Date
11312023
1/4/12023
1/5/2023
11612023
1/9/2023

1/10/2023
1/11/2023
1/12/2023
1/13/12023
1/16/2023
117/2023
1/18/2023
1/19/2023
1/20/2023
1/23/2023
1/24/2023
1/25/2023
1/26/2023
1/27/12023
1/30/2023
1/31/2023

SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct)

1.

Net ledger

balance

A.

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

Cash

528,875,396
562,762,183
571,653,693
543,007,423
591,265,089
606,135,323
621,977,917
630,708,751
623,019,140
623,012,320
638,344,276
641,637,834
647,561,305
609,193,454
677,797,117
749,567,354
740,723,144
733,682,781
787,133,154
772,842,603
736,788,912

B. Securities

BrnaRRnnnnnnnnnnnnnn ol

(at market)

3. Exchange
traded options
2. Net A. Add market
unrealized value of open

profit (loss) in  option
open futures  contracts
contracts purchased
22,063,157 § 79,180,996
11481038 S 77,691,747
14,840,518 § 82,298,090
(3.673891) $ 79,265,151
1,078038 § 81,750,869
(14,946,463) § 79,971,564
(33,156,086) § 87,025,153
(36,426,268) § 83,768,117
(41,443,529) § 83,425,486
(41,438,883) § 83,425,486
(37,802,510) $ 81,419,181
(18,334,936) § 80,186,072
(1.787,778) § 81,206,703
(41,004,232) $ 81,507,221
(77,853,145) § 85,063,729
(72,934,691) § 84,060,567
(65,813,663) § 85,202,690
$ (102,074,864) § 86,254,636
$ (120,460,254) § 84,531,866
$ (69.439,626) § 88,565,789
$ (111212,205) § 88,795,823

@ ool

Brnnnnnnnnnnnnnns

B. Deduct
market value
of open option
contracts
granted (sold)
§(107.714,353)
$(105,186,330)
$(112,894,550)
$(107.971,988)
$(112,738,364)
$(110,462,104)
$(121,714,327)
$(117,219,003)
$(111,210,343)
$(111,210,343)
$(108,389,289)
$(109,201,565)
$(109,351,510)
$(109,919,380)
$(116,509,214)
$(115,286,476)
$(118,348,155)
$(121,863,815)
$(122,341,887)
$(118,978,243)
$(120,953,607)

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES

FUNDS IN SEGREGATED ACCOUNTS

8. Margins on 9. Net
C. Securities deposit with C. Securities settlement  10. Exchange C. Securities
5. Accounts held for derivatives held for from (to) traded 11. Net held for
liquidating toa Less: amount 6. Amount  7.Deposited B, Securities particular clearing B.Securities particular  derivatives  options equities with B Securities particular 13. Total

4. Net equity defict and offset by required to be in i or izatic i or clearing A.Valueof B.Valueof other FCMs  representing customers or 12. amount in
(deficit) accounts with a customer  segregated  funds bank  investments option of contract investments option organizations openlong  openshort  A.Net investments  option i
(add line 1, 2, debit balances - owned (add lines 4 accounts of customers customers in markets of customers customers in of contract option option liquidati of in funds on hand (add lines 7
and 3) gross amount _securities __and 5) A.Cash funds lieu of cash__A. Cash funds lieu of cash _ markets contracts __contracts __equity funds lieu of cash__ (describe) __through 12)
§522405,19 5 5703547 § T § 526,108,743 $172.456,671 § s ~ 5 s ~ s s ~ 5 s T 5519276859 § s ~ s 5 691,735,530
$546,748638 5 4,571,619 § - 551,320,257 $164,692421 § -8 -8 -8 -5 -8 -8 -8 - §552,039,583 $ -8 -8 - §716,732,004
$555897,751 § 3,127,085 § - § 550025036 $173,201,167 $ -8 -8 -8 -8 -8 -8 -8 - §553815884 $ -8 -8 - §727,017,051
$510626695 5 9,009,081 $ - § 519635776 $145762463 $ -8 -8 -8 -8 -8 -8 -8 - $536,695506 $ -8 -8 - 5682457969
$561355632 5 3,874,494 $ - §565230,126 $179,605546 $ -8 -8 -8 -8 -8 -8 -8 - $554171,769 $ -8 -8 - §733777315
$560698320 § 4,865,132 $ - § 565563452 $173,713069 $ -8 -8 -8 -8 -8 -8 -8 - §550973,440 $ -8 -8 - §733,686,509
$554,132,657 5 4,095840 $ - § 558228497 $182,129498 $ -8 -8 -8 -8 -8 -8 -8 - §545480,631 $ -8 -8 - §727,610,129
$560831597 § 6,497,658 $ - § 567,329,255 $170,393660 $ -8 -8 -8 -8 -8 -8 -8 - $564,709,231 $ -8 -8 - §735102,891
$553,790754 § 4,017,783 § - § 557,808,537 $173,095259 $§ -8 -8 -8 -8 -8 -8 -8 - $555525,124 -8 -8 - §728620383
$553,788,580 § 4,017,792 § - § 557,806,372 $173,095259 $§ -8 -8 -8 -8 -8 -8 -8 - $555523,041 § -8 -8 - §728618300
$573571658 5 2,864,860 $ - §576436,518 $186,347,692 $ -8 -8 -8 -8 -8 -8 -8 - $562,671,746 $ -8 -8 - 5749019438
$594,287,405 § 7,444,502 $ - § 601,731,907 $162,043924 $ -8 -8 -8 -8 -8 -8 -8 - $608,388,016 $ -8 -8 - §770431940
$617,628720 5 2,667,252 $ - § 620295972 $162,395877 $ -8 -8 -8 -8 -8 -8 -8 - $617,151,840 $ -8 -8 - §779547,717
$539,777,063 § 6,572,056 $ - §546349,119 $154,962,178 § -8 -8 -8 -8 -8 -8 -8 - $547,202,886 $ -8 -8 - §702,255064
$568498487 5 5559043 $ - § 574,057,530 $172,642,257 $ -8 -8 -8 -8 -8 -8 -8 - $558906,286 $ -8 -8 - §731548543
$645406754 §  3400,738 $ - 648,807,492 $182,445210 § -8 -8 -8 -8 -8 -8 -8 - $626534,152 $ -8 -8 - 51808979362
$641764,016 5 4,499,445 $ - § 646263461 $174,586,339 § -8 -8 -8 -8 -8 -8 -8 - §631427617 § -8 -8 - §:806,013956
$595998,738 5 3,863,164 $ - §599.861,902 $174,592680 $ -8 -8 -8 -8 -8 -8 -8 - §586304,270 $ -8 -8 - § 760,896,950
$628862,879 5 4076821 § - §632939,700 $178,289,807 $ -8 -8 -8 -8 -8 -8 -8 - $616086,171 § -8 -8 - §794,375978
$672990523 § 3,947,484 $ - §676938,007 $153,884408 $ -8 -8 -8 -8 -8 -8 -8 - §685210,792 § -8 -8 - § 839,095,200
$593418923 § 5809324 § - §599228247 $174,773018 $ -8 -8 -8 -5 -8 -8 -8 - $585879,052 $ -8 -8 - § 760,652,070

16. Excess

(deficiency)
14. Excess 15. funds in
funds in Target over /(under)

i Amountfor  Management
(subtract line 6 Excess funds Target Amount
from line 13) _in segregation Excess
163,626,787 §100,000,000 § 63,626,787
$ 165411747 $100,000,000 $ 65.411,747
$ 167,992,015 $100,000,000 § 67,992,015
$ 162,822,193 $100,000,000 § 62,822,193
$ 168,547,189 $100,000,000 § 68,547,189
$ 168,123,057 $100,000,000 $ 68,123,057
$ 169,381632 $100,000,000 $ 69,381,632
$ 167,773,636 $100,000,000 $ 67,773,636
$ 170,811,846 $100,000,000 $ 70,811,846
$ 170,811,928 $100,000,000 § 70,811,928
$ 172,582,920 $100,000,000 $ 72,582,920
$ 168,700,033 $100,000,000 § 68,700,033
$ 159,251,745 $100,000,000 $ 59,251,745
$ 155905945 $100,000,000 $ 55905945
$ 157.491013 $100,000,000 § 57,491,013
$ 160,171,870 $100,000,000 $ 60,171,870
$ 159,750,495 $100,000,000 $ 59,750,495
$ 161,035,048 $100,000,000 $ 61,035,048
$ 161436278 $100,000,000 § 61,436,278
$ 162,157,193 $100,000,000 § 62,157,193
$ 161423823 $100,000,000 § 61423823



