
The portfolio data in this statement is supplied to you by ING Bank NV solely for portfolio 

reconciliation purposes under CFTC and SEC rules.  The methodology of the ‘Marked-to-Market’ 

value (‘MtM”) of your OTC derivatives transaction(s) is based on generic market valuation 

methods, not necessarily taking into account all specific valuation components. The valuation of 

the MtM therefore may not adequately and accurately effect the tradeable price of your OTC 

derivative transaction(s).  Further, the MtM valuation is updated only once a day and should not 

at any time be considered as real tie information, binding account statements or price offerings.  

For a tradeable price, please contact your ING Bank NV contact.  

 

A negative MtM value (or NPV) or your OTC derivatives portfolio reflects your liability to ING Bank 

NV.  A positive MtM value (or NPV) or your OTC derivatives portfolio reflects \ ING Bank NV’s liability 

to you.   

 

In the event your statement includes CFTC regulated products, the MtM contained herein is an 

approximate MtM value of your OTC derivative transaction(s) based on the prevailing market 

conditions as at the close of business as mentioned in this statement,  This MtM excludes 

amounts for profit, credit reserve, hedging, funding, liquidity, or any other cost or adjustments. 
 


