
ProSl,ares Trust JI 

Montltly Account Statements 

For the Monti, Ended Marci, 31, 2023 

(unaudited) 

Shore VIX Short-Terrn Ultra Bloornberg Crude Ultra Bloornberg Ultra VIX Short-Terrn UltraShort Bloornberg UllraShorl Bloomberg 

Stateme11ts of Operations Futures ETF Oil Natural Gas Ultra Euro Ultra Gold Ultra Silnr .-utures ET.- Ultra Yen Crude Oil Natural Gas 

Investment Income 
Interest $ 710,679 s 2,106,762 $ 3,950,311 s 30,585 s 541,909 s 1,042,264 s 1,650,590 s 34,633 $ 613,047 s 392,448 

Expenses 
Management fee 191,654 631,438 959,877 7,644 145,035 287,064 457,877 9,216 140,036 94,899 

Brokerage comm1ss1ons 46,106 42,685 189,352 4,080 6,038 268,238 - 23,843 60,737 

Futures accounc fees - 78,048 - - 43,726 - 8,934 

Total expenses 237,760 674,123 1,227,277 7,644 149,115 293,102 769,841 9,216 163,879 164,570 

Net investment income (loss) 472,919 1,432,639 2,723.034 22,941 392,794 749,162 880,749 25,417 449,168 227,878 

Realized and unrealized gain (loss) on investment activity 
Net realized gain (loss) on 

Futures contracts (5,885.381) 2,457,136 (73,717,973) - (1,869,473) (1,255,373) 36,238,922 18,286,962 (5,803,833) 

Swap agreements 81,571,915 39,159,789 - (3,901,211) (29,881,199) 

Foreign currency forward contracts - (491,708) - - (1,453,748) 

Shon-terrn U.S. government and agency obligations - - 2 - 1 - 488 7 

Net realized gain (loss) (5,885,381) 84,029,051 (34,558,186) !491,708) !5,770,684) !31,136,572) 36,238,923 ! 1,453,748) 18,287,450 !5,803,840) 

Change in net unrealized appreciation/depreciation on 
Futures contracts 12,201,165 22,041,873 (503,887,559) - 7,181,963 37,088,385 (28,259,680) 2,302,267 51,416,568 

Swap agreements - (99,262,691) (87,742,541) - 21,794,920 93,669,974 

Foreign currency forward contracts - 938,099 -
- 1,915,918 

Shon-terrn U.S. government and agency obligations 7,702 5,834 49,380 9,011 18.799 p,198! - 11.818 13,596 

Change in net unrealized appreciation/depreciation 12,208,867 (77,214,984) \591,580, 720) 938,099 28,985,894 130,777,158 (28,262,878) 1,915,918 2,314,085 51,430,164 

Net realized and unrealized gain (loss) 6,323,486 6,814,067 (626,138,906) 446,391 23,215,210 99,640,586 7,976,045 462,170 20,601,535 45,626,324 

Ne1 income (loss) s 6,796,405 $ 8,246,706 S (623,415,872) $ 469,332 $ 23,608,004 $ 100,389,748 $ 8,856,794 $ 487,587 $ 21,050,703 $ 45,854,202 

See notes lo Monthly Account S1a1emenls on lhe lasl page. 










