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SEGREGATI ON REQUI REMENTS (Section 4d(2) of the CEAct)

FCM STATEMENT OF SECGREGATI ON REQUI REMENTS AND FUNDS | N SEGREGATI ON FOR CUSTOVERS TRADI NG ON U. S. COWODI TY EXCHANGES

1. Net Ledger Bal ance
A. Cash 32, 420, 444, 159. 31
B. Securities (at narket) 38, 456, 216, 399. 64
2. Net unrealized profit (loss) in open futures contracts traded on contract market - 10, 869, 617, 709. 53
3. Exchange Traded Options
A. Market val ue of open option contracts purchased on a contract narket 7,826, 044,947. 72
B. Market value of open option contracts granted (sold) on a contract narket - 8,068, 362, 816. 72
4. Net Equity (deficit)(add line 1, 2 and 3) 59, 764, 724, 980. 42
5. Acoounts \rauldst g to 8 doficlt and accounts W th deblt balances - gross amunt
6. Amount required to be segregated (add lines 4 and 5) 59, 928, 139, 423. 98
FUNDS | N SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts
A. Cash 2,239, 127, 346. 37
B. Securities representing investnments of customers funds (at market) 1, 724, 120. 27
C. Securities held for particular customers or options custonmers in |lieu of cash (at nmarket) 1, 519, 510, 457. 93
8. Margins on deposit with derivatives clearing organi zations of contract markets
A. Cash 12, 168, 518, 894. 03
B. Securities representing investments of custoners funds (at market) 10, 049, 811, 591. 69
C. Securities held for particular customers or options custoners in lieu of cash (at market) 25,061, 827, 535. 93
9. Net settlenent from (to) derivatives clearing organizations of contract markets - 248, 324, 698. 84
10. Exchange traded options
A. Value of long option contracts 7,826,044, 947. 62
B. Val ue of short option contracts - 8,068, 362, 816. 54
11. Net equities with other FCMVs
A. Net liquidating equity 0. 00
B. Securities representing investrments of customers funds (at market) O 0. 00
C. Securities held for particular customers or options custonmers in |lieu of cash (at narket) 0.00
12. Segregated funds on hand (describe: See Attached ) 11,472,612, 520. 00
13. Total ampunt in segregation (add lines 7 through 12) 62, 022, 489, 898. 46
14. Excess (deficiency) funds in segregation (subtract line 6 fromline 13) 2,094, 350, 474. 48
15. Managrent Target Ampunt for Excess funds in segregation 1, 378, 347, 206. 75
16. Excess (deficiency) funds in segregation over (under) Managnent Target Amount Excess 716, 003, 267. 73
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**End of Report**
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