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                STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS AND FUNDS IN CLEARED SWAPS
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                                                     09/09/2026
     Cleared Swaps Customer Requirements     ___________________________________
      1. Net Ledger Balance
        A. Cash                                                                                                     17,068,347,765
        B. Securities (at market)                                                                                   10,234,677,257

      2. Net Unrealized Profit (Loss) in open cleared swaps                                                         -1,978,717,216

      3. Cleared swaps options
        A. Market value of open cleared swaps option contracts purchased                                            21,296,174,861
        B. Market value of open swaps option contracts granted (sold)                                              -21,265,655,373

      4. Net Equity (deficit)(add line  1, 2 and 3)                                                                 25,354,827,294

      5. Accounts liquidating to a deficit and accounts with debit balances - gross amount          91,546,130
             Less amount offset by customer owned secutities                                       -91,120,057             426,073

      6. Amount required to be segregated for cleared swaps customers (addlines 4 and 5)                            25,355,253,367

     Funds in Cleared Swaps Customer Segregated Accounts     ___________________________________________________
      7. Deposited in cleared swaps customer segregated accounts at banks
        A. Cash                                                                                                      2,548,723,446
        B. Securities representing investments of cleared swaps customers funds (at market)                            150,118,174
        C. Securities held for particular cleared swaps customers in lieu of cash (at market)                          541,321,618

      8. Margins on deposit wth derivatives clearing organizations in cleared swaps customers segregated accounts
        A. Cash                                                                                                      2,110,687,799
        B. Securities representing investments of cleared swaps customers funds (at market)                         12,147,736,601
        C. Securities held for particular cleared swaps customers in lieu of cash (at market)                        9,693,355,638

      9. Net settlement from (to) derivatives clearing organizations                                                   162,748,519

      10. Cleared swaps options
        A. Value of open cleared swaps long option contracts                                                        21,296,174,861
        B. Value of open cleared swaps short option contracts                                                      -21,265,655,373

      11. Net equities with other FCMs
        A. Net liquidating equity                                                                                                0
        B. Securities representing investments of cleared swaps customers funds (at market)                                      0
        C. Securities held for particular cleared swaps customers in lieu of cash (at market)                                    0

      12. Cleared swaps customer funds on hand (describe:     )                                                                  0

      13. Total amount in cleared swaps customer segregation (add lines 7 through 12)                               27,385,211,283

      14. Excess (deficiency) funds in cleared swaps customer segregation subtract line 6 from line 13)              2,029,957,916

      15. Management Target Amount for Excess funds in cleared swaps segregated accounts                               684,591,841

      16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under)
          Managment Target Excess                                                                                    1,345,366,075
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