a. Has the CPO authorized Trading Maragers o invest or allecate some cr afl of the Poal's Assets Under
Management? Yes O No O3

[f*Yes,” provide the following information for each Trading kanager:

i. Name of tha Trading Managet: !
i, NFA ID# of the Trading Manager: |
iii. Address of the Trading Manager: |

iv. Telephone number of the Trading Manager: [

v, Starling dale of the relaticnship with the Trading Manager |

vi. What parcentage of the Peol's Assels Under Management does the Trading Manader have euthonity to
mnvest or allocate? I:l %

1. POOL CUSTODIANS
Provide the following information conceming the Pgol's custodian(s):

a. Does the CPO use custodians fo hold some cr af of the Pcol's Assels Under Management?
Yes O Mo O

1*Yes,” provide {he following information for each custodian:

i. MName of the cuslodian: L
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PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPQ (cont'd)

1. POOL CUSTODIANS {cont'd)
il MEA IDF of the custodian;

l

ifi. Address of the custodian; | ' ]
|
[

iv. Telephone number of the custodian:

v. Starfing date of the relationship with the custodian:
vi. What percentage of lhe Poal's Assets Under Managemen is held by the custodian? [ 1%

8. POOL AUDITOR
Provide lhe following information concemning the Pool's auditor{s}:

a. Does the CPO have the Pool's financial statements audited? Yes O No O

if "Yes,” provide the following informalion:
i. |s the audil conducted in accordance with GAAP? Yes O Ne O

ii. Name of the auditing firm:

iii. Address of the auditing firm:

iv. Telephone number of the auditing firm:

v. Starling date of the refalionship with the auditing firm:

l

|

I

I
- b, Are the Poe!'s audited financial statements distnbuted to the Poot's participanis?
Yes O No O

9. POOL MARKETERS
Provide lhe follewing infarmalion conceming the Peol's markefer(s);

a. Does the CPO use the services of third parlies to market participations in the Pool?
Yes O No O

If*Yes," provide the following information for each marketing firm;

i. Name of the marketing firm: [

ii. Address of the markefing firm; l

jii. Telephene number of the marketing firm: |
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POOL QUARTERLY REPORT FOR COMMODITY POOL. OPERATORS

9, POOL MARKETERS (cont'd)
. Starting dale of the relationship wilh the marketing firm: | |

v. Address of any website used by the marketing firm to marke! parlicipations in lhe Poal:
I |

10, POOL'S STATEMENT OF CHANGFES CONCERNING ASSETS UNDER MANAGFMENT
Provide the following information concerning the Pool's activity during the Reporting Period. For the purposes of
this question:

{i) Tha Asssts Under Management and Met Asset Value at the baginning of the Reparting Pericd are
considered to be lhe same as the assets under management and Net Asset Value at the end of the previous
Reporing Period, in accordance wilh Regulation 4 25(a)(7)(A}.

(ii) The addilions lo the Pool include all additions whether voluntary or involuntary in accordance with
Regulalion 4.25(a)(7){B).

{iif) The withdrawals and redemptions from the Pogtinclude ali withdrawals or redemptions wheiher voluntary
ot not, in accerdance with Regulation 4.25(a)(7)(C).

{iv} The Poal's Assats Under Management and Net Asset Value on the Reperling Date must be calcutated by
adding or sublracling from the Assets Under Management and Nel Asset Value al the beginning of the
Reporting Period, respectively, any additions, withdrawals, redemplions and net performance, as provided in
Regutalion 4.25(a)(T}E).

a. Pool's Assets Under Managemet ai the beginning of lhe Reporting Period:
b. Pool's Met Asset Value at the beginning of the Reporting Period:

<. Pool's net income during the Beporting Petiod:

d. Additions 1o the Pool during the Reporting Period:

&, Withdrawals and Redemptions from the Poal during the Reporting Period:
f. Pool's Assels Under Management en lhe Reperling Dale:

g. Pool's Net Asset Value on the Réepoiling Date:

13 .
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

11. POOL'S MONTHLY RATES OR RETURN
Provide the Pool’s monthly rate of return for each menth that lhe Pool has operated. The Peol's monthly rate of

refurn should be calculated in accordance with Regutation 4.25(z){7)(F). Enter "NT" to indicale thal the Pocl did
not Irade during a parlicular menth. Provide lhe Pool's annual rate of refurn for the appropriale year in the row
marked "Annual.”

2011 2010 2009 2008 2007 2006 2005

Jan.
Feb,
March
June
July
August
Sept.
Qcl,
Nov,
Dec.
ANNUAL
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PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPQ (cont'd)

REPORT FOR COMMODITY POOL OPERATORS

12, POOL SCHEDULE OF INVESTMENTS

Provide the Pool's invesimens in each of the subcategories listed under the following seven headings: (1) Cash;
(2) Equities; (3) Mlernative Investments; (4} Fixed Income; (5) Derivatives; (6) Oplions; and {7) Funds. First,
determine how the Pool's invesimenis should be allocated among each of these seven categories. COnce you
have determined how the Pool's investments should be allocaled, enter the dollar value of the Poal’s iofal
invesiment in each applicable category on the top, boidfaced line. For example, under Ihe "Cash” heading, the
Poal’s tetal invesiment should be listed on the line reading “Tolal Cash.” After the top, boldfaced line is
compleled, praceed to Ine subcategories. For each subcategory, daterming whether Ihe Pocl has invesiments
that equal or exceed 5% of the Pecl's Net Asset Value. if so, provide the dollar vaiue of each such invesiment in
the appropriate subcategory, if the dollar vaiue of any investinent in a subcalegory equals or exceeds 5% of the
Poal's Met Asset Value, you must itemize the invesiments in that subcategoty.

CASH
Total Cash

Al Garrying Broker
At Bank

EQUITIES
Tolal Listed Equilies

Stocks
a. Energy and Ulilities
b, Technology
¢ Media

Telecommunication

c

Healthcare

-~ @

Consumer Services

Business Services

[{(=]

h. Issued by Financlal inslilulions
i.  Consumer Goods
- Industrial Materials

Exchange Traded Funds

American Deposit Receipts

16
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PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO (cont'd)

EQUITIES Lotig Short
Other f | 1 |

Total Unlisted Equities [ | [ |
| |

Unlisted Equities Issued by Eipancial Institufions |

ALTERNATIVE INVESTMENTS Long shart
j
} |

Tolal Alternative Investments
Resl Estale
2. Commercial
b. Residential
Private Equity
Venture Capital

Forex

Spot
a. Total Metals
I, Gold
b. Total Energy
I. Csude oil
N Natural gas

M. Power
¢. Other

Loans to Affiliates

Promissory Notes

Physicals
a. Tolal Metals
. God
b. Agriculture
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PART 2 - INFORMATION ABOUT THE PQOLS OPERATED BY THE CPO {cont'd)

ALTERNATIVE INVESTMENTS Long Short
Physicals (coni'd)

c. Tolal Energy [ b |

. Crude il | P |

[l Maiural gas | | | |

(. Power [ | |

Oher | | ]
FIXED INCOME Long shont

Total Fixed Income l | [ |

Notes, Bonds and Bills I | | |

a. Corporate | | |

I Investment grade | | | |

{l.  Non-invesiment grade | ] ]

b. Municipel i | | |

¢. Governmen! I | 1 |

L US. Treasury securilies [ | ]

ll.  Agency securities | H |

Il Foreign (G10 countries) | I ]

IV, Foreign (all other) | | |

d. Govn't Sponsored [ b |

e. Convertible | [ { ]

I Investment grade | | [ J

Il.  Mon-investment grade | | |

Certificales of Deposit | | !

a. US. ] | | |

b. Foreign | 11 |
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

FIXED INCOME Long Short

Asset Backed Securities |

a. Mortgage Backed Secunties [

I, Commercial Securitizations |
Senior or higher
Mezzanine
Junict/Equity

il Commercial Resecurilizations
Senior or higher
Mezzanine
Junicr/Equity

IIl.  Residential Securitizations
Senior or higher
Mezzanine
JuniorfEquity

IV.  Residential Resecuriizations
Senior or higher
Mezzanine
Junior/Equity

V. Agency Securitizations [ |
Senior or higher
Mezzaning
JunierEquity

VI, Agency Resecuritizations ]
Senicr or higher
Mezzanine
Junior/Equity

b, CDO Securifizations
Senior or higher
Mezzanine
Junior/Equity
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FIXED INCOME Long Shott
Asset Backed Secunties {cont'd)
¢.  CDO Securitizations |
Seniar er higher
Mezzanine
JuniorfEquity

d¢. CDO Resecurilizaticns
Senior or higher
Mezzanine
Junior/Equily

e. CLOs Securitizations 1
Senior or higher
Mezzanine
Junior/Equity

f. CLO Resecuritizations !
Senier or higher
Mezzanine
Junior/Ecuity

g. Credit Card Securitizalions [ {
Senior or higher
Mezzanine
JunierfEquity

h. Credil Card Resecurilizations | |
Senior or higher
Mezzanine
Junior/Equily

i.  Auto-Loan Securilizations (
Senior or higher
Mezzanine
Junior/Equily
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPQ {cont'd)

FIXED INCOME Long Short
Asset Backed Securities (contd)

e. Inlerest Rate

j.  Aulo-Lean Resecurilizations |
Senior or higher
Mezzanine
Junier/Equity
k. Other [ [
Senior or higher
Mezzaning
Junior/Equity
Repos [ J { ]
Reverse Repos I | { : |
DERIVATIVES Positive OTE Neqalive OTE
Tolal Derivalives [ | }
Futures [ ] | |
a. Indicss | b |
I Equity | | |
Il Commedily { | | |
b. Melals | | | ]
. God [ | | ]
¢. Agriculture | | |
d. Energy | | | |
| Crudeoil I | I
IIl.  Nalurel gas | ! J
. Power | | § ]
I | | |
I J

f. Currency

20

86




TEMPLATE: DO NOT SEND TO NFA

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO {cont'd)

DERWATIVES
Fuotures {conf'd)
9. Related to Financial Insfiutions

h. Ciher
Forwards
Swiaps
a. Inlerest Rate Swap
b.  Fquity/index Swap
c.. Dividand Swap
d. Currency Swap
e. Variance Swap

f Credif Default Swap

I.  Single name CDS
i, Related fo Fipangial Institutions
. Index CDS
0. Exolic CDS
g. OTC Swap

I, Related lo Einandia! Insblutions
h.  Tolal Relurn Swap
i.  Gther

OPTIONS
Tolal Options
Futures
2. Indices
. Equity
I, Commedity

2
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO {cont'd)

OPTIONS Long Option Value Short Option Value
Fuiures {cont'd)

b, Melals

¢ Agriculture

d. Energy

e. Interest Rate

f. Currency

9. Related to Finzancial Institutions
h, Other
Stocks
a. Relaled to Financlal Insfifutions
Customized/OTC
Physicals

a. Metals
| Gold
b, Agriculture

c. Currency

d. Ene:gy
I, Crudeoll
[l Malural gas

|
|
|
|
|
|
|
I
|
|
|
]
I
|
|
l
]
|
|
|

Il Power
e. Other
FUNDS Lortq
Tolal Funds l::::j
Mutual Fund 1

22
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPO (cont'd)

FUNDS Lorng

. Us I

i.  Foreign ]
Hedge Fund |:|
Equity Fund L:]
Maney Marke! Fund I:|
Private Equity Fund I:I
wen —
e —

ITERIZATION
a. If the dollar value of any investmenl in any subcategary under he heading “Equities,” “Alternative
Invesiments” of "Fixed Income” aquals or exceads 5% of he Paol's Net Asset Value, itemize the
invesiment(s} in the lable below.
Subheading Descriptionof | Longf Cost Fair Value Year-to-Date
Investment Short Gain {Loss)

b.If the dollar value of any invesiment in any subcategory under the heading “Derivatives® or "Oplions” equals or

exceeds 5% of lhe Pool's MNet Assel Valug, ilemize the invesimeni(s) in the fable below.
Subheading Description of | Long! QTE Counterparty Year-to-Date
lnvestment Short Gain (Loss)

c.|f the dollar value of any investment in any subcategery under the heading ‘Funds” equals or exceeds 5% of
the Pool's Net Asset Value, itemize the invesiment{s) in the table below.

Sutheading Fund Name Fund Type Fair Value Year-to-Date
Gain [Loss)

13. POOL SUBSCRIPTIONS AND REDEMPTIONS
Pravide the following information concerning subscriptions fo and redemptions from the Pgol during the
Repoiting Period.

a. Total Peg| subscriptions by partisipants during the Regorting Perjod; 1
23
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE POOLS OPERATED BY THE CPQ {(cont'd)

13, POOL SUBSCRIPTIONS AND REDEMPTIONS (cont'd)

b. Total Pool redemptions by participants during the Reporting Period: [:]
c. Are any Pool parficipants or share classes currently below the Pool's high water mark?
Yes O No O

if*Yes,” provide the following information:

i.  Whatis the percenfage of participants below the Pool's high water mark as of the Reporling Dals?
%
i.  Whatis the weighted average percentage of parficipants below the Pool’s high waler mark as of the

Reperting Date? ] l%

d. Has the Poot imposed a hatl or any other malerial limitafion on redemptions during the Reporting Period?
' Yes O No O

if "Yes,” provide the following information:

i.  Onwhat date was the halt or material limitation imposed? |:]

ii.  Ifthe halt or material limitation has been lifted, on what date was it lifled? E:

iti.  What disclosure was provided o participanis to notify them that the halt or material limilalion was
being imposed? Whal disclosure was provided to paricipants o nofily them that the hail or material
limilation was being lifled?

i [
iv.  Onwhal dale(s) was this disclosure provided? |:]

v.  Briefly explain the hall or material limitation(s) on redemptions and the reason for such halt or
matarial imilation(s}):

~ This Completes Schedule A of Form CPO-PQR -

24

90




TEMPLATE: DO NOT SEND TO NFA

INSTRUCTIONS FOR COMPLETING SCHEDULE B

A CPQ s only required to complete and file Schedule B of this Ferm CPO-PQR if at any peint during the calendar
year the CPO qualified as a Mid-Sized CPQ or Large CPO.

Schedule B must be completed and filed annually by Mid-Sized CPOs. Mid-Sized CPOs must complete and file a
Schedule B within 80 days of the close of each calendar year during which lhey satished the definition of Mid-Sized
CPO and operated al least one Pogl. A CPO that qualifies as a Mid-Sized CPO atany point during lhe calendar year
must complele and fife a separate Schedule B for each Pool that it operated during the calendar year.

Schedule B must be completed and filed annually by Large CPOs. Large CPOs must complete and file a Schedule B
within 15 days of the close of the mest recent Reporting Petfod during which they satisfied the definition of Large
CPQ and operaled at least one Pool. A CPOQ that qualifies as a Large CPO atany point during the Reporting Pericd
musi complele and lile a separate Schedule B for each Peoo! that it operated during the Reporting Period.

Notwithslanding the above paragraph, certain Mid-Sized CFOs and Large CPOs that are also registered as
Investment Advisers with the SEC may be deemed to have satisfied lheir Scheduts B fling requirements by
completing and fiting Seclions 1.b. and 1.c. of Form PF. Whether a Mid-Sized CPQ or Large CPQ has salisfied its
Schedule B filing requirements will depend upon the type of Pocls i operaled during the calendar year or Reporting
Petiad, respeclively. Refer to the instructions of this Form CPO-PQR to determine whelher you are required to
compilete lhis Schedule B and, if you are, how frequenlly you are required fo file,

Unless otherwise specified in a particular question, all informaticn provided in this Schedule B should be accurats as
of the Reporling Date for alf Large CPOsg and accura e as of December 31 of each calendar year for alf Mid-Sized
CPOs.

REMINDER: A CPQ that qualified as a Mid-Sized CPQ at any paint during the calendar year or Large CPQ at any
peint during the Reporting Period must complete and file a separate Schedule B for each Pool that it operated during
the calendar year or Reportina Period, respectively, that did not satisfy the definition of Privale Fund.

DETAILED INFORMATION ABOUT THE POOLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs

In fieu of fiing this Schedule B, the CPO has completed and filed Sections 1.b. and 1.c. of Form PF for the following
Pools:

O[Commodity Paol} Of Commedity Pool]

1. POOL INFORMATION
Provide the following general information concermning the Poo!:

a. Poel's name:

Pools I |

b. Bool's MFA ID#: | }

25
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS
)-PQR Temp

DETAILED INFORMATION ABOUT THE POQLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs (cont'd)

1, POOL INFORMATION {cont'd)

c. Does the Pool have a single primary invesiment strategy or multiple siralegies?
O Singie Primary Stategy O Mulliple Stralegies

d. Indicate which of the strategies below besl describe the investmen slrategy that the Pool uses. For each
shralegy selected, eslimate the percentage of the Pool’s Mel Asset Value represented by that strategy:

O [Strategy] % O (Strategy] %
O [Strategy} % O [Sirategy] . %
O [Strategy) % O [Strategy] .. %
O [Shralegy| % O [Stategy] %

a. Provide the approximate percentage of (he Pool's portfolio that is managed using quantitative trading algerithms
of quantitative lechniques to select invesimenis. Do nofinclude the use of algerithms used solely for frade
execulion:

O 0% O 51-75%
0 1-10% O 76-99%
O 10-25% 0O 100%
O 26-50% :

{. Provide the following information concerning the Paal's participant concentration. Beneficial awners of Poal
participations that are Affiiated Entities should be treated as a single participant;

i.  Tofal number of participanis in the Pool: 1

ii.  Pefcentage of lhe Poc! thal is beneficaliy owned by the five largest participants; |:I%

2. POOL BORROWINGS AND TYPES OF CREDITORS
Pravide the fallowing information concening the Pool's borrowings and types of creditors. Include all Secured
Botrowings and Unsecured Botrowings, bul nof synthelic boriowings. The percentages entered below for
questions 2.a,, 2. and 2.¢. should total 100%:

a. Tctal Borrowings (dollar amount): :}
b. Percentage borrowed from U.S. Financial Insfitutions: 1
¢. Percentage borrowed from non-U.S, Finangjal Institutions: 1

d. Percentaga borcowed from credilors that are nol Financiat nstititions: 1

26
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MISSION.

POOL QUARTERLY REPORT FOR COMMODITY POOL CPERATORS

2. POOL BORROWINGS AND TYPES OF CREDITORS (cont'd)

e. If the Pac| owed any creditor an amound greater than or equal to 5% of the Pool's Net Asset Value,
identify lhe creditor and provids the amount owed:

ORarclays N OJP Morgan $

DBank of AmericaMerritl Lynch$____ DOMitsubishi UFJ Financiat Grp. §_
DOBank of Mew York E) OWF Global 3

OIBNP Paribas &) OMorgan Stanley £
OCalyon & ONew Edge )

OCargill Financial Markels N Ohomura N
DOCiligroup s C1Prudential S

[Credn Agricole 3 ORovyal Bank of Canada o
OCredit Suisse s ORoyal Bank of Scotland $
ODeutsche Bank 5 OSociétd Générale N
ODresdner/Commerz $ [OState Street B_
OFidelity . oups S
OGoldman Sachs 0 O0ther:] }
OHSBC $

3, POOL COUNTERPARTY CREDIT EXPOSURE
Provide the following informatien about the Poal's counterparly credit exposure. Do nel include CCPs as
counterparties and aggregate all Affiliated Enliies as a single group for purposes of this questicn.

Your responses should lake inte account (i) mark-to-market gains and losses on derivatives, (i) margin posted o
the counterparly {for subparagraph 3.b.) or margin posted by lhe counterparly (for subparagraph 3.c.), and {jii) any
loans cr loan commilments. Your responses should not take into account: (i) assels that the counterparty is
holding in custody on your behaif, (i) derivalive lransactions that have been executed but not settled; {iii) margin
held in a customer amnibus account at a CCP; of (iv) haldings of debt ar equity securities issued by the
counterparty.

a. Provide the Pool's aggregale net counterparty credit exposure, measured in dofars: | |

2
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DETAILED INFORMATION ABOUT THE POOLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs {conl'd)

3. POQL COUNTERPARTY CREDIT EXPOSURE {cont'd}

b. Identify the five trading counterpartias o which the Pool has the greatest nel counterparty credi exposure,
meastired as a percentage of (he Pool's Net Asset Value. Beside each of the counterparlies iden Efied, provide
ihe Pool's exposure to thal counlerparty as a percentage of the Pool's Metf Asset Value:

OBarclays % OJP Morgan .
OBank of Americaterrill Lynch % OMitsubishi UFJ Financial Gip. %
OBank of New York % OMF Global %
OBNP Parivas % OMorgan Stankey _ %
OCalyon % ONew Edge _ %
OCargill Financial Markels _ % ONomura %
OCiligroup _ % COPrudential %
OCredit-Agricole — % ORoyal Bank of Canada _ %
OCredit Suisse % ORoyal Bank of Scolland _ %
ODeutsche Bank _% OSociéte Génerale %
ODresdnerfCommerz % OSlate Steet 5%
OlFidelity % auBs %
OGoldman Sachs % OOther [ ]
OHSBC %

i.  Below are lhe fims thal you idenlified in question 3.a. If the Pool's trading counterparly is an
Affiliated Enlity of the firm you identified, check the box beside lhe firm's name:

O[Counterparty firm} O|Counterparty firm]
OfCounterparty firm] OfCcunterparty firm]
OfCounterparty firm]

28
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3. POOL COUNTERPARTY CREDIT EXPOSURE (cont'd)

c. Identify the five frading counterparlies that have the greatest nel counterparly credit exposure to the Pool,
measured in dollars. Beside each of the counterparties identified, provide each eounterparty's exposure fo the

Poct,
OBarclays S C1JP Morgan 3
E1Bank of Americaferritt Lynch $_ OMitsubishi URJ Financial Gep. §
E18ank of Mew York 5 OMF Global s
CIBNP Parbas S OMorgan Stanley 5
CCalyon % ONew Edge $
[C1Cargill Financial Markets s OMomura 3
OiCiligroup N OPrudential S
OCredit Agricale s ORoyal Bank of Canada $
OCred Suisse $ DORoyal Bank of Scotland 5
ODeutsche Bank S [(Sociélé Générale t)
ODresdneriCommerz s OState Street ]
Fidelity . OuBS L
[1Goldman Sachs $ OOther:| ]
OHSBC $

|
|

i.  Below are the firms thal you identified in question 3.c. If the Peol's trading counterparty is an
Affiliated E ntity of the firm you idenfified, check the box beside the firm's name:

O[Counterparty firm] OfCounterparty firm}
O{Counterparty firm] O[Counierparty firm}
O{Counterparty firm]

d. Identify the three types of unregulaled entities to which the Poof has the greatest net counterparty expostre,
measured as a percentage of the Pool’s Nei Asset Value:

OHedge Fund % OSecuritized Asset Fund .
OPrivate Equity Fund 5 [FOther Private Fund %
ClLiquidity Fund % OSoveraign Wealth Fund o %
OVenlure Capita! Fund I OOther:[ }
OReal Estate Fund %

29
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

DETAILED INFORMATION ABOUT THE POOLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs {cont'd}

3. POOL COUNTERPARTY CREDIT EXPOSURE {ont'd)

i.  Below are the firms that you identified in question 3.¢. If ihe Pool's counterparly is an Affliated
Entity of the firm you identified, check the box heside (he firm's name;
O(Counterparty firm) [{Counterparly firm]
O{Counierparty firm]

4, POOL TRADING AND CLEARING MECHANISMS
Provide the foilowing information concerning the Poal's use of trading and clearing mechanisms. For purposes of
1his question: (i} 2 trage includes any transaction, irespeclive of whether entered into en a bilateral basis, on
exchange, or through a frading facility or other system, and {ii) fransactions for which margin is held in a customer
omnibus account al a CCP should be considered cleared by a CCP.

Trading and Clearing of Derivatives
a. For each of the following types derivalives thal are traded by the Pool, estimale the percanlage (in terms of
nofional value) of the Pool’s activily that is traded on a regulated exchange as opposed to over-the-counter.
The percentages enlered for each row should total 100%:
Traded on a Regulated Traded Over-the-
Exchange Colinter

Credit derivatives.

Interest rate derivatives:
Commodity devivatives:

Equity derivalives:

Foreign exchangs derivatives:
Asset backed secutities derivatives:
Other derivatives:

b. For each of the foliowing types derivalives that are lraded by the Pool, estimate the percantage {in lerms of
nclional valua) of lhe Pool's activily that is cleared by a CCP as opposed {o being transacted bilaterally {not
cleared by a CCP). The percentages entered for each row should total 100%:

Cleared by a CCP Transacted Bilaterally

Credit derivalives:

Interest rate derivatives:
Commodity derivalives:

Equity derivalives:

Foreign exchange derivatives:
Asset backed securities derivalives:
Other derivatives:
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Farm CPO-PQR Temp! lleB -
DETAILED INFORMATION ABOUT THE POOLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs (cont'd)
4, POOL TRADING AND CLEARING MECHARNISMS (cont'd)

Trading and Clearing of Securities

¢. For each of ihe following types secutities that are lraded by the Pool, estimate the percentage {in terms of

markeat value) of the Pool's activity that is traded on a regulated exchange as opposed {o over-the-counter, The
percentages entered for each row should tofal 100%:

Traded on a Regulated Traded Over-the-

Exchange Counter
Equity securities:

Debl securitias:

d. For each of the following fypes securities that are traded by the Pool, eslimate the parcentage (in terms of
market value) of the Poal's activily 1hat is cleared by a CCP. as opposed to being transacted bilaterally {not
cleared by a CCP). The percenfages entered for each row should fotal 100%:

Cleared by a CCP Transacted Bilaterally
Equity securities:
Dabt securitiss.

Clearing of Repos

e. For tha repo trades into which 1he Pool has entered, eslimale the percenlages (in terms of markel value) of the
Pool's repo tradss thal are cleared by a CCP, that are transacled bilaterally (not cleared by a CCP} end that
constiute & lri-parly sepo. Tri-parly repois any repo where the collateral is held al a custodian (not a CGP) thal
acts as a Inird party agent fo both repo buyer and the repo seller. The percentages entered should tofal 100%:

Cleared by a CCP Transacted Bilaterally

Tri-Party Repo
Repo

. VALUE OF THE PQOL’S AGGREGATED DERVATIVE POSITIONS

Provide the aggregate value of all derivalive positions of the Pool. The value of any derivative should be iis total

gross nolional value, except 1hat the value of an option should be its delta adjusted nofional value. Do nof net
long and shorl positions.

Aggregate value of derivalive positions: |

Kl
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DETAILED INFORMATION ABOUT THE POOLS OPERATED BY MID-SIZED CPOs AND LARGE CPOs (cont'd)

6. MISCELLANEOUS
In the spaca below, provide explanations to clarify any assumplions that you made in responding lo any question

in Schedule B of this Farm CPO-PQR. Assumptions mus! be in addition to, or reasonably follow fram, any
instructions or other guidance provided in, or in connection with, Schedule B of this Form CPO-PQR. If you are
aware of any instructions or other guidance that may require a different assumplion, pravide a citalion and explain
why that assumplion is not appropriate fer this purpose.

Question Number Explanation

— This Complales Schedule B of Form CPO-PQR -
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INSTRUCTIONS FOR COMPLETING SCHEDULE C

A CFQ s only required to complete and file Schedule G of this Form CPQ-PQR if at any point during the Reporting
Petiod the CPQ qualified as a Larqge GPO.

Schedule C must be completed and filed only by Large CPQs. Large CPOg must complate and file 2 Schedule C for
every Reporting Pericd during which they salisfy the definition of a Large CPO and operate at feast one Peal. A CPO
lhat qualifies as a Large CPO at any peint during the Reporting Period must complete and file a separate Part 2 of
Schedule C for each Large Pool that it operated during the Reporting Period.

iNo Schedule C Filing Recuirements

Any Large CPO thal (i) is registered with lhe SEC as an Invesiment Adviser, and {ii) operated only Pools lhat satisfy
the definition of Private Fund during the Reporting Periad will be deemed lo have satisfied its Schedule G fling
requirements by completing and fiing Section 2 of Form PF for he Reporling Period in question.

Limited Schedule C Fifing Reguirements

However, any Large CPO that (i) is registered with the SEC as an {nvesiment Adviser, and (i) operated ary Pools
that do not salisfy the definition of Private Fund during the Reporting Period will be required Io complata Parls 1 and
2 of Schadule G with respect fo lhe Poolfs) that it operated during 1he Reporting Period that did not satisfy the
definition of a Private Fund. For these Large CPQs, Part 1 of Schedufe G will need to be completed with respect to
all Pools thal they operated during lhe Reporting Period that did not salisfy lhe definiticn of Private Fund, and Part 2
of Schedule C will need to be complated with respect 1o all Largs Pocls Ihat they operated during the Reporting
Pericd that did not satisfy the definition of Privata Fund. These Schedule C filings will need to be completed in
addition fo the Large CPO's filing Form PF requirements.

Refer to the instructions of this Ferm CPO-PQR lo datermine whether you are requited to complele this Schedule C.

Parl 1 of Schedule G asks the Large CPQ o provide information en the aggregated investments of all Peols that are
nol Privale Funds thaf were operatedby the Large CPO during the most recent Reporling Period. Any Large CPO
who has completed and filed Section 2 of the SEC's Form PF for the Private Funds it operaled during this Reporting
Period should be sure to answer Part 1 only with respect to the Poglg that are not Private Funds.

Fart 2 of Schedule C asks the Larqe GPO lo provid certain risk medrics for each Large Pog] thatis not a Private
Fund ihal was cperated by the Large CPQ during the most recent Repiorting Pericd. A Large CPO muist complete
and file a separate Perl 2 of Schedule C for each Large Pool that is not a Private Fund that the Large CPQ operated
during the most recent Reparting Peried. Any Larae CPO who has completed and filed Section 2 of the SEC’s Form
PF for the Private Fupds it operaled during this Reporfing Period should be sure to complete and file a Part 2 only for
its Largs Pools that are not Private Funds.

Unless otherwise specified in a particular question, all information provided in this Schedule C should be accurate as
of the Reparling Date.

B
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PART 1 - INFORMATION ABOUT THE AGGREGATED POOL ASSETS OF LARGE CPOs {cont'd)

In liew of fling this Schedule C, the CPQ has completed and filed Section 2 of Ecrm PF for the folkawing Pools:
O[Commedity Pool] O Commodity Poal]

1. GEOGRAPHICAL BREAKDOWN OF POOLS' INVESTMENTS

Psovide a geographical breakdown of the investmenis (by percentage cf aggregated Assels Under Management)
of all Pools thal are not Private Funds that were operaled by the Large CPC during the most recent Reporting
Period, Except for foreign exchange derivatives, investmenis should be allecated by the jurisdiclion of lhe
organizalion of lhe issuer or counferparty. For foreign exchange derivatives, invesiments should be allocated by
the country 1o whose currency the Pogl has exposure lhrough the derivative. The percentages enlered befow
should tetal 100%.

United States % China (incl. Hong Kong} %
Canada % india %
Mexico % Japan %
Brazil % Republic of Kerea e %
Other Americas % Middle East - %
EEA % Cther Asia or Pacific o~ %
Russia % South Afiica %
Olher Europe . N, Other Africa - %
Auslralia %

2, TURNOVER RATE OF AGGREGATE PORTFOLIO OF POOLS
Provide the lurnover rate by velume for the aggregate porifolio of all Peols thal are not Private Funds and that were
operaled by the Large CPC during the most recent Reporling Period. The lumnover rate should be calcutated as
follows:
Divide Ihe lesser of amounts of the Peols’ purchases or sales of assels for the month by the average of the value of
the Pools’ assels dunng the month. Calculate the "monthly average™ by tolaling the values of Pools' assets as of
the begirning and the end of the month and dividing that sum by two.
({iy Do not net long and short positicns. However, in refalion to derivalives, packages such as call-spreads may
be treated as 2 single position (rather than as a long position and a shorl position},

(it} The value of any derivative should be its total gross notionat value, except thal the value of an cplion should
be its della adjusted notional value

(iify "Purchases" inciude any cash paid upon the conversion of one assel into another and the costs of rights or
warranis.

(iv) “Sales” include net proceeds of the sale of rights and watrants and net proceeds of assets thal have been
called or for which payment has been made through redemption or maturity.
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 1. INFORMATION ABOUT THE AGGREGATED POOL ASSETS OF LARGE CPOs {cont'd)

2. TURNOVER RATE OF AGGREGATE PORTFOLIO OF POOLS (cont'd}

{v} Include proceeds from a short sale in the amount of sates of assets in lhe relevant subcategory during the
month. Include the cosls of covering a short sale in the amount of purchases in the relavani subcalegory during
the month.

{vi} Include premiums paid fe purchase options and premiunis received from the salz of options in the amount of
purchases during the month.

First Month Second Month Third Month

Open Positions: I

3. DURATION OF POOLS’ FIXED INCOME INVESTMENTS
Listad below are the calegories and subcategorias in which all of the Pools that are not Private Funds operated by
the Large CPO during the most recent Reporting Period had fixed income investments (as reperted in question 12
of Schedule A). For each of the subcategories Fisted, provice the duralion for the Peols. aggregated investments.
For purposes of [his question, *duration” means the weighted average malurily of a porifofio comprised of the
specified xed income assets, where lhe weights are the refative discounted cash flows in each period,

DURATION OF FIXED INCOME INVESTMENTS Duration {Long Pos.) Duration (Short Pos.)
FIXED INCOME [ | [ ]
[ ! |

I | | J

I | | }

I | | |

il.  MNon-investment grade I | | |

b. Municipal { | | ;
[ |

I |

I |

I |

I |

[ |

Total Fixed Income
Notes, Bonds and Bills

a. Corporate

I Investmenl grade

c. Government

. U.S. Treasury securities

Il Agency securilies

. Foreign (G10 countries)

V. Foreign (ail other)

d. Govn't Sponsored
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d)

DURATION OF FIXED INCOME INVESTMENTS
Notes, Boends and Bills

e. Canverfible
i.  Investmeni grade
II.  Non-investment grade
Certificates of Depoéil
a. US,
b, Foreign
Asset Backed Securities
a. Morlgage Backed Securities
I Commercial Securitizations
Senicr or higher

Mezzanine
Junior/Equity

Il Commerdial Resecuritizations
Senior or higher
Mezzanine
Junicr/Equity

. Residential Securitizations
Senior or higher
Mezzanine
Junior/Equity

IV.  Residential Resecuritizations
Senior or higher

Mezzanine
Junior/Equity
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PART 1. INFORMATION ABOUT THE AGGREGATED POOL ASSETS OF LARGE CPOs {cont'd)

DURATION OF FIXED INCOME INVESTMENTS
Assef Backed Securilies
a. Morlgage Backed Securilizs (cont'd)

V. Agency Securilizations
Senicr ar higher
Mezzanine
JuniorEquity

VI Agency Resecuritizations
Senior or higher
Mezzanine
Junicr/Equily

b. CDO Securilizations
Senior or higher
Mezzanine
Junior/Equity

¢. CDO Resecurlizations
Senicr or higher
Mezzaning
Junior/Equity

d. CLOs Securilizations
Senior o higher
Mezzanine
Junior/Equity

e. CLO Resecuriizations
Senior or higher
Mezzanine
Junior/Equity

f.  Credit Card Securilizations
Senior or higher

Mezzanine
Junior/Equity

¥
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DURATION OF FIXED INCOME INVESTMENTS
Asset Backed Securilies

g. Credit Card Resecurilizalions
Senior or higher
Mezzanine
JuniorfEquily

h. Aufo-Loan Securitizations
Senior ¢r higher
Mezzanine
Junior/Equity

i.  Aulo-Loan Resecuritizations
Senior or higher
Mezzanine
JunicrEquily

j.  Other
Senior or higher

Mezzanine
Junior/Equity

38
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 . INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs

REMINDER; A CPO thal qualified as a Large CPG at any peint during the most recent Reperling Period must
complele and file a separate Parl 2 of Schedule C for each Pool that is not a Private Fund ihat the Large CPO

operated during 1he most recent Reporting Period.

1. LARGE POOL INFORMATION
Provids the following general information concerming the Large Pocl:

a. Large Pogl's name: | |

b. Large Pool's NFA [DF: ] ]
¢. Total unencumbered cash held by the Large Pool at the close of each month during the Reporting Period:
First Month Second Month Third Month
Unencumbered Cash: |

d. Total number of open positions (spproximale) held by the Larye Pool at the close of each month during the
Reporting Period: .

Open Pasilions: |

Firsl Month Second Month Third Month

2. LIQUIDITY OF LARGE POOL'S PORTFOLIO
Provide the percentage of the Large Pool's portfolio (excluding cash and cash equivalents) that may be liquidaled
within each of the periods specifiedbelow, Fach assed should he assigned only to one period and such
assignment should be based on the shorlest period during which such asset could reasonably be liquidated. Make
good faith assumptions for liquidity based on market condifions during the most recent Reperling Period. Assume
no “fire-sale” discounting. If cerfain positions are important conlingent parls of the same irade, then all contingent
paris of tha trade should be listed in the same period as the least liquid part.

Percentage of Portfolio
Capable of Liquidation in:

1 day o less:

2 days—7 days:

8 days - 30 days:

31 days - 90 days:
91 days - 180 days:
181 days - 354 days:
365 days or longer-
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PART 2 - INFORMATION ABGUT THE LARGE POOLS OF LARGE CPOs {cont'd)

3, LARGE POOL COUNTERPARTY CREDIT EXPOSURE
Provide the foltowing information about the Pool's counterparly credit exposure, Do not include CCPs as
counlerparfies and aggregate all Affiliated Enlities as a single group for purposes of this question, For purposes of
Ihis question, include as collateral any assels purchased in connection with a reverse repo and any collateral that
the counterparty has posted to the Large Pool under an arrangement pursuani 1o which the Large Pool has loaned
securilies lo the counterparly, Ifycu do not separate collateral info initial marginfindependent amount and varialion
margin amounis, of a trade does not require posting of variation margin, then include all of the collateral in initial
marginfindependent amount.

a, For each of the five counterparties identified in question 3b. of Scheduls B, provide the fellowing information
regarding the colfateral and other credit support that the counterparty has posted to the Large Pool.

i.  Provide the following values of the collateral posted to the Large Pool.

Initiat Margin/ Variation
independent Amounts Margin

Value of collateral posedin the form of cash
and cash equivalents:

Value of colateral pasedin the form of
sectrities (other than cash feash equivalents):
Value of all other collateral posted:

ii.  Providz {he following percentages of margin amounts that have been rehypothecaled or may be
rehypolhecated by the Largs Pool:

May be The Large Pool has
Rehypothecated Rehypothecated

Percentage of initiat margin/independent
amounts that:
Percentage of varialion margin thal:

fi. ~Provide the face amount of lellers of credit of other similar third party credit support posted {o the Large
Poat: | |
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPQs (conl'd)

3. LARGE POOL COUNTERPARTY CREDIT EXPOSURE (conl'd)

b. For each of the five counterparties identilied in question 3.c. of Schedule B, provide the following information
regarding the collateral and other cradit support that the Large Pool has posted lo the counferpaity.

i Provide the following values of the collateral posted by the Large Pool to the counterparty:

[nitial Margin/ Variation
Independent Amounts Margin

Value of collateral posed in the form of cash
and cash gguivalents:

Valus of collateral posed in the form of
securities (other than cash /cash equivalents):
Value of all other collateral posted.

i.  Provide the following percentages of margin amounts posted by the Large Pool that have been
rehypothecated or may be rehypothecaled by the counterparty:

May be
Rehypothecated

Percentage of inilial marginfindependent
amounts that:
Percentage of varialion margin that:

ili.  Provide the face amount of letters of credit or other similar third party credit support posted by the Large
Poot fo the counterparty: i
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

3. LARGE POQL COUNTERPARTY CREDIT EXPOSURE (conl'd)

c. identify the three CCPs to which the Large Poot has the greatest net counterparty credit exposure, measured as
a percentage of the Larae Pool's Met Asset Value. For this question, margin held at a CCP will typically
represent the net counterparly credit exposure to the CCP. Margin is held in a customer omnibus account ata
CCP should be considered exposure fo the CCP rather than to a trading counterparly. Any margin that & prime
breker posts loa CCP on the Large Pool's bahaif should be treated as margin posted by the Large Pool to the

ool
OCC&G % DIEMCF - %
OCME Clearing/NYME _ % DEurex Clearing ")
apTee _% [ILCH Clearnet Lid.: %
OFedwire % OLCH Clearnet SA: - %
OICE Clear Europe % OCplions Clearing Coip.. _ %
DJICE Clear U.S. S OSIX x-clear: _ %

4, LARGE POOL RISK METRICS
Pravide the following information concerning the Large Podl's risk metrics during the Reporting Period:

a. Didthe Large CPO regularly calculate the VaR of the Large Pool during the Reporting Period:
O Yes O Ne

b. If "Yes," provide the following informaticn concerning the VaR calculation(s). If you regularly calculale the VaR of
the Large Pool using mulliple combinations of confidence interval, horizon and hislorical observation period,
complele a separate question 4.b. of Part 2 of Schedule C for each such combination,

i. Whatconfidence interval was used (e.g. 1 - alpha}: [ ]

ii.  Whatlime horizen was used: | |

il.  Whatweighting method was used:
O None O Geometric

O Equal O Oiher: [ ]

If‘geometric,” provide the weighting faclor used: [ ]

iv.  Whal method was used fo calculate VaR;
[ Historical simulation [ Monte Carlo simulation
O Paramelric O Cther: [
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {(cont'd)

4. LARGE POOL RISK METRICS (cont'd)

v.  Historical look-back period used, if applicable: ' [ |

vi.  Under the above parameters, what was VaR for the Large Poo for each of the Ihree months of the
Reporling Pericd, stated as a percenl of Nef Assef Value:

First Month Second Manth Third Month

VaR:

c. For each of the market faclors specified below, determine the effact that each specified change would have on
the Large Pool's porifolic and provide the results, stated es a percent of Nt Asset Value.

You may omit a response to any of the specified market factors that the Large CPQ does nof regularly consider
{whether in formal testing or clherwise} in the Large Podl's risk management, If you omit any market factor,
check the box in the first column indicating thal this market factor is ‘Mot Relevant” lo the Large Poct's pertfolic.

For each specified change in market factor, separate the effect on the Large Pool's pertfolio info long and shori
compenents where (i) the lang component represents Ihe aggregate result of ali positions with a positive change
in valuation under a specified change and (i) the short component represents the aggregate resuill of al posilions
wilh a negalive change in valuation under a specified change.

Chserve the following regarding the market factors specified below:
(i) A change in "equity prices” means that the prices of all equities move up or down by the specified change,
without regard lo whether the equities are listed on any exchange or included in any index,

(i) "Risk free intarest rales” means rates of interest aceruing on sovereign bonds issued by govemmenfs
having the highest credit quafity, such as U.S. Treasury bonds.

(i) A change in “credi spreads” means lhal all credit spreads against risk free inferest rates change by he
specified amount.

(iv) A change in “currency rates” means thal the value of all currencies move up o down by the specified
amaunt,

(v} A change in “commodiy prices” means that the prices of all physicat commodities move up or down by the
specified amount.
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

4. LARGE POOL RISK METRICS {cont'd)

(vi) A change in ‘implied oplions volatilies” means the implied volatiliies of all the options that Lhe Large Paol
holds increase or decrease by lhe specified number of percentage poinis; and

{v) A change in ‘default rales” means thal the rale al which debtors on all instruments of the specified type
increases or decreases by the specified number of percentage points.

Noi
Relevant
O

Nat
Relevant
O

Not
Relevant
]

Market Factor:
Equity Prices

Effect on long
compotient of portfolio

Effect on short
component of porifolio

Equily prices increase 5%

Equily prices decreasg 5%

Equily prices increase 26%

Equity prices decreasa 25%

Market Factor:
Risk Free Interest Rates

Effect onlong
component of portfolio

Efect an short
component of portfofia

Risx freg intersst rales increase
10bp

Risk free interest rales decrease
10 bp

Risk free inlerest ralesincrease
100 bp

Risk free inlerest rates decreass
100 bp

Market Factor:
Credil Spreads

Effect en long
component of porifolio

Effect on shorl
component of portfolio

Cred 1 spreads increase 10bp

Cred! spreads decrease 10 bp

Cred! spreads increase 300 bp

Credit spreads decrease 300 bp
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

4. LARGE POOL RISK METRICS (cont'd)

Not arket Factor:
Relevant Cursency Rates
O

Effect onlong
cemponent of portfolio

Effect an short
component of portfolio

Currency rates increase 5%

Currency rates decrease 5%

Currency rates Increase 26%

Currency rates decreass 26%

Mot Market Factar: Effect ot long Effect on short
Refevant Commodity Prices compenent of portfolio companant of portfolio
|

Commodity pricas increass 16%

Commocily prices decrease 10%

Commodity prices increase 0%

Commodity prices decrease 50%

Not Marke! Factor:
Relevam Options Implied Volatility
[

Effect onlong
component of portfolia

Effect on short
component of pertfolio

implied volatiities increass 2
pefcenlage poinis

Imptied volatilites decrease 2
percentage polnis

Impfied volatilities increase 50
percentage points

lmplied volatliies decrease 0
percentage points
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs (conl'd)

4, LARGE POOL RISK METRICS {con!'d)

Not Markel Factor; Effect on long Effect an short
Relevant Defauft Rates for ABS compoiient of postfolio coshponent aof portfalio
O

Default rales ingrease |
percenlage point
Default rales decrease |
percentage point
Defaull rales increase 5
percentags points
Dafault rates decrease &
perceniags points

Not Market Factor: Effect on long Effect on short
Relevant Default Rates for Comorate componert of portfolio component of portfolia
Bonds
]

Detault rates increase 1
perceniage point
Defaull rates decrease 1
percentage point
Defauti rales increase §
percentage points
Defauit rales decrease 5
percentags poinls

5 LARGE POOL BORROWING INFORMATION
Provide the following infarmation soncerning lhe value of the Larae Pool’s batrowings for each of the three monlhs
of the Reporting Period, types of creditors and the collaleral posted to secure borrowings. For the purposes of this
question, "borrowings” includes both Secured Borrowings and Ungecured Borcowings.

For each type of borrowing specified below, provide the doffar amount of the Large Pool's barrowings and the
percentage borrowed from each of the specified lypes of credilors, The percenfages entered in each monih's
column should total 100%.
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

5, LARGE POOL BORROWING INFORMATION (cont'd}

a. Unsecured Borrowing:

First Month Second Month Third Month
Total Dollar amount: |

Percentage borrowed rom U.S. Financiel
Inslitutions

Percentage borrowed from Non:ULS,
Financial Instilutions
Percentage borrowed from crediters thal are
not Financia! Inshtutions

b. Secured Borrowing:
Classify Secured Botrowings according to the legal agreement governing the borrowing (e.g., Global Master

Repuichase Agreement for repos and Prime Brokerage Agreement for prime brokerage). Please nole that for
repo borrowings, the amount should be the net amaunt of cash borrowed (after taking into account any nitiat
marginfindependent amount, “hafrculs” and repayments). Positions under a Global Master Repurchase
Agreement should not be nelted.

i.  Via prime brokerage:

First Month Second Month Third Month
Total Dollar amount: | | |

Value of collaterat postedin the form of £ash
and cash equivalents

Value of collateral postedin the form of
securities (nol cashicash equivatents)

Value of other collateral posted

Face amount of Ielters of credit {or similar
third parly credit support) posted
Percentage of posted collateral that may be
rehypothecated

Percentage borrowed from U.S. Finandal
Instiutions

Percentage borrowed from Non-U.S.
Percantage borrowed from credilers thal are
not Finandal [nstifutions
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

5. LARGE POOL BORROWING INFORMATION {cont'd)

{i.  Viarepo. Forthe queslions concemning collateral via repo, include as collateral any assets saldin
connection wilh the repo as well as any variation margin.

First Month Second Month Third Month
Total Doltar amount: [ | | ][ !

Value of collateral posted in the form of cash
and cash equivalenis

Value of coltaterat posted in the form of
secirilies (nol cash/cash equivalents)

Valus of olher collateral posted

Face amount of letiers of credid {or similar

{hird parly credit support) posted

Percentage of posted collateral that may be

rehypolhecaled

Percentage borrowed from U.S. Financidl
Institutions

Percentage borowed from Non-U.S.

Financlal institutions

Percentage bomowed from creditors thal are
not Finandal [nstituticns
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PART 2 . INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs (conl'd)

5. LARGE POQL BORROWING INFORMATION (cont'd)

fi.  Other Secured Borrowings:
First Month Second Month Third Month

Total dollar amount:

Valus of coltateral posted in the form of cash
angd cash equivalents

Value of collaterat postedin The form of
secwrifies {not cash/cash equivalents)

Valve of other collateral posted

Face amaouni of lellers of crect {or similar
{nird parly credit support) posted
Percentage of posled ecollateral that may be
rehypothecated

Percentage borrowed from U.S. Finangial
Institutions

Percentage borrowed from Non-U.S.
Percentage bomowed from creditors that are
net Finandal Instiutions
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PART 2 - INFORMATION ABOUT THE LARGE PQOLS OF LARGE CPQs {conl'd)

6. LARGE PQOL DERIVATIVE POSITIONS AND POSTED COLLATERAL
Provida 1ha following information conceming lhe valuve of he Large Pool's derivative positicns and the collateral
posted lo secure lhose posifions for each of lhe three menths of the Reporling Period. For lhe value of any
derivalive, except oplions, should be its total gross notional value. The value of an eption should be its dalia
adjusted notional value. Do not net long and shart pesitions.

First Month Secoend Month Third Month

Aggregate value of all derivalive positions:

Valiia of coltaterst posted in the form of cash
and cash equivalents

As Inittal margln/independant amounts:
As vasation margin:

Value of collateral posted in the form of
sectrities (not cash/cash equivalents)

As inilial rarginfindependent amounis;
As varation margin:

Value of other collatergl posted

As initial marginfindependent amounis:
As variation margin:

Face amount of lefters of creckt (or similar
third party credit suppo) posted
Percentage of inilial marginfindependant
amounts that may be rehypothecated:
Percentage of varialich margin that may be
rehypothecaled:

1. LARGE POO1L FINANCING LIQUIDITY
Provide 1he following information concerning tha Large Poal's financing liquidity:

a. Provide the aggregate doltar amount of cash financing drawn by or available to the Large Poal, including all
drawn and undrawn, commitled and uncommitled lines of credit as well as any ferm financing: |

b. Below, enler the percentage of cash financing (as slated in response to question 7.a.} that is contraclually
commitied to the Large Pool by ils creditor(s) for the specilied periods of time. Amounts of financing shoutd be
divided among the specified periods of time in accordance with the fongest period for which the creditor is
conlracluafly commilted fo providing such financing. For purposes of this question, if a creditor (or syndicate or
adminisirafivefcollateral agent) is permitted to vary unilaterally the economic terms of the financing or to revalue
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs (cont'd)

7. LARGE POOL FINANCING LIQUIDITY (cont'd)
posted collateral in its own discretion and demand additional collateral, then the line of credit should be deemed

uncommitted,

Percentage of Total
Finaneing:

1 day or less.

2days -7 days:

8 days - 30 days:

31 days -~ 90 days:
91 days - 180 days:
181 days — 384 days:
365 days or langer:

8. LARGE POOL PARTICIPANT INFORMATION
Praovide the foliowing informaten concerning the Large Pool's participants:

a. As of the Reporling Date, whal percentage of the Large Pool's Nel Asset Value:
!

Percentage of Large
Poof's NAV

I5 subject o a 'side pockel” arrangement;
May be subject to a suspension of participant withdrawal or
redemplion
by thg Large CPQ or other governing body:
May be subject 1o maleria! restrictions of participant withdrawal or
redemption by tha Large CPQO of other governing body:
Is subject to a daily margin requiremant:

b. Fer within he specified periods of time below, enter the percentage of the Large Pool's Net Asset Value that
ceuld have been withdrawn or redeemed by the Large Pool's participants as of the Reporling Date. The Large
Pool's Met Asset Value should be divided among the specified periods of lime in accerdance with the shortest
period within which parficipant assels could be withdrawn or redeemed. Assume that you would impose gales
where applicable bui thal you would not completely suspend withdrawals or redempticns and lhat there are no
redemplion fees. Base your answers on the valualion dale rather than the date on which proceeds are paidto
the participani{s). The percentages entered below should total 100%.
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PART 2 - INFORMATION ABGUT THE LARGE POOLS OF | ARGE CPOs (cont'd)

8. LARGE POOL PARTICIPANT INFORMATION {cont'd)

Percentage of Tolal
Financing:

1 day of less:

2 days - 7 days:

8 days — 30 days:

31 days - 90 days:
91 days— 180 days:
181 days — 364 days:
365 days of longer:

9. DURATION OF LARGE POOL'S FIXED INCOME ASSETS

Pravice the duration for each fixed income investment reporled by the Large Pool in Schedule A. For purposes of
lhis question, “duration’ means the weighted average maturity of a portfelio comprised of the specified fixed income
assets, where lhe weights are fhe relative discounted cash flows in each period,

DURATION OF FIXED INCOME INVESTMENTS Duration (Long Pos.}) Duration (Short Pos.}
FIXED INCOME | [

| |

| |

{1

!

{Il.  Nen-investment grade i |

[ |
I l
| |
I |
I ]
I I
b. Municipal | | [ I
I |
[ |
[ |
I |
I |
I I

Tolal Fixed Income
Notes, Bonds and Bills

a. Corperale

I Investment grade

||
[ |
|
| |
| |
| |

c. Government

. US. Treasury secunlies

Il Agency securilies

Il Foreign (G10 countries}

V. Foreign (all other)

d. Govn’t Sponsored
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 - INFORMATION ABOUT THE LARGE PQOLS OF LARGE CPQs (cont'd)

DURATION OF FIXED INCOME INVESTMENTS Duratioti {Long Pas.) Duration (Short Pos.)

a. Converfibl [ B |

I Investmeni grade ] | |

Il Non-investment grade

|

Cerlificates of Deposit |
a. US. | | {

b. Fcreign |

Asset Backed Securities

a. Morlgage Backed Securilies | | { ]

. Commercial Securitizations [ |
Senior or higher
tdezzanine
Junior/Equity

|, Commercial Resecurifizafions
Senior cf higher
Mezzanine
Juniorfequity

IIl.  Residential Securilizaticns [
Senfor or higher
tezzanine
JuniorfEquity

Hl.  Residential Resecuritizations [
Senior or higher
Mezzanine
Junior/Equity

IV,  Agency Securilizations [
Senior or higher
Mezzanine
Junior/Equity
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PART 2 - INFORMATION ABOUT THE LARGE POOLS OF LARGE CPOs {cont'd)

DURATION OF FIXED INCOME INVESTMENTS Duration {Long Pos.y Duration (Short Pos.}
Asset Backed Secunties
a. Morlgage Backed Securilies (cont'd)

V. Agency Resecurilizations
Senior or higher
Mezzanine
Junior/Equity

b. CDO Secunlizations | [
Senior or higher
Mezzanine
Junior/Equity

¢. GDO Resecurifizations [
Senior or higher
Mezzanine
Junior/Equity

d. CLOs Securifizations ]
Senier of higher
Mezzanine
JuniorfEquity

e. CLO Resscurilizations
Senior cr higher
Mezzanine
dunier/Equity

f. Credit Card Securitizations |
Senior or higher
Mezzanine
Junior/Equity

g. Credit Card Resecuritizations |
Senior or higher
Mezzanine
Junior/Equity
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POOL QUARTERLY REPORT FOR COMMODITY POOL OPERATORS

PART 2 . INFORMATION ABOUT THE LARGE PQOLS OF LARGE CPOs (cont'd)

DURATION OF FIXED INCOME INVESTMENTS Duration {Long Pos.) Duration {Shorl Pos.)
Asset Backed Securities

h.  Aule-Loan Securitizations | |
Senior or higher
Mezzanine
Junior/Equity

i.  Auto-Loan Resecuritizations
Senior or higher
Mezzaning
JuniorfEquity

j.- Other |
Senicr or higher
Mezzanine
Junior/Equity

10. MISCELLANEOUS
In the space below, provide axplanalions to clarify any assumptions that you made in responding to any question
in Schedule C of this Form CPO-PQR. Assumptions must be in addition to, or reasonably follow from, any
instruclions or olher guidance provided in, or in conneclion with, Schedule C of this Form CPO-PQR. [fyou are
aware of any instructions or ofher guidance that may require a different assumption, provide a cilalion and explain
why that assumption is not appropriate for this purpose.

Question Nimber Explanation

~This Completes Schedule C of Form CPO-PQR -

&5
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OATH

BY FILING THIS REPORT, THE UNDERSIGNED AGREES THAT THE ANSWERS AND INFORMATICN
PROVIDED HEREIN are complela and accurate, and are nol misleading in any material respect lo the best of the
undersigned's knowledge and beligf, Furthermore, by filing this Form CPC-PQR, the undersigned agrees that he or
she knows that it is unlawiful to sign this Form CPO-PQR if he or she knows or should know thal any of the answers
and information provided herein is not accurate and complete.

Name of the individual signing this Form CPQ-PQR on behalf of the CPO:

I |
Capacily in which (e above is signing on behalf of the CPO:

I |
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