
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

12/1/2020 301,085,208$  -$                     (10,924,832)$    29,386,550$    (43,791,911)$   275,755,015$ 1,988,355$        -$                     277,743,370$  79,297,207$   -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   301,397,628$ -$                     -$                    -$                      380,694,835$ 102,951,465$   50,000,000$   52,951,465$    
12/2/2020 305,307,301$  -$                     (11,183,717)$    28,662,587$    (43,953,670)$   278,832,501$ 1,419,443$        -$                     280,251,944$  94,769,812$   -$                    -$                    -$                    -$                    -$                    -$                     -$                    -$                   289,317,695$ -$                     -$                    -$                      384,087,507$ 103,835,563$   50,000,000$   53,835,563$    
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