Date
6/1/2023
6/2/2023
6/5/2023
6/6/2023
6/7/2023
6/8/2023
6/9/2023

6/12/2023
6/13/2023
6/14/2023
6/15/2023
6/16/2023
6/19/2023
6/20/2023
612112023
612212023
6/23/2023
612612023
6127/2023
6/28/2023
6/29/2023
6/30/2023

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

1. Net ledger

balance

Cash

PPPPPRPRPPPPP PP PP DD BB B G

(at market)

A. B.Securities

2. Net
unrealized
profit (loss) in
open futures
contracts

3. Exchange
traded options
A. Add market
value of open
option
contracts
purchased

B. Deduct
market value
of open option
contracts
granted (sold)

880,154,240
902,337,698
936,334,005
946,925,368
927,658,960
898,832,051
931,839,817
894,147,861
1,009,233,219
996,795,500
900,300,192
926,496,310
818,528,241
743,598,235
750,150,137
737,200,680
765,604,762
723,534,930
743,521,517
758,902,490
755,423,011
746,530,837

PPPPPPRPPPPPP PP PP DD DD B G

$ (189,896,392)
(224,570,371)
(205,166,060)
(206,905,959)
(173,864,953)
(182,059,806)
(194,256,482)
(243,806,373)
(242,744,799)
(228,944,088)
(200,969,627)
(155,136,342)
(47,193,282)
(49,881,379)
(23,697,584)
(53,700,761)
(29,233,605)
(10,966,545)
(42,768,666)
(39,809,072)
(49,756,308)
(76,710,439)

86,040,040
82,894,806
89,725,931
87,539,075
83,479,629
84,800,240
84,876,365
94,032,864
81,143,838
78,286,670
96,444,511
80,501,970
80,501,970
78,162,385
80,906,307
77,119,185
76,585,899
75,753,618
74,478,140
73,541,860
77,619,428

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$ 80,187,219

(135,398,900
§(132,970,969!
$(140,979,449
$(138,960,394!
$(132,681,865
$(135,500,990;
$(134,238,137
§(149,986,231
§(137,111,255
$(137,526,645!
$(163,991,714,
$(136,982,606!
$(136,973,792]
$(133,180,473
§(127,805,124]
$(128,109,254
$(132,059,578
$(126,146,319
$(130,615,449
$(128,622,170
§(132,234,011
$(136,973,958)

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 16. Excess
C. Securities deposit with C.Securities settlement  10. Exchange C. Securities (deficiency)
5. Accounts held for derivatives held for from (to) traded 1. Net held for 14.Excess 15 funds in
liquidating toa ~ Less: amount 6. Amount 7.Deposited  B. Securities particular  clearing B.Securities particular  derivatives  options equities with  B. Securities  particular 13. Total ici i
4.Netequity defict and offset by requiredto be  in segregated representing customers or organizations representing customers or clearing AValueof  B.Valueof other FCMs  representing customers or 12. amountin  funds in Target over /(under)
(deficit) accounts witha customer  segregated  fundsbank investments option of contract i option izations openlong  openshort  A.Net investments  option i i Amount for  Management
(add line 1,2, debit balances - owned (addlines 4 accounts of customers customers in markets of customers customers in of contract  option option liquidating of customers customers in funds on hand (add lines7  (subtract line 6 Excess funds Target Amount
and 3) gross amount __securities __and 5) A.Cash funds lieu of cash__A. Cash funds lieu of cash __ markets contracts ___contracts __equity funds lieuof cash _ (describe) __through12) _from line 13) __in segregation Excess
640898088 § 3,336,767 § ~ $644,235755 $160678853 § =S - $ =S - $ =S - $ - s - 9646740488 § B - $ ~ $807,419341 § 163,183,586 $100,000,000 § 63,183,586
627,691,164 § 4370262 $ - $632061426 $161981870 § -8 -8 -8 -8 -8 -8 -8 - 9632891322 § -8 -8 - $794,873192 § 162,811,766 $100,000,000 §$ 62,811,766
$679914427 § 2870439 $ - $682784866 $171574,165 § -8 -8 -8 -8 -8 -8 -8 - $676073970 § -8 -8 - $847,648135 § 164,863,269 $100,000,000 §$ 64,863,269
688,598,090 § 2236671 §$ - $690,834761 $181588228 § -8 -8 -8 -8 -8 -8 -8 - $675902447 § -8 -8 - $857,490675 § 166655914 $100,000,000 $ 66,655914
$704,591,771 § 5136343 § - $709728114 $156948,076 § -8 -8 -8 -8 -8 -8 -8 - $T17173792 § -8 -8 - $874,121,868 $ 164393754 $100,000000 §$ 64,393,754
666071495 § 4093959 $ - §$670,165454 $169,675409 $ -8 -8 -8 -8 -8 -8 -8 - $666493729 § -8 -8 - $836,169,138 § 166,003,684 $100,000,000 §$ 66,003,684
688,221,563 § 2363313 § - $690584876 $175078521 § -8 -8 -8 -8 -8 -8 -8 - $683845387 § -8 -8 - $858,923908 § 168,339032 $100,000,000 §$ 68,339,032
$594,388,121 §  7,852657 $ - $602240778 $180510586 § -8 -8 -8 -8 -8 -8 -8 - $585072453 § - -8 - $765583039 § 163,342,261 $100,000,000 $ 63,342,261
§710521,003 § 3381157 § - $713902160 $168,254,738 § -8 -8 -8 -8 -8 -8 -8 - $714093018 § -8 -8 - $882,347,756 § 168445506 $100,000,000 $ 68,4559
§708611437 § 5039490 §$ - $713650927 $157,861559 § -8 -8 -8 -8 -8 -8 -8 - $711313005 § -8 -8 - $869,174564 § 155523637 $100,000,000 §$ 55523637
631783362 § 9223252 § - $641,006,614 $148,884,366 $ -8 -8 -8 -8 -8 -8 -8 - $644,181001 § -8 -8 - $793,085367 §$ 152,058,753 $100,000000 §$ 52,058,753
§714879332 § 3694286 $ - $718573618 $134610017 § -8 -8 -8 -8 -8 -8 -8 - $742200231 § -8 -8 - $876810248 § 158,236,630 $100,000,000 §$ 58,236,630
§714863,137 § 3698269 $ - $718561406 $134610017 § -8 -8 -8 -8 -8 -8 -8 - $742197521 § -8 -8 - $876,807,538 $ 158,246,132 $100,000000 §$ 58,246,132
638,698,768 § 3362358 §$ - $642061126 $168333,042 § -8 -8 -8 -8 -8 -8 -8 - $632,960790 § -8 -8 - $801293832 § 159232706 $100,000000 §$ 59,232,706
679553736 § 3451816 $ - $683005552 $156170,731 § -8 -8 -8 -8 -8 -8 -8 - 9686566232 $ -8 -8 - $842736963 § 159731411 $100,000,000 §$ 59,731411
$632,509,850 § 3471723 § - $635981573 $175871582 § -8 -8 -8 -8 -8 -8 -8 - $620421254 § -8 -8 - $796,292836 § 160,311,263 $100,000,000 §$ 60,311,263
$680897478 § 2,717,687 $ - $683615165 $147,186,059 § -8 -8 -8 -8 -8 -8 -8 - $698,139431 § -8 -8 - $845325490 § 161710325 $100,000,000 §$ 61,710,325
$662,175684 § 4823049 $ - $666998733 $173539.838 § -8 -8 -8 -8 -8 -8 -8 - $653,639938 § -8 -8 - $827,179776 § 160,181043 $100,000,000 $ 60,181,043
$644,615542 § 2917545 § - $647,533087 $208051841 § -8 -8 -8 -8 -8 -8 -8 - $602,140744 § -8 -8 - $810,192585 § 162,659498 $100,000,000 §$ 62,659,498
664,013,108 § 2598297 §$ - $666611405 $167,076771 § -8 -8 -8 -8 -8 -8 -8 - $663,117,828 § - -8 - $830,194599 $ 163583194 $100,000000 §$ 63,583,194
651,052,120 § 2575283 §$ - $653627403 $173991,094 § -8 -8 -8 -8 -8 -8 -8 - $643821098 § - -8 - $817,812192 § 164,184,789 $100,000,000 §$ 64,184,789
613033659 § 3583628 §$ - $616617287 $154214646 § -8 -8 -8 -8 -8 -8 -8 - $626803,176 § -8 -8 - $781017.822 § 164,400535 $100,000,000 §$ 64,400,535



