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

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

3. Exchange C. Securities deposit with C.Securities settlement 10, Exchange C. Securities (deficiency)

traded options 5. Accounts held for derivatives held for from (to) traded 11. Net held for 14.Excess 15 funds in

2. Net A. Add market B. Deduct liquidatingtoa ~ Less: amount 6. Amount 7.Deposited  B. Securities particular  clearing B.Securities particular  derivatives  options equities with B, Securities particular 13. Total

unrealized value of open marketvalue 4. Net equity defict and offset by required to be  in segregated representing customers or organizations representing customers or clearing A.Valueof  B.Valueof other FCMs  representing customersor 12 amount in funds in Target over /(under)
1. Net ledger profit (loss)in ~ option of open option ~ (deficit) accounts with a customer segregated  funds bank  investments option of contract option openlong  openshort  A.Net investments  option Amount for  Management
balance A. B.Securities openfutures  contracts 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 liquidating ~ of customers customersin funds on hand (add lines 7 (subtractline 6 Excess funds Target Amount

Date Cash contracts purchased _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 lieuof cash__ (describe) through12)  from line 13) _in segregation Excess
312024 $ 787751371 § ~ $(124,383585) $106377,050 $(167,711,619) $602034,117 § 5130500 ~ $607,164617 $159,951922 S — s ) — s ) — s ) — s ~ $607,329603 S ) ) ~ $767,281525 § 160,116908 $100000,000 § 60,116,908
3042024 $ 814618775 $ - $ (98486951) $107,002,488 $(166,407,118) $656,727,194 § 2290,176 $ - $659,017,370 $176,559.671 S -8 - s -8 - s -8 - s -8 - $645837.905 S - s - s - $822397576 $ 163,380,206 $100000,000 §$ 63,380,206
3052024 $ 778882294 $ - $ (76233719) $112359,037 $(173,226,108) $641,781504 § 7046125 - $648,827,629 $153,120,706 S -8 - s -8 - s -8 - s -8 - $654,966949 S - s - s - $808087,655 $ 159,260,026 $100000,000 §$ 59,260,026
306/2024 $ 788606305 $ - § (67.452824) $114120,257 $(172,480,040) $662,793698 § 2354527 $ - $665148225 $164,783404 S -8 - s -8 - s -8 - s -8 - $665459034 S - s - s - $830242438 $ 165094213 $100000000 §$ 65094,213
37/2024 $ 770806644 $ - $ (89,164832) $115206,294 $(177,037,762) $619000344 § 4872548 S - $623872802 $167,103410 $ -8 - s -8 - s -8 - s -8 - $619,932718 S - s - s - $787,036128 $ 163,163,236 $100000000 §$ 63,163,236
3/8/2024 $ 795988763 $ - $ (69510981) $115518,349 $(175,138,298) $666857,833 $ 6395650 $ - $673253492 $161,366,166 S -8 - s -8 - s -8 - s -8 - $674,292076 S - s - s - $835658,242 $ 162,404,750 $100000,000 §$ 62,404,750
3112024 $ 759,164,246 $ - $ (58499276) $300642,275 $(332,057,739) $669,249506 § 2558041 $ - $671,807,547 $190,146340 $ -8 - s -8 - s -8 - s -8 - $648428504 S - s - s - $838574,844 $ 166,767,207 $100000,000 $ 66,767,297
31212024 $ 739346823 $ - $ (90,587,005) $304,709,700 $(334,346,905) $619,122613 § 4117611 $ - $623240224 $166,232103 S -8 - s -8 - s -8 - s -8 - $622,845229 S - s - s - $789077,332 $ 165837,108 $100000000 §$ 65,837,108
3132024 $ 773603343 $ - § (67,753252) $316858,338 $(351,114,341) $671504,088 § 2723005 $ - $674317093 $182737917 $ -8 - s -8 - s -8 - s -8 - $659,304054 S - s - s - $842041971 $ 167,724878 $100000000 §$ 67,724,878
31412024 $ 733944682 $ - $ (50,450866) $263029,040 $(308,592,078) $637921,778 § 3807,85 S - $641,729634 $181,275106 S -8 - s -8 - s -8 - s -8 - $627,765288 S - s - s - $809,040,394 $ 167,310,760 $100000,000 §$ 67,310,760
3/15/2024 $ 749384610 $ - $ (23406538) $155613,023 $(219,137,001) $662454,094 § 3775569 $ - $666,220663 $157,131117 $ -8 - s -8 - s -8 - s -8 - $664,286586 S - s - s - $821417,703 $ 155188040 $100000,000 § 55,188,040
3/18/2024 $ 676558466 $ - $ 2658823 $132205647 $(193537,038) $617885898 $ 3,698,860 S - $621584,758 $175035857 S -8 - s -8 - s -8 - s -8 - $602347971 S - s - s - $777383828 $ 155799070 $100000,000 § 55,799,070
3/19/2024 $ 696,832,505 $ - $ (6091753) $132047,930 $(191218,006) $631570676 $ 5553965 S - $637,124641 $164,135440 S -8 - s -8 - s -8 - s -8 - $627454,795 S - s - s - $791590,235 $ 154465594 $100000,000 §$ 54,465,594
32012024 $ 703583323 $ - $ (22,330687) $133557,577 $(192425989) $622,384,224 § 3,137,997 § - $625522221 $153457,361 S -8 - s -8 - s -8 - s -8 - $629467372 S - s - s - $782924733 $ 157,402512 $100000000 $ 57,402,512
3212024 $ 772505295 $ - $ (29969101) $132202,418 $(193,619,784) $681,208828 $ 3,177,643 $ - $684,386471 $187,620505 S -8 - s -8 - s -8 - s -8 - $654,670945 S - s - s - $842300450 $ 157,913979 $100000000 §$ 57,913,979
302212024 $ 771,054,707 $ - $ (32,798495) $129999,956 $(190,321,569) $677934599 § 2403171 $ - $680337,770 $160,939,769 S -8 - s -8 - s -8 - s -8 - $678565153 S - s - s - $839504,922 $ 159,167,152 $100000,000 $ 59,167,152
30252024 $ 749,782,584 $ - $ (16598088) $133202725 $(193,240,618) $673,236603 § 2013663 $ - $675250,266 $207,027.404 S -8 - s -8 - s -8 - s -8 - $627,286682 S - s s - $835214,086 $ 159,063820 $100000,000 §$ 59,963,820
302612024 $ 719,939,779 $ - $ (20420231) $133657,078 $(192,112,121) $641055505 $ 3037,120 $ - $644,092625 $183457.507 S -8 - s -8 - s -8 - s -8 - $619,982166 S - s s - $803439,673 $ 159,347,048 $100000,000 §$ 59,347,048
32712024 $ 727,157,220 $ - $ (24855808) $137671,464 $(195799,143) $644173733 $ 2802900 $ - $646,976633 $167,350021 S -8 - s -8 - s -8 - s -8 - $639,697,993 S - s s - $807,048014 $ 160,071,381 $100000,000 §$ 60,071,381
30282024 $ 729,701,252 $ - $ (15573815) $130415892 $(198,090,936) $655452393 § 1724363 $ - $657,176,756 $180,727,237 S -8 - s -8 - s -8 - s -8 - $638,053600 S - s s - $818780,837 $ 161,604081 $100000000 § 61,604,081
32012024 $ 778972880 $ - § (15596340) $139415892 $(198,068411) $704724021 § 290,138 $ - $705014,159 $230,724996 S -8 - s -8 - s -8 - s -8 - $638,053597 S - s s - $868778593 $ 163764434 $100000000 §$ 63,764,434
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