J.P. Morgan Securities LLC
CFTC FORM 1-FR - FCM STATEMENT OF SEGREGATI ON REQUI REMENTS AND FUNDS | N SEGREGATI ON FOR CUSTOMERS TRADI NG ON U.S. COWMODI TY EXCHANGES
COB Date : 2026-10-19 Form Version : 1

SEGREGATI ON REQUI REMENTS (Section 4d(2) of the CEAct)
1. Net Ledger Bal ance

A. Cash 33, 209, 962, 832. 11

B. Securities (at narket) 38,172,170, 567. 95
2. Net unrealized profit (loss) in open futures contracts traded on contract market - 10, 700, 491, 114. 09
3. Exchange Traded Options

A. Market val ue of open option contracts purchased on a contract narket 7,668,912, 704. 45

B. Market value of open option contracts granted (sold) on a contract market -8, 000, 218, 275. 38
4. Net Equity (deficit)(add line 1, 2 and 3) 60, 350, 336, 715. 04
5. Acoounts \rauldst g to 8 doficlt and accounts W th deblt balances - gross amunt 146, 587, 044. 10
6. Amount required to be segregated (add lines 4 and 5) 60, 496, 923, 759. 14

FUNDS | N SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

A. Cash 3,875,673, 600. 01

B. Securities representing investnments of customers funds (at market) 26,078, 128. 52

C. Securities held for particular customers or options custonmers in |lieu of cash (at nmarket) 1, 482,504, 379. 45
8. Margins on deposit with derivatives clearing organi zations of contract markets

A. Cash 11, 832, 587, 122. 79

B. Securities representing investments of custoners funds (at market) 10, 523, 805, 394. 60

C. Securities held for particular customers or options custoners in lieu of cash (at market) 24,542, 418, 890. 46
9. Net settlenent from (to) derivatives clearing organizations of contract markets - 58, 296, 597. 74
10. Exchange traded options

A. Value of |ong option contracts 7,668,912, 704. 39

B. Val ue of short option contracts - 8,000, 218, 275. 21
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, 832, 809, 484. 00
13. Total ampunt in segregation (add lines 7 through 12) 63, 726, 274, 831. 27
14. Excess (deficiency) funds in segregation (subtract line 6 fromline 13) 3,229, 351, 072. 13
15. Managrent Target Ampunt for Excess funds in segregation 1, 391, 429, 246. 46
16. Excess (deficiency) funds in segregation over (under) Managnent Target Amount Excess 1, 837,921, 825. 67
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**End of Report**
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