Date
2/1/2023
2/2/2023
2/3/2023
2/6/2023
2712023
2/8/2023
2/9/2023

2/10/2023
2/13/2023
2/14/2023
2/15/2023
2/16/2023
2/17/2023
2/20/2023
2/21/2023
2/22/2023
2/23/2023
2/24/2023
2/27/2023
2/28/2023

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

1.

Net ledger

balance
A. Cash

$

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

783,150,074
854,706,485
900,810,610
878,577,912
837,461,921
887,845,185
842,672,420
828,377,100
773,867,929
846,715,019
830,292,313
851,269,127
813,507,951
813,496,983
763,711,064
781,291,340
762,635,530
742,205,396
713,775,353
711,229,522

B. Securities

D R

(at market)

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

profit (loss) in  option
open futures  contracts

contracts purchased

5 (168,061,416) 5 89,605,428
$ (233.915,715) § 96,838,805
$ (194,803,990) § 93,977,173
$ (163,778,251) § 92,996,505
$ (196,343,133) § 95,937,372
$ (148,796,114) § 93,073,147
$ (127,428,562) $ 94,457,431
$ (117,693,013) § 94,026,905
$ (158,003,647) § 81,151,819
$ (158217,371) § 81,849,017
$ (186,115,046) § 82,642,507
$ (129,436,146) $ 85,664,471
$ (125,033,181) § 81,888,645
$ (125,004,659) § 81,888,645

ponnnn

(85,071,551) $ 90,873,565
(78,410,627) $ 87,240,667
(82,863,627) $ 82,888,807
(58,090,697) $ 83,015,234
(53,902,725) $ 79,340,739
(44,116,009) $ 76,566,584

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
B. Deduct liquidating toa Less: amount 6. Amount  7.Deposited B, Securities particular clearing B.Securities particular  derivatives  options equities with B Securities particular 13. Total
market value 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
of open option  (deficit) accounts with a customer  segregated  funds bank  investments option of contract investments option organizations openlong  openshort  A.Net investments  option i
contracts (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
granted (sold) 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)
§(128,157,674) $576536412 5 5575903 § T § 582,112,315 5174,889.789 § s ~ 5 s ~ s s ~ 5 s T §569560,872 & s ~ s 5 744,450,661
$(145,260,666) $572,359,909 § 5372117 § - § 577,732,026 $174,047.973 § -8 -8 -8 -5 -8 -8 -8 - §567,021,905 $ -8 -8 - §741,069,878
$(136,013,710) $663970,083 § 5188501 $ - § 669,158,584 $138,978926 $ -8 -8 -8 -8 -8 -8 -8 - §69451599 $ -8 - s - $833404922
$(131,852,284) $675943,882 § 3,093,922 § - § 679,037,804 $166,422,309 $ -8 -8 -8 -8 -8 -8 -8 - §680,188,667 $ -8 -8 - §846,610976
$(139,520,183) $597,535,977 § 6,636,770 $ - § 604,172,747 $163,094,570 $ -8 -8 -8 -8 -8 -8 -8 - §$605809,330 $ -8 -8 - § 768,903,900
$(132,379,906) $699,742,312 § 5553242 § - § 705295554 $152,032404 $ -8 -8 -8 -8 -8 -8 -8 - $719710572 § -5 -5 - §871,742976
$(133,383,976) $676317,313 § 6,207,896 $ - § 682525209 $166,355162 $ -8 -8 -8 -8 -8 -8 -8 - §682632,263 $ -8 -8 - 5848987425
$(130,492,608) $674,218,384 § 2,996,007 $ - § 677214391 $167,430,950 $ -8 -8 -8 -8 -8 -8 -5 - $680,090.750 § -5 - s - §847,521,700
$(114,741588) $582274,513 §  6,181454 § - 588455967 $165394,152 $ -8 -8 -5 - s -5 - s -5 - §500695992 $ -5 -5 - §756,090,144
$(115,006,088) $655340,577 § 6095472 $ - §661436,049 $165207,959 $ -8 -8 -8 -8 -8 -8 -8 - §664,708,986 $ -5 - s - $829916945
$(115669,325) $611,150,539 § 5842889 § - §616993428 $172,248034 $ -8 -8 -8 -8 -8 -8 -8 - §614074334 § -8 -8 - $786322,368
$(119,281347) $688,216,105 § 4,990,063 $ - § 693,206,168 $147,119.907 $ -8 -8 -8 -8 -8 -8 -8 - §716960541 § -8 -8 - §864,080448
$(116,579,059) $653,784,35 § 2721414 § - 656505770 $169,845801 $ -8 -8 -8 -8 -8 -8 -8 - §660483210 $ -8 -8 - $830,329011
$(116,579,059) $653,801,910 § 2721634 $ - 656523544 $169,845801 $ -8 -8 -8 -8 -8 -8 -8 - §660500,994 $ -8 -8 - §1830,346,795
$(128,953,203) $640559,785 § 8,699,099 $ - §649258,834 $169,173718 § -8 -8 -8 -8 -8 -8 -8 - §648612,955 $ -8 -8 - $817,786673
$(123,242,054) $666,879,326 § 3219674 $ - § 670,099,000 $194,823517 $ -8 -8 -8 -8 -8 -8 -8 - §649916,927 § -8 -8 - §844,740444
$(114,458,771) $648201,939 § 3438903 $ - §651640,842 $182,088,722 § -8 -8 -8 -8 -8 -8 -8 - §644631,077 § -8 -8 - 5826719799
$(114,763499) $652366,434 § 4418304 $ - 656,784,738 $157,704.920 $ -8 -8 -8 - s -5 - s -5 - §660,138,332 $ -5 -5 - §817,843252
$(108,860,466) $630352,901 § 3,007,885 $ - 633360786 $172,998,156 $ -8 -8 -8 -8 -8 -8 -8 - §623373,065 $ -8 -8 - §796,371,221
$(103,821967) $639,858,130 § 2,532,873 § - § 642,391,003 $172,658937 $ -8 -8 -8 -8 -8 -8 -8 - $634307,638 $ -8 -8 - § 806,966,575

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
5 162,338,346 §100,000,000 § 62,338,346
$ 163,337,852 $100,000,000 $ 63,337,852
$ 164,336,338 $100,000,000 $ 64,336,338
$ 167,573,172 $100,000,000 $ 67,573,172
$ 164,731,153 $100,000,000 § 64,731,153
$ 166447422 $100,000,000 $ 66,447,422
$ 166462216 $100,000,000 $ 66,462,216
$ 170,307,309 $100,000,000 §$ 70,307,309
$ 167,634,177 $100,000,000 $ 67,634,177
$ 168480896 $100,000,000 § 68,480,896
$ 169,328940 $100,000,000 $ 69,328,940
$ 170,874,280 $100,000,000 $ 70,874,280
$ 173823241 $100,000,000 $ 73,823,241
$ 173823251 $100,000,000 $ 73,823,251
$ 168,527,789 $100,000,000 § 68,527,789
$ 174641444 $100,000,000 $ 74,641,444
$ 175078957 $100,000,000 $ 75,078,957
$ 161058514 $100,000,000 $ 61,058,514
$ 163010435 $100,000,000 $ 63,010,435
$ 164,575,572 $100,000,000 $ 64,575,572



