COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS 2026-02-25 04:23PM EST
Status: Accepted

FOCUS Items on this page to be reported by: Futures Commission Merchant
Report
Part Il

NET CAPITAL REQUIRED
A. Risk-Based Requirement
i. Amount of Customer Risk
Maintenance Margin . . .............. $ 70,347,511,014
i ENEr 8% OF @ Al =+« + v e e e e et e et e e e et e e e $ 5.627.800.881

iii. Amount of Non-Customer Risk

Maintenance Margin =+ =« == c o e e $ 10,717,065,439
V. ENter 8% Of NG ALiii « =+~ = e reremn e $ 857,365,235
v. Amount of uncleared swap margin = -+ - - $ 22,724,799,167
vi. If the FCM is also registered as a swap dealer, enter 2% of Line A,y ++« -« -~ $ 454,495,983 (7447
vii. Enter the sum of Lines Aii, Aivand Avi. = s s smrsmssm s $ 6,939,662,099
B. Minimum Dollar Amount Requirement =+ === s s s e s oo eemec e e $ 1,000,000
C. Other NFA REQUIFEMENT « « « « « « « s v v v et e e et ie i ieeeaenns $
D. Minimum CFTC Net Capital Requirement.
.................................................... $ 6,939,662,099 (7490

Enter the greatest of lines A.vii., Bor C

Note: If amount on Line D is greater than the minimum net capital requirement computed on Item 3760, then enter this greater amount on Item 3760.

The greater of the amount required by the SEC or CFTC is the minimum net capital requirement.

CFTC early warning level — enter the greatest of 110% of Line A.vii. or 150% of Line B or 150% of Line C 8 7,633,628,310 | 7495

Name of Firm: J.>. MORGAN SECURITIES LLC
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STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

2026-02-25 04:23PM EST
Status: Accepted

FOCUS FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES
Report
Part Il Items on this page to be reported by: Futures Commission Merchant

SEGREGATION REQUIREMENTS

1. Net ledger balance

29,723,393,762 [7010

41,930,828,279 17020

(2,307,933,753) [7030

5,689,679,898 [7032

5,085,727,833)[7033

A CASR et e e e $
B. SECUNties (At MArket) +++ =+ + =+ = @@= mmnnnn et $
2. Net unrealized profit (loss) in open futures contracts traded on a contract market » = + =+ =+ = e o e v e e ee oo $
3. Exchange traded options
A. Add market value of open option contracts purchased on a contract market = = === c s s e e m e $
B. Deduct market value of open option contracts granted (sold) on a contract market = = = = =« === === e oo e $(
4. Net equity (deficit) (total of Lines 1,2, and 3) < =+« =+« s s e s e s e e mceciecie it $

69,950,240,353 (7040

5. Accounts liquidating to a deficit and accounts with debit balances

L GROSS AMOUNE * =+ =+ =< s oo ssasssnsansensensonssnnsns $ 1,110,294,323

Less: amount offset by customer owned securities **** vttt $ ( 679,307,465) $ 430,986,858
6. Amount required to be segregated (add lines4and 5) = = === == s s resm s s n s $ 70,381,227,211
FUNDS IN SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

AL GaSh  c e et $ 3,916,886,096 [7070]

B. Securities representing investments of customers' funds (at market) « v s e e s e e e e e $ 7080

C. Securities held for particular customers or option customers in lieu of cash (at market) « < =« === -~ $ 1,675,279,443
8. Margins on deposit with derivatives clearing organizations of contract markets

A Cash v v e e et ettt ettt e $ 11,581,548,638

B. Securities representing investments of customers' funds (at market) = === e e s e e ee $ 14,341,826,332

C. Securities held for particular customers or option customers in lieu of cash (at market) « + + == ===« c - - $ 18,653,485,351 (7120
9. Net settlement from (to) derivatives clearing organizations of contract markets = = = =« =+ === s s oo e ee e $ 110,290,282
10. Exchange traded options

A.ValUe of 0pen 10ng OpHON CONFAGES * * + =  + = =+ = = =+ + =+ s st e s et et et $ 5,689,679,898

B. Value Of 0pen ShOTt OPHION GONITAGES = « + + « + + = = = = = =+ s e e et e e e e e e e g 5,085,727,833)[7133]
11. Net equities with other FCMs

A. Net liquidating qUIty = = = = = = = = == o s o e e e $ 7140

B. Securities representing investments of customers' funds (at market) « v s e e s e e e e e $ m

C. Securities held for particular customers or option customers in lieu of cash (at market) « < =« === -~ $
12. Segregated funds on hand (describe: )$ 21,602,063,485
13. Total amount in segregation (add lines 7 through 12) = == === s s s s mmeeemmmenemmemeceeemeeeee $ 72,485,331,692
14. Excess (deficiency) funds in segregation (subtract line 6 fromling 13) «+ ==+ s v v mv v eeee e ee e e e $ 2,104,104,481
15. Management Target Amount for Excess funds in segregation =« =« =« s s sremesmmeme e cm e e $ 1,618,768,226
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess =+ =+ === - $ 485,336,255

Name of Firm: J.>. MORGAN SECURITIES LLC
As of: 01/31/26
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2026-02-25 04:23PM EST
STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS Status: Accepted

FOCUS AND FUNDS IN CLEARED SWAPS CUSTOMER
Report ACCOUNTS UNDER SECTION 4D(F) OF THE COMMODITY EXCHANGE ACT
Part Il

Items on this page to be reported by: Futures Commission Merchant

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

A CASh  + v o vttt e e e $ 18,582,976,501 18500

B. SECUMHES (At MATKEL) =+ =+ =« = v s s s e s e st e e et e e ettt ettt $ 9,014,695,198 (8510
2. Net unrealized profit (105S) in OPeN Cleared SWADS « - - - « + « « « « « « « + ++ e e et eee et e N (4,359,393,815)
3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased: < = = = =+ s s v me e e meecce e $ 2,075,374,173 (8530

B. Market value of open cleared swaps option contracts granted (sold) = ===+ c s s s s memeeme oo $( 2,037,482,420)/8540
4. Net equity (deficit) (add Nes 1, 2And 3) -« « < <« « <« e e n e e et e e e e $ 23,276,169,637
5. Accounts liquidating to a deficit and accounts with debit balances

QPSS AMOUNE * « + + + + = e et e e ma ettt $ 36,380,438 8560

Less: amount offset by customer owned securities * *** "ttt $ ( 36,365,165 ) $ 15,273 |8580
6. Amount required to be segregated for cleared swaps customers (add Lines4and5) === $ 23,276,184,910 [8590

FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS

7. Deposited in cleared swaps customer segregated accounts at banks

A CASR  + s sttt $ 1,667,565,446 (8600
B. Securities representing investment of cleared swaps customers' funds (at market) = =« == o s s e oo e e $ 8610
C. Securities held for particular cleared swaps customers in lieu of cash (at market) =« === eeeee- $ 680,580,864 |8620

8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

o $ 1,495,350,470 8630
B. Securities representing investment of cleared swaps customers' funds (at market) = =« == s s e e e et $ 12,112,844,090 |8640
C. Securities held for particular cleared swaps customers in lieu of cash (at market) « -+« ++ v eeeeennn $ 8,334,114,331 [8650

9. Net settlement from (to) derivatives clearing organizations: « + + + == ===ttt reemei it $ (66,809,837)

10. Cleared swaps options
A. Value of open cleared swaps long option contracts: = = = === s = s s s s mrem s s s s $ 2,075,374,173 (8670
B. Value of open cleared swaps Short Option CONMracts « « « « « +« + o v v v vt e it $ 2,037,482,420)/8680

11. Net equities with other FCMs
A.Netliquidating @quity =« = =« = @ oot e $
B. Securities representing investment of cleared swaps customers' funds (at market) = =« == s s oo e e e e $
C. Securities held for particular cleared swaps customers in lieu of cash (at market) = = = =+« = === r v e e e e e e $ 8710

12. Cleared swaps customer funds on hand (describe: ) $ 8715

13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) ==« =« = s s s e meemoeee e $ 24,261,537,117 (8720

14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) « - -« « -« « . -« $ 985,352,207 8730

15. Management target amount for excess funds in cleared swaps segregated accounts: « + = « =« =« o e v o v ot ot $ 628,456,993 8760

16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 356,895,214 (8770

excess

Name of Firm: J.>. MORGAN SECURITIES LLC
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2026-02-25 04:23PM EST

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION  |Status: Accepted

FOCUS FOR CUSTOMERS’ DEALER OPTIONS ACCOUNTS

Report

Part Il Items on this page to be reported by a: Futures Commission Merchant

1. Amount required to be segregated in accordance with 17 CFR 32.6 = ===« = s s s s ermemmce e $
2. Funds/property in segregated accounts

A CaSh v v v v er e ea et $ 7210

B. Securities (at market vallg) = = = = s $ 7220

C. Total funds/property in segregated ACCOUNES « « * * # * * # # # # * + s s e s e e eeeetteeteteeteeeee., $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C from Line 1) » = =+ =« o e v o e me oo eee e e ee $ 7240

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 01/31/26 Page 29




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-02-25 04:23PM EST
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

';%ggr? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part Il Items on this page to be reported by a: Futures Commission Merchant

FOREIGN FUTURES AND FOREIGN OPTIONS SECURED AMOUNTS

Amount required to be set aside pursuant to law, rule or regulation of a foreign government
or a rule of a self-regulatory organization authorized thereunder ............ ... i i, $ 7305

1. Net ledger balance - Foreign futures and foreign option trading - All Customers

O $ 5,354,046,643 [7315

B. Securities (at market) $ 2,665,136,914 (7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board oftrade .. .. ... ... .. ... ... ...... $ 112,356,151 (7325
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade_ . .. ... .. ... ... .. .. ... ... .. ... $ 452,629,934 7335

B. Market value of open contracts granted (sold) on a foreign board of trade . . ... .. .. .. ... . . . . . . ... .. ... ... $ (520,450,614) 17337
4. Net equity (deficit)(add lines 1.2.and 3.) . ... . .. $ 8,063,719,028 7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount L $ 34,297,087 [7351

Less: amount offset by customer owned securities ... ... ... .. ... .. ... $( 28,711,634)(7352| $ 5,585,453 |7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) . .. $ 8,069,304,481 |7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above)orline 6. . .. . ............. $ 8,069,304,481 |7360

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 01/31/26 Page 30




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-02-25 04:23PM EST
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

';%ggr? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part Il Items on this page to be reported by: Futures Commission Merchant

FUNDS DEPOSITED IN SEPARATE 17 CFR. 30.7 ACCOUNTS

1. Cash in banks

A. Banks located in the United States ... ....................... $ 3,831,433,100
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510  $ 150,744,553 $ 3,982,177,653 [7530]
2. Securities
A. In safekeeping with banks located in the United States = $ 1,962,798,790
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550]  $ $ 1,962,798,790
3. Equities with registered futures commission merchants
A Cash $ 7580
BLSeCUtIeS $
C. Unrealized gain (loss) on open futures contracts . .. ... ... ... .... $
D. Value of long option contracts .. ... ... ... ... $
E. Value of short option contracts ... .......................... $( )|7615] $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s):
ACaSh $
B.Securities ...
C. Amount due to (from) clearing organizations - daily variation . . . .. $
D. Value of long option contracts . .. . ... $ 7670
E. Value of short option contracts ... ... ............................ $( )|[7675] $ 7680
5. Amounts held by members of foreign boards of trade
Name(s): 7690
ALCaSh $ 904,006,475
B.Securities . $ 1,884,789,219
C. Unrealized gain (loss) on open futures contracts ... ... ... ....... .. $ 112,356,151
D. Value of long option contracts ... ... ... ... ................ $ 452,629,934 (7730
E. Value of short option contracts ... ... ... ........................ $( (520,450,614) [7735] $ 2,833,331,165
6. Amounts with other depositories designated by a foreign board of trade
Name(s): T750] $ 7760
7. Segregated funds on hand (describe: ) $
8. Total funds in separate 17 CFR 30.7 @aCCOUNTS | .. . . . ... ... . . . ittt $ 8,778,307,608
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line Item 7360) ... .. . . i $ 709,003,127
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts .. ... . . . .. . . .. . .. .. . ..... $ 411,534,528
11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess ... ... .. $ 297,468,599
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