J.P. Morgan Securities LLC
CFTC FORM 1-FR - FCM STATEMENT OF SECURED AMOUNTS AND FUNDS HELD | N SEPARATE ACCOUNTS PURSUANT TO COWM SSI ON REGULATI ON 30. 7
COB Date : 2023-06-09 Form Version : 1

Amount required to be set aside pursuant to law, rule or regulation of a foreign governnent 0
of a self regulatory organization authorized there under

FOREI GN FUTURES AND FOREI GN OPTI ONS SECURED AMOUNTS
1. Net Ledger Bal ance

A. Cash 4,854, 623, 995. 12

B. Securities (at market) 2,179, 271, 929. 31
2. Net unrealized profit (loss) in open futures contracts traded on contract narket 163, 378, 422. 71
3. Exchange Traded Options

A. Market value of open option contracts purchased on a foreign Board of trade 39, 395, 161. 03

B. Market value of open option contracts granted (sold) on a foreign board of trade -19, 754, 970. 55
4. Net Equity (deficit)(add line 1, 2 and 3) 7,216,914, 537. 62
5. Accounts liquidating to a deficit and accounts with debit balances - gross anount 1. 160. 248. 03

Less ampunt of fset by custonmer owned securities ' '

6. Amount required to be set aside as the secured anmount Net Liquidating Equity Method (add lines 4 and 5) 7,218,074, 785. 65
7. Geater of amount required to be set aside pursuant to foreign jurisdiction (above) or line 6 7,218,074, 785. 65

FUNDS DEPGCSI TED | N SEPARATE REGULATI ON 30. 7 ACCOUNTS
1. Cash in banks

A. Banks located in the United States 3, 263, 626, 730. 10

B. O her bank qualified under Regul ation 30.7 147, 312, 405. 11
2. Securities

A. In safekeeping with banks located in the United States 2,255, 824, 436. 59

B. In safekeeping with other banks qualified under Regul ation 30.7 0. 00
3. Equities with registered futures conm ssion nerchants

A. Cash 0. 00

B. Securities 0. 00

C. Unrealized gain (loss) on open futures contracts 0. 00

D. Value of |long option contracts 0. 00

E. Value of short option contracts 0. 00
4. Amounts by clearing organi zati ons of foreign boards of trades

A. Cash 0. 00

B. Securities 0. 00

C . Amunts due to (from clearing organizations of foreign boards of trade 0. 00

D. Value of |long option contracts 0. 00

E. Value of short option contracts 0. 00
5. Amounts held by nmenbers of foreign boards of trade

A. Cash 1, 861, 353, 371. 76

B. Securities 72,880, 361. 11
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C. Unrealized gain (loss) on open futures contracts 163, 378, 394. 82
D. Value of |long option contracts 39, 395, 161. 03
E. Val ue of short option contracts -19, 754, 970. 55
6. Anmpounts with other depositories designated by a foreign board of trade 0. 00
7. Segregated funds on hand 0. 00
8. Total funds in separate section 30.7 accounts 7,784, 015, 889. 97
9. Excess (deficiency) Set Aside for Secured Anpbunt (subtract line 7 Secured Statenent) (Page 1 from Line 8) 565, 941, 104. 32
10. Managenent Target Amount for Excess funds in separate section 30.7 accounts 252, 632, 617. 50
11. Excess (deficiency) funds in separate section 30.7 over (under) Managenment Target Anpunt 313, 308, 486. 82

SUBM TTED BY: F066125 12-JUN-23 11.03.31.897609 AM AMERI CA/ NEW YORK  APPROVED BY: E186407 12-JUN-23 11.32.42.547535 AM
AMERI CA/ NEW_YORK

**End of Report**
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