2026-02-25 09:18AM EST
STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION Status: Accepted

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

SEGREGATION REQUIREMENTS

1. Net ledger balance

A CASH s c st e e e e e e e e e e e e e e e e ettt e e e

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

2. Net unrealized profit (loss) in open futures contracts traded on a contract market - - - - - - - - -

3. Exchange traded options

A. Add market value of open option contracts purchased on a contract market = - - - - - - -
B. Deduct market value of open option contracts granted (sold) on a contract market * * = - - -
4. Net equity (deficit) (total of Lines 1,2, and 3) « + =« = = v v v e e ee oo eeeee et e

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

S QTOSS AMOUNE « « « + + = s v e e e e e e $

Less: amount offset by customer owned securities * -t $

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

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

A. CaSh ......................................................
B. Securities representing investments of customers' funds (at market) - - - e oo 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 ......................................................
B. Securities representing investments of customers' funds (at market) - - - e e ce e

C. Securities held for particular customers or option customers in lieu of cash (at market) - - -

9. Net settlement from (to) derivatives clearing organizations of contract markets = = =« = =« - - -+

10. Exchange traded options

A. Value of open |Ong Option CONtraCts « = * *f s st s v s s me ettt et

B. Value of open Short Option CONtrAacts =+« « = =+ = v v e v e me o me it

11. Net equities with other FCMs

A_ Net ||qu|dat|ng equ|ty ............................................
B. Securities representing investments of customers' funds (at market) == - cc oo e

C. Securities held for particular customers or option customers in lieu of cash (at market) - - -

12. Segregated funds on hand (describe:

............. s
............. N
............. N
.............. N
.............. 8! )[7033]
............. N
7045

) [7047] ¢

............. $ 7060

©»
j
o
BN
o

13. Total amount in segregation (add lines 7 through 12) =« = =« = s v v o e e eeee e e e
14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) ===« - ==+~

15. Management Target Amount for Excess funds in segregation =+« == === o v v mmoee e

16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess

Name of Firm: CURVATURE SECURITIES LLC
As of: 01/31/26 Page 27

............. $ 7080
............. $ 7090
............. $ 7100
............. $ 7110
............. $
............ s
............. s
............. 8! )[7133]
............. s
............. $ [7160]
............. :
)$
............. s
............. :
............. s
............ $ 7198




2026-02-25 09:18AM EST
STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS | Status: Accepted

FOCUS AND FUNDS IN CLEARED SWAPS CUSTOMER
Report ACCOUNTS UNDER SECTION 4D(F) OF THE COMMODITY EXCHANGE ACT
Part Il

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

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

YN 07 1] o I R T T I I I I $
B. SeCUritieS (at market) ......................................................... $
2. Net unrealized proﬂt (|oss) in open cleared SWAPS * * + s s s st e e e et $

3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased = = = = = == == s s s s s eme e $

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

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

Less: amount offset by customer owned securities = - -ttt s | ) $
6. Amount required to be segregated for cleared swaps customers (add Lines4 and 5) =« -« cocmms e $
FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS
7. Deposited in cleared swaps customer segregated accounts at banks

e B T T T $

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

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

AL CASh = -ttt e e e e $

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

C. Securities held for particular cleared swaps customers in lieu of cash (at market) -« -« -« ccoeeeeee e $
9. Net settlement from (to) derivatives clearing organizations: « =« =« = == v s c s s s s me s $
10. Cleared swaps options

A. Value of open cleared swaps long option contracts: = =« = == s s s s s s s s s s e $

B. Value of open cleared swaps short option contracts = « « « =« =« c e v v v e i i n i $ (
11. Net equities with other FCMs

A.Net liquidating @quity = = =+ = = o v oot $

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

C. Securities held for particular cleared swaps customers in lieu of cash (at market) * = = == ==+ = oo o v ee e e e $
12. Cleared swaps customer funds on hand (describe: ) $
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) =+ = =« == v oo mmemmee 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 oot o $
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $

excess

Name of Firm: CURVATURE SECURITIES LLC
As of: 01/31/26 Page 28
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