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

SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct) FUNDS IN SEGREGATED ACCOUNTS

Date

 1. Net ledger 

balance               A. 

Cash                  

                                

B. Securities 

(at market) 

 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) 

 4. Net equity 

(deficit)              

(add line 1, 2, 

and 3)  

 5. Accounts 

liquidating to a 

defict and 

accounts with a 

debit balances - 

gross amount 

 Less: amount 

offset by 

customer 

owned 

securities 

 6. Amount 

required to be 

segregated 

(add lines 4 

and 5) 

 7. Deposited 

in segregated 

funds bank 

accounts             

A. Cash 

 B. Securities 

representing 

investments 

of customers 

funds 

 C. Securities 

held for 

particular 

customers or 

option 

customers in 

lieu of cash 

 8. Margins on 

deposit with 

derivatives 

clearing 

organizations 

of contract 

markets           

A. Cash 

 B. Securities 

representing 

investments 

of customers 

funds 

 C. Securities 

held for 

particular 

customers or 

option 

customers in 

lieu of cash 

 9. Net 

settlement 

from (to) 

derivatives 

clearing 

organizations 

of contract 

markets 

 10. Exchange 

traded 

options           

A. Value of 

open long 

option 

contracts 

                            

B. Value of 

open short 

option 

contracts 

 11. Net 

equities with 

other FCMs    

A. Net 

liquidating 

equity 

 B. Securities 

representing 

investments 

of customers 

funds 

 C. Securities 

held for 

particular 

customers or 

option 

customers in 

lieu of cash 

 12. 

Segregated 

funds on hand 

(describe) 

 13. Total 

amount in 

segregation 

(add lines 7 

through 12) 

 14. Excess 

(deficiency) 

funds in 

segregation 

(subtract line 6 

from line 13) 

15. 

Management 

Target 

Amount for 

Excess funds 

in segregation

16. Excess 

(deficiency) 

funds in 

segregation      

over /(under) 

Management 

Target Amount 

Excess

9/1/2023 691,158,065$        -$                     (41,760,861)$    79,890,511$    (107,987,630)$ 621,300,085$ 3,001,410$        -$                     624,301,495$  170,966,619$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   618,903,517$ -$                     -$                    -$                      789,870,136$ 165,568,641$   100,000,000$ 65,568,641$    

9/4/2023 691,130,932$        -$                     (41,731,943)$    79,890,511$    (107,987,630)$ 621,301,870$ 3,000,649$        -$                     624,302,519$  170,966,619$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   618,905,334$ -$                     -$                    -$                      789,871,953$ 165,569,434$   100,000,000$ 65,569,434$    

9/5/2023 690,917,238$        -$                     (51,591,052)$    83,394,396$    (112,095,355)$ 610,625,227$ 2,524,709$        -$                     613,149,936$  179,841,663$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   599,863,253$ -$                     -$                    -$                      779,704,916$ 166,554,980$   100,000,000$ 66,554,980$    

9/6/2023 715,820,229$        -$                     (38,291,779)$    86,932,274$    (114,066,518)$ 650,394,206$ 3,947,212$        -$                     654,341,418$  174,403,731$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   645,595,608$ -$                     -$                    -$                      819,999,339$ 165,657,921$   100,000,000$ 65,657,921$    

9/7/2023 746,248,110$        -$                     (28,586,873)$    82,160,771$    (112,408,853)$ 687,413,155$ 2,166,866$        -$                     689,580,021$  187,268,931$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   670,961,247$ -$                     -$                    -$                      858,230,178$ 168,650,157$   100,000,000$ 68,650,157$    

9/8/2023 696,943,607$        -$                     (28,546,990)$    81,028,029$    (108,107,835)$ 641,316,811$ 1,654,666$        -$                     642,971,477$  179,683,252$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   632,935,736$ -$                     -$                    -$                      812,618,988$ 169,647,511$   100,000,000$ 69,647,511$    

9/11/2023 663,670,699$        -$                     (35,192,776)$    78,303,541$    (105,512,733)$ 601,268,731$ 2,548,138$        -$                     603,816,869$  175,017,323$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   598,019,676$ -$                     -$                    -$                      773,036,999$ 169,220,130$   100,000,000$ 69,220,130$    

9/12/2023 678,658,103$        -$                     (19,145,993)$    78,515,210$    (106,072,702)$ 631,954,618$ 2,529,227$        -$                     634,483,845$  171,546,183$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   632,644,196$ -$                     -$                    -$                      804,190,379$ 169,706,534$   100,000,000$ 69,706,534$    

9/13/2023 670,032,583$        -$                     (17,792,351)$    76,472,805$    (102,859,993)$ 625,853,044$ 2,661,760$        -$                     628,514,804$  177,212,950$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   621,476,261$ -$                     -$                    -$                      798,689,211$ 170,174,407$   100,000,000$ 70,174,407$    

9/14/2023 650,427,539$        -$                     (34,798,365)$    79,396,685$    (102,837,908)$ 592,187,951$ 3,530,534$        -$                     595,718,485$  170,595,204$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   594,950,051$ -$                     -$                    -$                      765,545,255$ 169,826,770$   100,000,000$ 69,826,770$    

9/15/2023 678,468,034$        -$                     (10,715,385)$    77,746,022$    (102,855,297)$ 642,643,374$ 7,505,974$        -$                     650,149,348$  142,816,743$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   673,774,712$ -$                     -$                    -$                      816,591,455$ 166,442,107$   100,000,000$ 66,442,107$    

9/18/2023 657,522,937$        -$                     3,721,253$       78,070,248$    (101,271,092)$ 638,043,346$ 1,757,281$        -$                     639,800,627$  191,983,105$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   620,417,224$ -$                     -$                    -$                      812,400,329$ 172,599,702$   100,000,000$ 72,599,702$    

9/19/2023 646,241,973$        -$                     8,406,914$       79,540,120$    (102,809,378)$ 631,379,629$ 2,809,703$        -$                     634,189,332$  188,005,595$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   618,194,623$ -$                     -$                    -$                      806,200,218$ 172,010,886$   100,000,000$ 72,010,886$    

9/20/2023 650,405,454$        -$                     15,509,406$     88,948,947$    (108,040,174)$ 646,823,633$ 5,348,835$        -$                     652,172,468$  173,141,804$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   636,615,742$ -$                     -$                    -$                      809,757,546$ 157,585,078$   100,000,000$ 57,585,078$    

9/21/2023 687,812,717$        -$                     (2,126,351)$      102,743,461$ (134,792,479)$ 653,637,348$ 6,760,426$        -$                     660,397,774$  174,438,956$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   642,766,884$ -$                     -$                    -$                      817,205,840$ 156,808,066$   100,000,000$ 56,808,066$    

9/22/2023 739,807,695$        -$                     8,977,370$       98,005,402$    (128,012,543)$ 718,777,924$ 2,777,081$        -$                     721,555,005$  164,880,242$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   718,037,822$ -$                     -$                    -$                      882,918,064$ 161,363,059$   100,000,000$ 61,363,059$    

9/25/2023 693,703,312$        -$                     2,776,938$       94,514,431$    (122,876,783)$ 668,117,898$ 4,182,949$        -$                     672,300,847$  181,370,964$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   651,396,276$ -$                     -$                    -$                      832,767,240$ 160,466,393$   100,000,000$ 60,466,393$    

9/26/2023 711,504,238$        -$                     (9,641,563)$      113,648,474$ (150,106,188)$ 665,404,961$ 5,630,146$        -$                     671,035,107$  179,895,215$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   650,752,850$ -$                     -$                    -$                      830,648,065$ 159,612,958$   100,000,000$ 59,612,958$    

9/27/2023 763,875,746$        -$                     (15,710,430)$    114,558,964$ (149,235,984)$ 713,488,296$ 3,733,442$        -$                     717,221,738$  173,372,156$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   706,036,742$ -$                     -$                    -$                      879,408,898$ 162,187,160$   100,000,000$ 62,187,160$    

9/28/2023 747,114,742$        -$                     (2,481,329)$      101,534,375$ (134,631,755)$ 711,536,033$ 4,196,968$        -$                     715,733,001$  157,119,901$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   720,987,835$ -$                     -$                    -$                      878,107,736$ 162,374,735$   100,000,000$ 62,374,735$    

9/29/2023 721,544,564$        -$                     (8,678,973)$      101,698,402$ (130,025,563)$ 684,538,430$ 4,689,815$        -$                     689,228,245$  175,032,820$ -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   677,463,186$ -$                     -$                    -$                      852,496,006$ 163,267,761$   100,000,000$ 63,267,761$    
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