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NFA Rule 2-46
CPO Quarterly Reporting Requirements

Goal: Obtain key pool information to
meet NFA's regulatory risk management
objectives while maintaining as little
data entry burden on the CPO as
possible.
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Who Must File?

 The CPO must report for each pool that

has a reporting requirement under CFTC
Regulation 4.22.

* Essentially, the following would not have to
report:

* Pools with exemptions pursuant to
CFTC Regqulation 4.13 or 18-96(a)

 Pools that are organized as Master
Funds

NFA



When Must Report be Filed?

 Each Quarterly Report must be filed within
45 days of the end of each quarterly
reporting period.

 E-mall notifications will be automatically

sent both before and after (if applicable)
the due date to remind the CPO of the

requirement.
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How Will Report be Filed?

 All filings, whether the annual pool
financial statement (PFS) or the quarterly

report (PQR) will be managed through
NFA's Web-based EasyFile System.

* One location for all filings

e Same sign-ons and passwords

NFA



Pool Index

» Lists pools and all outstanding filing requirements:

- -
Mational Futures Association
NFA EasyFile Financial Filing System
MNATIOMNAL
FUTUWURES
ASSOCIATION PDOI Index

'fou are accessing a system containing U.5. Commadiy Fulures Trading Commission records. Your usage may be
W Halp for Special 530,2008 mandored, recorded, and subject to audi, and, by your use, you congent to montoning and recordng. Unauthorized use
Filing of the system is prohibiled and subject to criminal and civil penalties

W Spresdsheet for Spedial

B30/2008 Filing Pizase click on the Pool Hame to view all the flings associated with that particular pool
0 Logout
= TEST CPO 1, LLC NFAID: goooooo
Pool Name ID 5‘“&;‘;*“‘ Due Date Status
"J'M Adobe”
uiohe  Reader] TEST POOL 100 LP FOZSTE!  03-31-2010  05-15-2010  iOpen
Tre EasyFie system utices Adete [TEST pOOL 200 LP FO22283  3-31-2010  D5-15-2010 Recsived
Acrobat for viewing belp and filng  ITEST POOL 300 LP Po31212  03-31-2010  05-15-2010 Recelves
print capabdtes. 50 if you donet  [TEST POOL 400 LP FOOE0E1 02-31-2010  05-15-2010 Received
have Adobe Reader, please [TEST POOL 500 LP POZ1T24 032-31-2010 05-15-2010 Reoeived
ezl TEST POOL 600 LP FO22320  p3-31-2010  05-15-2010 Raceived
. Reported through
TEST POOL SERIES 700 LP FOD424E  03-31-2010  05-15-2010  pohmnan

* Click on Pool Name to view outstanding requirements
for that pool through its Filing Index—>
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Filing Index

» Lists prior filings as well as open requests for specific pool.

P

Mational Futures Association

NFA EasyFile Financial Filing System

MaTIoMNAL
FUTURES
ASSOCIATION

Filing Index

Wou are accessing a system containing U.S. Commadity Futures Trading Commission records. Your usage may be

# Pool Indax manibored, recorded, and subject to audi, and, by your use, you consent to moniboring and recording. Unauthorized use |

» Help of the system is prohibited and subject to criminal and civil penakies.

B Contsct

B Halg for Coacial 02000 Chck the Fad Date of & filng ta Open_ Enler, Submi, Amend, or Delete a filng

Filing I
: TEST POOL 100 LP HFA ID:F‘DZE‘?El_

B Spresdshest for Speda
873072008 Filing

B Legout End Date | Due Date
03-31-2010 05-15-2010  POR 1 Regular USD  Dpen
12:31:2007 03-31-2008 PFS  03-08:2008 1223PM 2 Centified USD  Received
PN ... Adobe 12.31.2008 0422007 PFS  03-18.2007 3:40 PA 1 Cartified UED  Received

e Click on “End Date” to initiate filing.
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What must be Filed?

* Four Sections:
1. Key Relationships
2. Statement of Changes in Net Asset Value
3. Monthly Rates of Return for Quarter

4. Schedule of Investments

NFA



Table of Contents

NFA

MATIONAL
JUTURES
ASSOCIATION

Filing Index

#» Table of Contents

# Key Relstionships
# Pool Administrators
# Carrying Brokers

# Trading Managers

B Custodians
» Statement of Changes in
R

» Morthly Rates of Return
# Schedule of Investments
» Equities

B Afternative
Investments

% Fixed Income
B Detivatives
» Options

#» Funds

B Cash

Help
Logout

>
EasyFile Financial Filing System

Filing Index Submit Filing Printer Friendly Help Logout

[ Place your mouse over a button to see what action that button performs. ]

TEST POOL 100 LP

Table of Contents

NFA ID: FOZ9751

< Previous MNext »

The follovwing steps must be completed before you will be able to submit your Guarterly Pool Report.

Step Status

1. Key Relationships Completed

2. Statement of Changes in MAY Incomplete

3. Morthly Rates of Return Completed

4. Schedule of Investments Incomplete

5. Submit Statement Mot Submitted

{ Previous MNext »

The Table of Contents screen will list out all the required
sections of the filing along with their current status. The list
items are clickable to provide easy access to any section.
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1. Key Relationships

The Pool Quarterly Report (PQR) filing will begin
with the collection of four key relationships for the
pool:

1. Pool Administrators
2. Carrying Brokers
3. Trading Managers

4. Custodians

NFA



Features

« Relationship data will persist from filing to filing
So it doesn’t have to be re-entered.

» User starts by typing name of firm and system
will prompt with existing entries.

» This Is intended to prevent duplicate entries.

NFA



Relationship Screen

EasyFile Financial Filing System

N"_/\ Filing Index Submit Filing Printar Friendly Helr..h Logout Inltla”y’ If the pOOI doesn’t

[ Place your mouse over a button to see what action that button performs. ] have any re|at|0nsh|ps’ a

No relationships reported
Carrying Broker Relationships message will be displayed

TEST POOL 100 LP NFA ID: P029751 In p|ace of the relationships

ith the offered pool(s). g rl d .

NATIONAL
FUTURES
ASSOCIATION

Filing Index

#» Table of Contents

# Key Relationships
# Pool Administrators
# Carrying Brokers

Please disclose any Carrying Broker relationships associate

B Trading Managers
» Custodians

# Statement of Changes in
e

To add a relationship, click

e // on the link entitled “Click
e here to add a relationship”.

Riease delete if no longer active):

Mo relationships reparted,

# Fixed Income
#» Derivatives
B Options

> e (h sbove relationsios fm)\ If no relationships exist in

this category, then click on

N B the link entitled “Click here if
the above relationship
information is complete”.
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Adding a Relationship

® BEx]

Enter the name of any Carrying Broker who provides senvices to the offered pool{s).

& Expand Help Bl Collapse Help

a Enter Mame: Continue

Clicking the link entitled “Click here to add a relationship” will launch this pop
up window. On this pop up screen, the user will enter the name of the firm and
the system will perform a search of the NFA database for matches to existing
firms.

This search will cover both registered firms and unregistered firms that were
previously entered through other relationships.



Adding a Relationship

If any matches are found, they will be displayed in a grid list for
selection.

&

BEx

Enter the name of any Carrying Broker who provides services to the offered poolis).

[ Expand Help & Collapse Help

@ Enter Name:

I L TS

Select 0000526 DUMNN CAPITAL MANAGEMENT INC STUART, FL, US
0001116 DUNN DENNIS DEAN LAFAYETTE, IN, US
0083663 DUMN & HARGITT INC LAFAYETTE, IN, US
0136327 DUNN & HARGITT INC r
0139103 DUNN & HARNISH INTERNATIONAL FUTURES LTD LAFAYETTE, IN, US
0208556 DUNNACKL SMITH BOULDER, CO, U5
0230701 DUMN CAPITAL MANAGEMENT INC o
0246345 DUNN GEQRGEEI ATLANTA, GA, US
0279224 DUNN WILLIAM A TRUST

0285787 DUNN IRREVOCABLE TRUST THE
0333422 DUNNING GROUF INC
FO01327 DUNN, BRADFORD & WILLIS, INC

1

O 1dont see the firm listed above. Continue

|

Registered
Mot Reqistered
Mot Registered
Registered
Not Reqistered
Mot Reqistered
Mot Reqistered
Not Registered
Registered
Reqistersd
Not Registered
Mot Reaistered

Cancel

To assist in

_— selecting the proper
firm, the system will
display the
business address
of the entity as well
as its current
registration status.

The user here can either select an existing firm or check “l don’'t see
the firm listed above”. Clicking on the Continue button will forward the
user to the next screen to finalize the relationship.

NFA



Adding a Relationship

@ M=%

Enter the name of any Carrying Broker who provides services to the offered pool{s).

[E] Expand Help B Collapse Help

Firm Name *| DUNN CAPITAL MANAGEMEMTING | -OR-
Last Name * | | FirstMame * | |
Address 1*| 309 SE OSCEOLA STREET | City* [ STUART State* |FL |
Address 2 | SUITE 350 | Postal Codé | 34394
Telephone [ 7723864777 Country * v
@ Start Date: 22

Add Relationship Cancel

If the user selected an existing firm from the list, then this screen will pop-up. Since the
user selected an existing firm from the list, this screen will be pre-filled with all contact
and address information. The Start Date field will be the only field that can be edited.
The Start Date is a required field to add any relationship. Help text will be provided for
this field in case the filer does not know or remember the start date.

If the user didn’t select an existing firm or no firms were found during the initial search
process, this screen will be blank with the exception of the Firm Name that was entered.
All the fields designated by an asterisk must be completed before the relationship can be
added.

NFA
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Filing Index

% Key Relstionzhips
B Pool Administrators
B Carrying Brokers
B Trading Managers
¥ Custodians

#» Statement of Changes in
RERY

% Morthly Rates of Return
#» Schedule of Investments
B Equities

B Aftternative
Inwestments

#» Flxed Income
B Derivatives
» Options

® Funds

» Caszh

Help
Logout

Relationship Screen

P
EasyFile Financial Filing System

Filing Index Submit Filing Printer Friendly Help Logout

[ Place your mouse over a button to see what action that button performs. ]

TEST POOL 100 LP

Carrying Broker Relationships

NFA ID: PO29751

Please disclose any Carrying Broker relationships associated with the offered pool(s).

Existing Carrying Broker relationships (Please delete if no longer active):

UBS SECURITIES LLC 0223988  1M/2001  Delete  Edit
RAMD FINANCIAL SERVICES INC 0244921  1J212003 Delete Edit
MF GLOBAL INC ozzesss  BM2007  Delete  Edit
Click here to add a relationship.
Click here if the above relationships information is complete,
{ Previous Mext »

Once relationships are added,
they will appear in a grid format.

Clicking on the “Delete” link will
remove an existing relationship
from this screen.

Clicking the “Edit” link will
launch the relationship detail
screen (description will follow)
on which only the Start Date of
the relationship can be modified.

Clicking the “Next” button will
leave the status of this
relationship category
unchanged (open).

Clicking the link entitled “Click
here if the above relationships
information is complete” will
mark the status of this
relationship category complete.

NFA



2. Statement of Changes in NAV

V‘;tatemem of Changes in NAV

12312009 NFA ID:
TEST POOL 100 LP
4 Previous Save [, Mext b
& Expand &l B Collapse Al
General Limited Partner Total
Partner

Met Incoms

Addtions

4. Withdrawals

50

50

Special Allocation to the General

Fartmer

0.00

Beginning NAV
will carryover
from the
previous
period’s
Ending
balance (but it
can also be
edited).

The total fields
will be
calculated
automatically
as the user
enters
balances.

NFA



2. Statement of Changes in NAV

Statement of Changes in NAV

12-1-2009 NFA 1D:
TEST POOL 100 LP

{4 Previous Save =] Mext ]

|E| Expand All 'EJ Collapse All

ﬂ' Hes the poel imposed & halt er any other material bmitation an
redempbons? Cives O Mo

If 50, when did the halt or im#ation go into effect? (mm'dd/vyyy)

Was disclosure provided in connecticn with imposing this halt or
hims#ation? ves (Mo

if 5o, on what date was thes disclosure provided? [mmy/ddfyyyy)

When was the halt or limitation lifted (if applicable)?
(i dd )

Was disclosure provided i connection with lifting this halt or

lim&ation? Cives {iNe

If 50, on what date was this disclasure provded? (mm/fdd vy )

4  Previous Save E Ml

Note the new
section on
halted
redemptions

NFA



3. Monthly Rates of Return

e Enter only the three months from the current
quarter

* Previously entered returns will persist from filing
to filing and can be edited If necessary

* Performance reported through Disclosure
Document submissions will be carried-over
(and vice versa)

e Supports multi-class entry

NFA



Monthly Rates of Return Entry

il
EasyFile Financial Filing System
NEAl Flag Inden  Subamet Fideng  Peenbas Frendly Help Logowt

| Mlats jroud Mol oded B Bubllsh 15 S wMEl BUES thet Butltan Badlarmd. JI
=

Monthly Rates of Return

Filling g

B Tabde of Confents
B iy Foelabrciings

* Pool Adminisinators — TEST POOL 100 LP NFA ID; PO29751

B Corying Beodosns

B Tracing Managers @ To enter performance information for the gifered pool, use the Edit button.

R e
» Shabamant of Chanoss In @ 1f the gifered pool has a multi-tiered structure, first add the layer by using the Add
MY Layer button and then use the Edit button.

B WGNEny Rabes Of FEliEm

8 Tok - Soih o - a
wekde of ivestnerts(CE JTEST POOL 100LP  -Performance Updated for MAY 2009(Edit) (Add Layer)

LS T
B BRsrmistive B LAYER OME-No Performance Entered(Edit) (add Layeri{Change Mame)
Frefrilirielri
% Fresd WMo 4 Privvious e 1= Bhpat ¥

Clicking the +/- sign will expand the rates of
return table for the pool/layer

NFA



Monthly Rates of Return Entry
N F/\ EasyFile Financial Filing System

Filing Index Submit Filing Printer Friendly Help Logout
O M AL

TURES
ASSOCIAT IO

[ Place your mouse aver & button to see what sction that button perfarmas. ]

Ll

Monthly Rates of Return

Filing Index

Clicking on the Edit
button will launch the
rates of return detalil

screen where values

¥ Key Relalionships

¥ Pool Admingziraiors

TEST POOL 100 LP MNFA ID: PO29751

B Carrying Brokers

I Trading Managers

@ To enter performance information for the offered pool, use the Edit button.
B Cisstodans

» Stalament of Chanoes i @ 1f the offered pool has a multi-tiered structure, first add the layer by using the Add
A ' Layer button and then use the Edit button.

B Monthily Rafes of Reburn

Performance

can be entered or

# Schedue ot ivesimenls o TEST POOL 100LP  -Performance Updated for MAY 20 @ vdd Layer) .
|
ke Month 2010 2009 2008 2007 2006 fos 2004 edited
: Jan 6.27% 16.15% 5.87%  -3.78% 5.49% .50%
1: Darivi Feb 1.55%  24.52% -10.92% 2.86% -5.27%  17.11%
S March B.37% -3.06% 6.40%  0.49% 03% 3.13%
T april .94% 5.73% 5.59%  15.20%  -10.50%  -16.91%
» Cash May 10.34% 7.36% 11.28% -4,86% 12.26% -3.51%
June 3.81% 7.36%  -5.21% 6.13% 5.88%
Help July 8.52% -16.50%  -B.73% 3.26% 3%
Logout August 4,78%  -15.78%  -2.70%  -1.50% 3.85%
Sept 4.85%  15.11% -90%  -4.52% 2.01%
oct 26.55% 1.88% 1.11% 3.10%  10.75%
November 14.06% 2.50% 7.28% 7.22% 9.13%
Dec 7.28% 1.85% -03%  -6.33% 3.08%
Year 2.77%  126.76% 4.130% B6%  -10.20% 3.81%

Close Performance
BE LAYER ONE-No Perfarmance Enterad(Edit) (Add Layer){Change Name)

{ Previous Save = |

Mext b

NFA



Monthly Rates of Return Detall Entry

@

=)

TEST POOL 100 LF

Month 2010

Jan
Fab
March
Apnil
May
Jurne
July
August
Sept
Ot
MNow
Dec
Year

4 Previous

- Monthly Rates of Return
Enter in your annual rate of return, anter "NT to indicate Mot Trading

2009 2008 2007 2006 2005 2004

| NICEEENCEIN N BETEE

[esse  Jaaszee DN RN R 7o

N SN N oo [03% 13.13%

[oese N 550  [szo% DN SN

[10.34%  [7.36% 12z R 2252 D
et [736% | 5
-952%  -1650%  8.73%  -326% @ 4.93%
ke T B B oo
ese s A N
[2655% [188% | 710  [075%
[14.06%  [250% 7 28% [7.22% [9.13%
f2e%  [1es% D D

Save L

NFA



Monthly Rates of Return — Class Entry

EasyFile Financial Filing System
Filing Index Submit Filing Printer Friendly Help Logout

NI

O MAL
FUTURES

ASISOCIATION

[ Place your mouse aver & button to see what sction that button perfarmas. ]

Monthly Rates of Return

Filing Indax
W Tabhs of Conbants
B Hey Relalicnships

» Pool Administrators — TEST POOL 100 LP

NFA ID: PO29751

# Carrying Brokers

I Trading Managers

@ To enter performance information for the offered pool, use the Edit button.
B Cisslodans

» Stalament of Chanoes i @ 1f the offered pool has a multi-tiered structure, first add the layer by using the Add
MAN ' Layer button and then use the Edit button.

B Monthity Ratas of Feturrn Performance

# Schedue of ivestiments 5 TEST POOL 100LP  -Performance Updated for MAY 2009(Edit) (Add Layer) <

 Equiies

To add performance
for a class, click “Add

e Month 2010 2009 2008 2007 2006 2005 2004
, :I':r::‘ Jan 6.27% 16.15% .5.4.3?% .% b.; w ~_~: 50% L aye r”_
» Dertvatives Feb 1.65% 24.52%  -10.92%  -2.86% -5.27% 17.11%
SR March 8.37% 3.06%  -6.40%  0.49% 03% 3.13%
% Fids April .94% 5.73% 5.59%  15.20%  -10.50%  -16.91%
» Cash May 10.34% 7.36% 11.28% -4,86% 12.26% -3.51%
June 3.81% 7.36%  -5.21% 5.13%  -5.88%
Helg July 9.52%  -16.50%  .-8.73% 3.26% 4.93%
Logout August 4.78%  -15.78%  -2.79% 1.50% 3.85%
Sept 4.85%  15.11% -.00% 4.52%  -2.01%
Oct 26.55% LB8%  -1.11% 3.10%  10.75%
November 14.06% 2.50% 7.28% 7.22% 9.13%
Dec 7.28% 1.85% -.03% £.33%  -3.08%
Year 2.77%  126.76% 4.130% B6%  -10.20% 3.81%

Close Performance

NFA
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TURES
ASSOCIATION

b ockian
® Siatement of Changes in
MAY

B Mordhily Rates of Repurn

B Scihacdule of Imaasiment s

Logout

nly Rates of Return — Class Entry

EasyFile Financial Filing System

Filing Index Submit Filing Printer Friendly Help Logout

[ Place your mouse over & button bo see what action that button performa. ]

Monthly Rates of Return

TEST POOL 100 LP NFA ID: PO29751

Enter name of class.

@ To enter performance information for the offered pool, use the Edit button.

@ 1f the offered pool has a multi-tiered structure, first add the layer by using the Add
Layer button and then use the Edit button,

E TEST POOL 100 LP -Performance Updated for MAY 2009(Edit) {add Layer)

Any number of classes

Month 2010 2009 2008 2007 2006 2005 2004 can be added as

Jan £.27%  16.15%  5.87%  -3.78%  -5.49% 50%

Feb 1.65%  24.52% -10.92%  -2.86%  -5.27%  17.11% |ayerS

March -8.37%  -3.06%  -6.40%  0.49% 03%

April 940 5.73% 5.50%  15.20% -10.50%  -1661%

May 10.34% 7.36% 11.28% -4.86% 12.26%

June 381%  7.36%  -5.21% Names can be

July 6.52%  -16.50%  -8.73¢ 3.26 1.93% 2
August 4.78% -1578%  -2.79% 5 3.85% SUbsequently edlted
Sept 4.85%  15.11%  -.90% -2.01% ‘L “

Oct 26.55%  1.88%  -1.11% 10.75% by CIICkIng Change
MNovember 14.06% 2.50% 7.28% 9.13% ”

Dec 7.28%  1.85% 6.33%  -3.08% Name”.

Year 277% 126.76%  -4.13% 10.20%  3.81%

Close Performance

B LAYER OME-Mo Performance Entered(Edit) (AddALayer){Change Name)

Click “Save Layer” to

Please enter the name for this layer: TEST LAYER ONE| | Save Layer ] | Cancel _t
4 Previous Sawve = Mext » CO m m I .
Sita ax | Lin Coniac NFA | Privacy | What's New | Home

NFA



EasyFile Financial Filing System

Filing Index  Submit Filing  Printer Friendly Help  Logout

[ Place your mouse over & button to ses nhat adticn that butten performs, |

» Stabemart of Changes in

B Morihly Redes of Return

et s

» Drerivative:
» Cption

» Fur

» Ca

Monthly Rates of Return

TEST POOL 100 LP NFA ID: PO29T50

@ To enter performance information for the offered pool, use the Edit button.

0 1f the gifered pool has a multi-tiered structure, first add the layer by using the Add
Layer button and then use the Edit button,

E TESTPOOL 100 LP -Performance Updated for MAY 2009(Edit) (

Maonth 2010 2009 2008 2007 2006 2005 2004
Jan 16.15% 5.87% 3.768% 9% -50%
Feb 1.65% 24.52% 10.92 2.8 17.11%
March -8.3 L0 6.4 SA9% H03% 3.13%
Apnil S48 5.73 5.59% 15.20% s 1
May 10.34% 7.36% 11.28% 12.26% 1
Juna 3.81% 7.36% 6.13% 5.88
July .53 16.5 i 4.93
August 4.78% 15.78 2.79 1.5% 3.85%
Sept 4.85% 15.11% 4.52% 2.01%
Oct 26.55% 1.88% 109 10.75%
November 14.06% 2.50% 7.28% 7.22% 9.13%
Dec 7.28% 1.85% 6.33

TYear 2.77 126.76% <.13 665 10,20

E LAYER OMNE-Performance Updated for JAN 2010(Edit) [Add L
E  TEST LAYER ONE-Performance Updated for JAN 20
Month 2010 009 008 2007 2006
lan 3.25%
Feb
March
April
May
June

2005

July
August
Sept
Oct
Novermber 10.00%
Dec -2.50%
Year
Close Performance

¢ Pravious Save Il Mext »

Monthly Rates of Return — Class Entry
NFA

Click “+/-" next to each
layer to
expand/contract
performance info.

To enter rates of
return, click the “Edit”
link.



4. Schedule of Investments

 The focus of the system is to capture all
Individual pool investments greater than 10%
of the Pool’'s NAV.

* Also get dollar value breakdown of all
Investments in 7 major categories.

NFA



Schedule of Investments

 The 7 major categories:
e Equities
e Fixed Income
e Alternative Investments
e Derivatives
e Options
e Funds
e Cash

NFA



Schedule of Investments-Equities

chedule of Investments - Equities

Each Investment

TEST POOL 100 LP 0204 2010 NFA TDx FOTETST

Poct Quarterly Filing Category will have
Statemenis
_ - reviaus Save = | q@ .
retrlcanayien D G Its own entry

screen.

B2 Fxpand &0 B collaps= all

Ky Relatonships
L gy Shosrt

ﬂ ‘ 0 000 0000 = 11 ”
@ " — Click “Next” or

# Pool Aaminiiraton

Sramicsyous = ... “Previous”to

Schedule of vesiments 8. Energy & Utites | maemized = | temizea & naVIQate Or use the
} Aliarmatiem P rmae—ae . Technobigy 154 1L D L ] menu On the Ieft-
otk 50 L

Q. TEMbISowTUMCAION

. Healkhoane

NFA



Schedule of Investments - Fixed Income

Fixed Income

TEST POOL 100 LP 02042010

J/Schedule of Investments -

NFA ID: P0O29751

{ Previous Save (=

[# Expand All =] Caollapse All

Mext

Long Short
1045 1050
&) Fixed Income 50.00] 50.00|
1080 1065
1. Bonds Suuul
ﬁl 125 Itemized
a.  Corporate SEI.IIIIII|
1045 ltemized [1g5p ltemized
b, Municipsl 50.00| 50.00|
1060 1065
c.  Government SIJ.EIEIl SIII.IJIJ|
m Iternized F‘ ltemized
LoUs 50.00] 50.00|
_llt-l‘f ltemized _|1C‘EC Itemized
I Fareign 50.00] 50.00]
ﬁl ltermnized F‘ ltemized
d.  Government Sponsored SIZI.EIEI| SIII.IZIIZI|
112 1125
2. Certificate of Deposit 50.00] 50.00|

Listing will expand
or contract around
various
investment types
to reduce clutter
when necessary.

Both long and

short values can
be entered.

NFA



Schedule of Investments - Alternative Investments

TEST POOL 100 LP

Vst:hedule of Investments -

Alternative Investments

NFA ID: PO29751

{ Previous

(2] Expand All = Collapse all

&) ARernative Investments

1.

2.

Feal Eztate

Private Equity

Yenture Capital

Forex

Spot

a. Metals

Mext

Long Short
[1045] 1050
$0.00| 50.00|
1060 Itemized F‘ Itemized
50.00 $0.00]
1120 ltemized (4425 Itemized
$0.00] $0.00|
F‘ ltemized [1g50 Itemized
50.00] 50.00]
106 ltemized [qpg5] ltemized
50.00] 50.00]
112 112
$0.00| $0.00|
104 ltemized [1psp ltemized
50.00| $0.00|

Enter dollar
values in
respective fields.

Click “ltemized” if

investment is >=
10% of NAV.

NFA



Schedule of Investments —
Detall Entry for Equities
- BE]

Add Equity Investment

Description Dflnvestment:| | LongfShart: Cost |

Fair value: | ¥TD GiL | Add Investment

Existing Investments

Descrpton fbvsimers ong/Sort | —Cost | Far ek | YTDGA

Test description 1 Long $123.00 £125.00 £123.00
Test description 2 Short 456,00 S467.00 £456.00
Test description 3 Long £789.00 £1.023.00 £789.00
Test description 4 Short £12.00 £35.00 £12.00

1

As each itemization is entered, it will be added to the

grid. Use the “Delete” link to remove unnecessary
entries.

NFA



Schedule of Investments - Derivatives

J/ Schedule of Investments -

Derivatives
TEST POOL 100 LP 02042010 NFA ID: FO29751
< Previous Save = Next »
[+ Expand All =l Collapse all
+ OTE -OTE
1045 1050
@ Derivatives 50.00] 50.00]
m Itermized F‘ ltemized
1. Futures 50.00| 50.00]
ﬁ' ltemized [qpa5 Itemized
2. Forwards EIJ.IJIJ| EIJ.IJIJ|
1120 1125
3. Swaps 50.00| s0.00]
F‘ Itermized ﬁ' lternized
a. Interest Rate Sweaps 5|:|_|:||:|| SIJ_IJIJ|
m ltemized [qpgs Itemized
b Eouity Swap 50.00| s0.00]
1120 Itemized [1125 lternized
c. Dividend Swap =0.00] 50.00|

Because Derivatives
can have a negative
value, breakdown is
according to positive
or negative OTE for
the investment.

NFA



-

Schedule of Investments —
Detall Entry for Derivatives

(=

/ot

Add Derivatives Investment

Dezcription of Investment: |

Counterparty |

LongrShort: _

| YTD GIL |

OTE |

Addd Investment

Existing Investments

Test description 1
Test description 2
Test description 3
Test description 4

Long
Short
Long
Short

$123.00 text $123.00 Delete
545600 text $456.00 Delete
$789.00 text $789.00 Delete
$12.00 text $12.00 Delete

1

escrption of Ivotmes | Lon/Shor] OTE_| Cxrtepaty | YTD G

NFA



Schedule of Investments - Options

J./Schedule of Investments -

Options
TEST POOL 100 LP 02042010 NFA ID: P0O29751
< Previous Save =] Mext »
-
— o For Options and
Lov SOV Swaptions,
@ options 50.00) s0.00] breakdown is by
1060 ltemized [1pg Itemized .
© rutires | o Long Option Vf':\Iue
1120 Iternized [112 Itemized and Short Optlon
2. Stocks 50.00| 50.00]
104 Itemized ﬁl ltermized Value ‘
3. Customized 50.00] 50.00]
1060 ltemized [qng Itemized
& sSwaptions $0.00] 50.00|
Mext ¥

4 Previous

NFA
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Schedule of Investments —

Detail Entry for Options

&

=[=1%

Add Options Investment

Cescription of Investment: |

Fremiurm Paid (Collected)

Counterparty |

| TDGIL |

| Longishort | [

| Option Value |

Add Investment

Existing Inwvestments

Test description 1 Long
Test description 2 Short
Test description 3 Long
Test description 4 Short

$123.00
2456.00
$725.00

£12.00

£3.211.00 text

£1.231.00 text

$4.321.00 texdt
£963.00 tesd
1

Description of Premium Paid| Option
e

$123.00
£456.00
$789.00

£12.00

NFA



Schedule of Investments - Funds

Schedule of Investments -

L/ Funds

TEST POOL 100 LP 0204-2010

NFA ID: POZ97351

< Previous Save [

El Expand Al E] Collapse all

7]

Please report any investment in this category on the
BOLDED line.

Funds

Mutual Funds

a. uUs

b. Foreign

Hedge Funds

Equity Fund

Money Market Fund

Futures Fund

If the pool invests in other funds, then indicate the maximum
number of investes pool tiers:

Lang

Mext

30.00

Ibermized

50.00

Ibemized

50.00

ltemized

50.00

30.00

[termized

50.00

Itemized

50.00

0

»

For all fund investments,
the CPO must indicate the
number of tiers that the
investee pool maintains.

NFA



Schedule of Investments —
Detall Entry for non-Futures Funds

-

(=

Jokd|

Add Funids Investment

Fund MNarme: |

| Type of Fund:

Fairvalue: |

YTD GIL |

v

Eqjuiity
Mtz
Hedge
Money Market

Cost |

Add Investmert

Existing Investments

ABC Fund
DEF Fund
XZ Fund

Equity
Hedge
Money Market

3 123.00

» 135.00

3 345.00 ] 453.00

3 12.00
1

3 13.00

5

5
3

123.00
345.00
12.00

" rname e T

NFA



Schedule of Investments —
Detail Entry for Futures Funds

For Futures Funds, one additional objective is
to ensure that if the pool invests in a master
fund that is operated by the same CPO or an
affiliate of the CPO, then NFA should receive a
breakdown of the master fund’s investments.

NFA



Schedule of Investments —
Detail Entry for Futures Funds

@ BE]X] User must enter
A
name of fund and
Add Funds Investment CIICk COﬂtInue SO
Enter Fund Marme: Continue

the system can
perform a search.

All futures funds
should be in
Existing Investments

NFA's system—

DUNN COCPO POOL 1 DEMETER MANAGEMENT LLC $ 12900 S 12300 § 200 Dekte
whether due to
DUNN 47 XMPT UMBRLLA DUNN CAPTAL MANAGEMENT INC § 46700 S 45600 S 300 Delete )
DUNN COCPOPOOL2  DUNN CAPTAL MANAGEMENT INC 5102300 S 783.00 S 400 Delete exemptlons,
1 .
disclosure
document

submissions or

financial filings.

NFA



Schedule of Investments —
Detail Entry for Futures Funds

e g@ 2
A

Add Funds Investment System Wl”
e e return funds with
same or similar
Nnames.

Pool Name

Pool Operator Address

868 DUNN 47 EXEMPT UMBRELLA

2 DUNW COCPO POOLAM
Select PO42829 DUNN COCPO POOLA
Select P0468699 DUNM COCPO POOL 1
Select FOO7411 DUNM COMBINED FUND LLC

DUNN CAPITAL MANAGEMENT INC
DUNN CAPITAL MANAGEMENT INC
MAM INVESTMENTS USA CORP
DEMETER MANAGEMENT LLC
MAMN INVESTMENTS USA CORF
12345672910 ..

STUART, FL
STUART, FL
CHICAGD, IL
NEW YORK, NY
CHICAGD, IL

Once fund is

Cancel

Existing Investments Ide ntlfl ed ) user
will click the

DUNN COCPQO POOL 1 DEMETER MANAGEMENT LLC F 12800 F 12300 3 200 Delets “Select" button
DUNN 47 XMPT UMBRLLA DUNMN CAPITAL MANAGEMENT INC Y 5 467.00 3 45500 35 3.00 Delete
DUNN COCPO POOL 2 DUNMN CAPITAL MANAGEMENT INC Y £1,023.00 % 7V35.00 5 4.00 Delste

1

NFA



Schedule of Investments —

Detail Entry for Futures Funds

e

BEx

Add Fundds nvestiment
Fund Mame; | DUMN COMBINED FUND LLC Cost: |

Operatar: MAN INWESTMENTS USA CORP

| Fairvae: [ |
oo [ ]

[[] check here if the CPO or one of itz affiistes operate this investes pool. add Investment

Existing Investments

Pool Operator YTD GIL

DUNW COCPO POOLA DEMETER MANAGEMENT LLC
DUNN &7 XMPT UMBRLLA DUNN CAPITAL MANAGEMENT INC
DUNW COCPO POOL 2 DUNN CAPITAL MANAGEMENT INC

1

g 12800 § 12300 % 200
5 45700 § 45500 5 3.00
5102300 § 789500 5 4.00

Delete

Delete:
Delete

Once the proper fund
IS selected, the user
will get this screen
where he or she can
enter the Fair Value
and YTD Gain/Loss
for the investment.

In the background,
the system will
determine if the CPO
or an affiliate
operates the
investee pool.

NFA



Schedule of Investments -
Detail Entry for Futures Funds

If the investee pool is operated by the CPO or an affiliate, then the system will check to see if
NFA has already asked for a quarterly filing.

If no quarterly filing has been requested, as in instances where the investee pool is a master,
then the system will generate a separate filing request. (A “PQRS”.)

Mational Futures Association
N F/\ EasyFile Financial Filing System

Filing Index

ou are acCessing & syslem contaning U.5. Commodity Futures Trading Commssion records. Your usage may be

B Pool bnde moniored, reconded, and subpect to sudi, and, by your use, you consent to monboning and recording. Unavthonzed use
of the sysiem s prohibiied and subject to crimnal and crvil penakes
B Hale for Soasis = Chek the End Date of & filmg to Open, Enter, Subme, Amend, or Deiste & filng
TEST POOL 100LP NFA ID: PO29751
B =

93-31-2010 05-15-2010 POR 1 R gular USE Open
03-31-2010 05-15-2010 1 Rie guiar uso Open
» 12-21-2008 04-02.2007 PES 03-18-2007 340 PAL 1 Cartified UsD Reosiwed
F‘\‘-’.:r Adobe
[E Reader”

This new filing request will only consist of a Schedule of Investments and Relationships for the
master pool.

The CPO can continue with the current filing but it must eventually complete the extra report
for the master pool in order to meet all of its filing obligations.

If the CPO has other pools that invest in this master, then it only has to enter the details once N F/\
under the PQRS filing.



Schedule of Investments - Cash

Final Investment Category Screen:

™
EasyFile Financial Filing System

NFA Filing Index Submit Filing Printer Friendly Help Logout

[ Place your mouse over a button to see what action that button performs. ]

MATIONAL
FUTURES
ASSOCIATION

Schedule of Investments -
Cash

Filing Index TEST POOL 100 LP 02042010 NFA ID: P029751
#» Takle of Contents
% Wey Relationships { Previous Save n Mext »

® Pool Administrators

= g B (2] Expand All =] Collapse All

B Trading Managers

» Custodians
» Statement of Changes in

P A 1050
» honthly Rates of Return e Cash 50.00
#» Schedule of Investments
b
b

=

Equities
Alernative
Investments

Fixed Incotme

=

b
b

-

Derivatives
» Options

® Fundsz

» Cash

=

Help
Logout

4 Previous Mext »

NFA



Detall Entry Review

System generates summary of detail entries

™

Pool Quarterly Report (PQR)

Pool Index Filing Index Submit Filing Help Logout

[ Place your mouse over a button to see what action that button performs. ]

Itemized Summary

TEST POOL 100LP 12-31-2009 NFAID: poaszz=

[temization of Equities, Alternative Investments, and Fixed Income:

Description of Investment Long/Short Cost Fair Value ¥YTD GIL
BOX_0074  |US T 10 Year Dec 2017 Long £800,000.00 (%1,000,000.00 | $75,000.00
BOX_0154  [MICROSOFT COMMON Long £8,500,000.00(%10,000,000.00| $350,000.00

[temization of Funds (Futures Only):

Pool Operator Operated FairValue YTDGIL

BOX_0148  [DUMM FINAL TEST SERIES 10004 ﬁq"'ﬁ"” EAETTAL RAANACSIACIET M $1,000,000.00|575.000.00

1

NFA



Completing the Filing

» Errors will be generated if certain fields are not completed or if certain
fields do not foot:

>

Mational Futures Association

EasyFile Financial Filing System

Summary of Errors
and/or Warnings

B WS - 0902-2005 NFA ID: —
Box Number Error Description Error Type
Bow # 0010 Flease pru:nrlde.;r-:uur_cn!'u?acfs phone number on the Cover Page forwhom NFA can Eiror
contact regarding this filing.
Blaow # OO20 Flaaze pr-:-xrlde.y-:-ur_c-:-rn?act's email address on the Cower Page forwhom NFA can Eira
contact regarding this filing.
Elos # OO0 Flease provide your contact's fax number on the Cover Page forwhom NFA can contact B

regarding this filing

ou reported Total Met Aggregate Motional Walue, but not an Uncowered Forex Position
Box # 9260 Charge or list any Counterparies. Please report an Uncovered Farex Position Charge or Errar
Counterparies.

* Errors must be addressed before filing will be accepted.
« Warnings are simply notifications of potential problems or
discrepancies They can either be addressed or passed
upon. NF/\



Completing the Filing

 CPO must affirm accuracy and completeness.

-
National Futures Association

EasyFile Financial Filing System

Oath or Affirmation

] 12.31-2009 NFA ID: -

hereby affirm that, to the best of ny knowledge and belisf, the information
contained in this (uarterly Report filing is accurate and complete. This
submission also constitutes an attestation that I am duly authorized to bind

the commodity pool operator listed below.

Hame:
Comodit:f Pool m)eratﬂr: .}

Commodity Pool Hame: |

| SubmitFiling || Cancel Submission

NFA



Contact Us

Larry Dyekman
l[dyekman@nfa.futures.org
(312) 781-1372

Mary McHenry
mmchenry@nfa.futures.org
(312) 781-1420

Tracey Hunt
thunt@nfa.futures.org
(312) 781-1284

Information Center: (800) 621-3470

Website: www.nfa.futures.orq

NFA



