TEMPLATE: DO NOT SEND TO NFA

F EPORT FOR comrvromrv POOL OPERATORS

C. For each of the followrng types securrtres that are traded by the Pool, estrmate the percentage (|n terms of
market value) of the Pool's activity that is traded on a regulated exchange as opposed to over-the-counter. The
percentages entered for each row should total 100%:

Traded on a Traded Over-the-
_Regulated Exchange Counter

Equity securities:
Debt securities:

d. For each of the following types securities that are traded by the Pool, estimate the percentage (in terms of
market value) of the Pool's activity that is cleared by a CCP as opposed to being transacted bilaterally (not
cleared by a CCP). The percentages entered for each row should total 100%:

Cleared by a CCP Transacted
Bilaterally
Equity securities:
Debt securities:
Clearing of Repos

e. For the repo trades into which the Pool has entered, estimate the percentages (in terms of market value) of the
Pool's repo trades that are cleared by a CCP, that are transacted bilaterally (not cleared by a CCP) and that
constitute a tri-party repo. Tri-party repo is any repo where the collateral is held at a custodian (not a CCP) that
acts as a third party agent to both repo buyer and the repo seller. The percentages entered should total 100%:

Cleared by a CCP Transacted Tri-Party Repo
Bilaterally

Repo | 1] i ]

5. VALUE OF THE POOL’S AGGREGATED DERIVATIVE POSITIONS
Provide the aggregate value of all derivative positions of the Pool. The value of any derivative should be its total
gross notional value, except that the value of an option should be its delta adjusted notional value. Do not net
long and short positions.

Aggregate value of derivative positions: | |

6. POOL SCHEDULE OF INVESTMENTS
Provide the Pool's investments in each of the subcategories listed under the following seven headings: (1) Cash;
(2) Equities; (3) Alternative Investments; (4) Fixed Income; (5) Derivatives; (6) Options; and (7) Funds. First,
determine how the Pool's investments should be allocated among each of these seven categories. Once you
have determined how the Pool’s investments should be allocated, enter the dollar value of the Pool's total
investment in each applicable category on the top, boldfaced line. For example, under the “Cash” heading, the
Pool's total investment should be listed on the line reading “Total Cash.” After the top, boldfaced line is
completed, proceed to the subcategories. For each subcategory, determine whether the Pool has investments
that equal or exceed 5% of the Pool's Net Asset Value. If so, provide the dollar value of each such investment in
the appropriate subcategory. If the dollar value of any investment in a subcategory equals or exceeds 5% of the
Pool's Net Asset Value, you must itemize the investments in that subcategory.




