COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS

IT:{OCUS Items on this page to be reported by: Futures Commission Merchant
eport

Part Il

2021-12-23 03:50PM EST
Status: Accepted =

NET CAPITAL REQUIRED
A. Risk-Based Requirement

i. Amount of Customer Risk

Maintenance Margin . . .............. $ 52.614,333,867
ii.Enter8% of line A.i  « - o o ot e $ 4,209,146,709 7425
iii. Amount of Non-Customer Risk
Maintenance Margin « ++ === c e $ 9,721,487,227
V. ENTEr 8% Of NG ALl ~ - = =« c e e $ 777,718,978
v. Amount of uncleared swap margin = - - * $ 27,609,396,580
vi. If the FCM is also registered as a swap dealer, enter 2% of Line Av = - - - - - - - $ 552,187,932
vii. Enter the sum of Lines Aii, Aivand A.vi. == s s s s s ieie s $ 5,539,053,619
B. Minimum Dollar Amount Requirement = =« « s s s s oo rmesme e $ 1,000,000
C. Other NFA REQUIFEMENT « « « + « « v« v v et e et e e e e te e e $ 0

D. Minimum CFTC Net Capital Requirement.

Enter the greatest Of |IneS A.V”., B or C ---------------------------------------------------- $

5,539,053,619 (7490

Note: If amount on Line D is greater than the minimum net capital requirement computed on ltem 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

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 11/30/2021




2021-12-23 03:50PM EST

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION Status: Accepted
FOCUS FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES

Report

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

SEGREGATION REQUIREMENTS

1. Net ledger balance

A GASH v o e et e e $ 31,975,201,049

B. SECUNtIES (A Market) = -« <« = = = = = =@ n e e e $ 25,031,339,001
2. Net unrealized profit (loss) in open futures contracts traded on a contract market = = = = = = = = = =« oo v oo oot ee $ (8,265,425,666)
3. Exchange traded options

A. Add market value of open option contracts purchased on a contract market = === s s s s e e e e $ 2,868,434,664

B. Deduct market value of open option contracts granted (sold) on a contract market = = = = = =« =« = s o s e g 3,045,199,013)[7033]
4. Net equity (deficit) (total Of Lines 1,2, @and ) « =« =+« o« et v e v e e et $ 48,564,350,035
5. Accounts liquidating to a deficit and accounts with debit balances

L QIOSS AMOLINE =« =+ * s =+ s s s s sssansensennsonsennsanses $ 857,511,481

Less: amount offset by customer owned securities * - = -ttt $ ( 853,645,210) $ 3,866,271
6. Amount required to be segregated (add lines4 and 5) = =« == s s s s s s s s s $ 48,568,216,306

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

ALCASH < e e e e $ 588,751,027 [7070]

B. Securities representing investments of customers' funds (at market) - v v v e e e e $ 0

C. Securities held for particular customers or option customers in lieu of cash (at market) « = ==« ==« -« -« $ 3,741,103,001
8. Margins on deposit with derivatives clearing organizations of contract markets

A CaSh <+ e+t ettt e $ 23,711,867,766

B. Securities representing investments of customers' funds (at market) - v v c e s e e e e $ 150,039,076 7110

C. Securities held for particular customers or option customers in lieu of cash (at market) - - -+« - - oo oo v v $ 9,369,973,308
9. Net settlement from (to) derivatives clearing organizations of contract markets - = = = = = == === r v oo v e mee e e $ 810,974,545
10. Exchange traded options

A. Value of 0pen I0ng OPHON COMMAGES « « = =« = = = = = = = = == @ s o e e e e et et et $ 2,868,434,664

B. Value of open short 0ption CONraCts = =« =« + o v o v o vt e e $! 3,045,199,013)(7133]
11. Net equities with other FCMs

A.Net liqUuIdating @QUItY = = = = = = = == o s e $ 0 7140

B. Securities representing investments of customers' funds (at market) - v v v e e e e $ 0 m

C. Securities held for particular customers or option customers in lieu of cash (at market) = = =« == === v o v $ 0 [7170
12. Segregated funds on hand (describe: ) $ 11,920,262,693
13. Total amount in segregation (add lines 7 through 12) = = = =+ = s o v s oot e ot e $ 50,116,207,067 (7180
14. Excess (deficiency) funds in segregation (subtract line 6 fromline 13) ===« === s s v vmme s em e m e e e e $ 1,547,990,761
15. Management Target Amount for Excess funds in segregation = =« =« - x o x st aa i aaa $ 1,117,068,975 (7194
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess - ===« - -~ $ 430,921,786

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 11/30/2021




2021-12-23 03:50PM 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 CASN v s s ettt e e e e e e e e e e e $ 16,397,340,627 |8500

B. SECUNties (at MArKEt)  * « =+« + =+« et et e e ettt e $ 5,065,207,984
2. Net unrealized profit (I0SS) in OPEN ClEAred SWAPS « + =+« =+« = s ot so e e e e e it $ (3,163,818,695) 18520
3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased: = =+« + = === cct s ss s $ 53,256,906 8530

B. Market value of open cleared swaps option contracts granted (sold) ~ + == === r s s s s s g 82,005,925)(8540]
4. Net equity (deficit) (add ines 1, 2 aNd ) = =+« ot v m et $ 18,469,980,897 (8550
5. Accounts liquidating to a deficit and accounts with debit balances

S QrOSS AMOUNE * » =+ s s v s o s mo e a e e e $ 131,341,030 8560

Less: amount offset by customer owned securities == =" "ttt $ ( 130,685,175) $ 655,855
6. Amount required to be segregated for cleared swaps customers (add Lines 4and 5) ==+ == c - s s s $ 18,470,636,752 (8590

FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS

7. Deposited in cleared swaps customer segregated accounts at banks

AL CASH  + v e e $ 968,722,943

B. Securities representing investment of cleared swaps customers' funds (at market) = = === c s s e e $ 225,824,757 (8610

C. Securities held for particular cleared swaps customers in lieu of cash (at market) ===« - = - oo e $ 1,226,571,153 |8620
8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

AL CASH - s st e e e e $ 10,611,833,371 (8630

B. Securities representing investment of cleared swaps customers' funds (at market) = = === c s s e e e $ 3,220,749,099 (8640

C. Securities held for particular cleared swaps customers in lieu of cash (at market) = -« -« -« $ 4,038,636,831 8650
9. Net settlement from (to) derivatives clearing organizations: = = = = = == === s s s s mmm s s $ (102,811,247) (8660
10. Cleared swaps options

A. Value of open cleared swaps ong Option COMFAGES™ = * * + + + = = = = =+ + + st e e mmmseeeeennnnsnn . $ 53,256,906 [8670

B. Value of open cleared swaps short option CONracts « « « =+« «c oo v oo eeiii i g ( 82,005,925)/8680
11. Net equities with other FCMs

A.Net liqUuidating @QUItY = = = = = = = == o m e $ 0 18690

B. Securities representing investment of cleared swaps customers' funds (at market) = = ==« c s s e e e $ 0 (8700

C. Securities held for particular cleared swaps customers in lieu of cash (at market) = = = == === oo e oo oo ee $ 0 (8710
12. Cleared swaps customer funds on hand (describe: ) $ 0 18715
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) = ==« ==« = o oe e eoe v e $ 20,160,777,888 18720
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) - - -« - -« . . .« $ 1,690,141,136 (8730
15. Management target amount for excess funds in cleared swaps segregated aCCOUNTS - « « « « « « =+« v v e v v v nn $ 498,707,192 (8760
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 1,191,433,944 8770

excess

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 11/30/2021




2021-12-23 03:50PM 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 177 CFR 32.6 - - == - == s s srsmmmmeemee e oo s $ 0
2. Funds/property in segregated accounts

A GaSh -+ -+ et $ o [7210

B. Securities (at market valug) = v v s s $ 0 [7220

C. Total funds/property in Segregated a000UNS « - = = = = = = = = = =+ =+~~~ e $ 0
3. Excess (deficiency) funds in segregation (subtract Line 2C fromLine 1) « « = ==« « v o v v v ee v eee e ee e $ 0

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 11/30/2021




FOCUS
Report

Part Il

STATEMENT OF SECURED AMOUNTS AND FUNDS HELD
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES
AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7

2021-12-23 03:50PM EST
Status: Accepted

ltems 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 $

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

6,170,821,847

1,621,651,216

(942,461,830) 7325

67,575,511 [7335

(27,599,317) (7337

6,889,087,427

2,755,963

6,892,743,390 |7355

A Cash $

B.Securities (at market) $
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade . ... ... ... ... . ... .. ... ... $
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade_ . ... ... ... . .. . .. .. . . . .. ... .. ... $

B. Market value of open contracts granted (sold) on a foreign board of trade . ... .. . . . . ... ... ... ... ... .. ... $
4. Net equity (deficit)(add lines 1.2.and 3.) . . . . e $
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount $ 59,450,404 |7351

Less: amount offset by customer owned securities ... ... ... $( 56,694,441)(7352] $
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) . .. $
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) or line 6. $

6,892,743,390 |7360

Name of Firm: J.P. MORGAN SECURITIES LLC

As of:

11/30/2021




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES

2021-12-23 03:50PM EST

Status: Accepted

T:{%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 .. ... ... ... .. . . ... .. .. .. .. $ 1,363,110,209
B. Other banks qualified under 17 CFR. 30.7
Name(s): CHASE 7510 $ 306,863,670 $ 1,669,973,879
2. Securities
A. In safekeeping with banks located in the United States $ 2.692,438,777
B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550, $ 0 $ 2,692,438,777
3. Equities with registered futures commission merchants
ACash $ 0
B.Securities ... $ 0
C. Unrealized gain (loss) on open futures contracts ... ... ... ......... $ 0
D. Value of long option contracts ... ... ... ... ... $ 0
E.Value of short option contracts ... ... ... $( 0)[7615] $ 0
4. Amounts held by clearing organizations of foreign boards of trade
Name(s):
ACaSh $ 0
B.SCUMHIES ... ... .. 0
C. Amount due to (from) clearing organizations - daily variation . . ... $ 0
D. Value of long option contracts L $ 0
E.Value of short option contracts ... ... .. .. .. .. .. .. .. ... ... $( 0)(7675| $ 0
5. Amounts held by members of foreign boards of trade
Name(s): JPMS PLC 7690
A-Cash $ 3,850,239,066
B.Securities $ 37,606,239
C. Unrealized gain (loss) on open futures contracts . .. .. .. ... ... .. .. $ (942,461,831) (7720
D.Value of long option contracts ... ... . . . . . . . . ... $ 67,575,511
E.Value of short option contracts ... ............................... $( (27,599,317)[7735] $ 2,985,359,668
6. Amounts with other depositories designated by a foreign board of trade
Name(s): o o 77s0) $ 0
7. Segregated funds on hand (describe: ) $ 0
8. Total funds in separate 17 CFR 0.7 aCCOUNtS ... ... ... . . .. ... . iiiiiiiiiiiiiii s, $ 7,347,772,324
9. Excess (deficiency) set aside funds for secured amount
(Line ltem 7770 minus Line ltem 7360) $ 455,028,934 |7380
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts .. ... ... . . . . . . . . . . . .. ... $ 172,318,585

11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 11/30/2021

282,710,349 |7785




