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

FUNDS IN SEGREGATED ACCOUNTS

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES
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4/1/2020 $ 205,282,061 $ $ (8,441,499) $§ 65,669,777 $ (75,918,554) $ 186,591,785 $ 3,414,715 $ $ 190,006,500 $ 87,117,587 $ -9 -9 - $ - $ -9 - $ -9 $ 230,460,701 $ $ -9 - $317,578,288 $ 127,571,788 $ 50,000,000 $ 77,571,788
4/2/2020 $ 191,665,070 $ $ (7,614,084) $ 59,020,157 $ (68,880,525) $174,190,618 $ 5,319,127 $ $ 179,509,745 $ 90,332,821 $ - $ - $ - $ - $ - $ - $ - $ $215,460,557 $ $ -9 - $ 305,793,378 $ 126,283,633 $ 50,000,000 $ 76,283,633
4/3/2020 $ 206,453,664 $ $ (819,489) $ 54,357,554 $ (63,032,461) $ 196,959,268 $ 3,234,464 $ $ 200,193,732 $ 84,933,348 $ - $ -5 -5 -9 -9 -9 - $ $244,204,608 $ $ -9 - $329,137,956 $ 128,944,224 $ 50,000,000 $ 78,944,224
4/6/2020 $ 184,961,637 $ $ (28,292,850) $ 55,213,675 $ (62,425,335) $149,457,127 $ 13,900,710 $ $ 163,357,837 $ 99,528,337 $ - $ - $ - $ - $ - $ - $ - $ $182,657,645 $ $ - $ - $282,185,982 $ 118,828,145 $ 50,000,000 $ 68,828,145
4/7/2020 $ 263,869,930 $ $ (24,972,218) $ 53,842,454 $ (63,764,266) $228,975,900 $ 6,254,628 $ $ 235,230,528 $ 96,228,921 $ - $ - $ - $ - $ - $ - $ - $ $266,144,416 $ $ - $ - $ 362,373,337 $ 127,142,809 $ 50,000,000 $ 77,142,809
4/8/2020 $ 255,401,985 $ $ (42,605,025) $ 51,002,885 $ (59,843,871) $203,955,974 $ 4,746,121 $ $ 208,702,095 $101,861,181 $ -5 - $ - $ - $ - $ -8 -9 $ 236,064,636 $ $ -9 - $337,925,817 $ 129,223,722 $ 50,000,000 $ 79,223,722
4/9/2020 $ 269,455,731 $ $ (46,008,413) $ 53,926,519 $ (61,394,064) $215,979,773 $ 4,963,559 $ $ 220,943,332 $ 98,848,265 $ -3 -3 -9 - $ - $ - $ -9 $251,734,404 $ $ -9 - $ 350,582,669 $ 129,639,337 $ 50,000,000 $ 79,639,337
4/10/2020 $ 328,637,490 $ $ (46,008,913) $ 53,926,519 § (61,394,064) $275,161,032 $ 11,027 $ $ 275,172,059 $158,029,303 $ -3 -9 - 9 - $ - $ -9 -9 $251,734,404 % $ -9 - $ 409,763,707 $ 134,591,648 $ 50,000,000 $ 84,591,648
4/13/2020 $ 272,905,421 $ $ (38,599,493) $ 48,968,177 $ (56,384,231) $226,889,874 $ 4,793,962 $ $ 231,683,836 $ 97,067,668 $ -5 - 9 -9 - $ - $ -9 -9 $257,014,694 $ $ - $ - $354,082,362 $ 122,398,526 $ 50,000,000 $ 72,398,526
4/14/2020 $ 261,966,175 $ $ (55,231,834) $ 52,938,035 $ (61,080,783) $198,591,593 $ 4,830,711 $ $ 203,422,304 $102,702,390 $ - $ -5 -5 -5 -9 -3 - % $223,575,143 $ $ -9 - $ 326,277,533 $ 122,855,229 $ 50,000,000 $ 72,855,229
4/15/2020 $ 294,038,515 $ $ (36,436,265) $ 49,669,657 $ (56,470,650) $250,801,257 $ 3,044,528 $ $ 253,845,785 $ 86,745,401 $ - $ - $ - $ - $ - $ - $ - $ $292,259,414 $ $ -9 - $ 379,004,815 $ 125,159,030 $ 50,000,000 $ 75,159,030
4/16/2020 $ 273,319,038 $ $ (37,197,422) $ 45,955,262 $ (52,608,507) $229,468,371 $ 3,778,624 $ $ 233,246,995 $108,286,648 $ - $ - 9% - $ -5 -5 -5 - $ $249,943,137 § $ -9 - $358,229,785 $ 124,982,790 $ 50,000,000 $ 74,982,790
4/17/2020 $ 253,477,938 $ $ (48,650,321) $ 48,099,350 $ (48,888,604) $204,038,363 $ 3,162,648 $ $ 207,201,011 $ 90,590,221 $ - $ - $ - $ - $ - $ - $ - $ $242,786,444 $ $ - $ - $ 333,376,665 $ 126,175,654 $ 50,000,000 $ 76,175,654
4/20/2020 $ 234,512,546 $ $ (33,225,804) $ 56,169,489 $ (58,494,246) $ 198,961,985 $ 9,868,523 $ $ 208,830,508 $ 84,586,264 $ - $ - $ - $ - $ - $ - $ - 9 $244,293,226 $ $ -9 - $ 328,879,490 $ 120,048,982 $ 50,000,000 $ 70,048,982
4/21/2020 $ 286,244,362 $ $ (26,275,393) $ 70,076,300 $ (72,631,466) $257,413,803 $ 17,200,260 $ $ 274,614,063 $136,448,111 $ -5 - $ - $ - $ - $ - $ - 8 $ 251,566,199 $ $ -9 - $388,014,310 $ 113,400,247 $ 50,000,000 $ 63,400,247
4/22/2020 $ 353,908,644 $ $ (23,580,662) $ 52,861,750 $ (49,995,656) $ 333,194,076 $ 1,881,548 $ $ 335,075,624 $225,367,050 $ -3 -3 -9 - $ - $ - $ -9 $ 238,897,169 $ $ -9 - $464,264,219 $ 129,188,595 $ 50,000,000 $ 79,188,595
4/23/2020 $ 288,756,200 $ $ (20,604,680) $ 47,372,791 $ (44,768,342) $270,755,969 $ 1,567,778 $ $ 272,323,747 $139,105,455 $ -5 -9 - 9 - $ - $ -9 -9 $ 263,267,213 § $ -9 - $402,372,668 $ 130,048,921 $ 50,000,000 $ 80,048,921
4/24/2020 $ 245,384,438 $ $ (34,237,693) $ 41,381,647 $ (39,334,853) $213,193,539 § 3,928,116 $ $ 217,121,655 $104,546,210 $ -5 - $ - $ - $ - $ - $ - $ $240,753,607 $ $ -9 - $345299,817 $ 128,178,162 $ 50,000,000 $ 78,178,162
4/27/2020 $ 246,630,747 $ $ (41,492,063) $ 37,263,886 $ (37,815,036) $204,587,534 $ 3,258,243 $ $ 207,845,777 $112,059,173 $ - $ - $ - $ -5 -5 -5 - $ $ 225,052,860 $ $ - % - $337,112,033 $ 129,266,256 $ 50,000,000 $ 79,266,256
4/28/2020 $ 264,743,901 $ $ (35,355,730) $ 36,354,899 $ (37,800,879) $227,942,191 $ 3,442,285 $ $ 231,384,476 $109,733,953 $ - % -9 -9 -5 -5 - % - $ $251,193,674 $ $ - $ - $360,927,627 $ 129,543,151 $ 50,000,000 $ 79,543,151
4/29/2020 $ 252,561,292 $ $ (43,364,131) $ 39,948,156 $ (43,507,531) $205,637,786 $ 3,443,169 $ $ 209,080,955 $106,223,845 $ - $ - $ - $ - $ - $ - $ - $ $233,029,228 $ $ - $ - $ 339,253,073 $ 130,172,118 $ 50,000,000 $ 80,172,118
4/30/2020 $ 248,618,989 $ $ (31,537,698) $ 38,370,378 $ (40,081,402) $215,370,267 $ 3,952,633 $ $ 219,322,900 $ 92,295,690 $ - $ -3 - % - $ - $ - $ - % $ 257,104,075 $ $ -9 - $ 349,399,765 $ 130,076,865 $ 50,000,000 $ 80,076,865
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