COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS 2023-10-25 05:50PM EDT

Status: Accepted
EOCU? Items on this page to be reported by: Futures Commission Merchant
epor

Part Il

NET CAPITAL REQUIRED
A. Risk-Based Requirement

i. Amount of Customer Risk

Maintenance Margin .. .............. $ 55,405,269,198
i ENter 8% OF NG A+« v v v v ettt ettt et e e $ 4.432,421,536
ii. Amount of Non-Customer Risk
Maintenance Margin ==« - - s s $ 5,938,698,671
N $ 475,095,894
v. Amount of uncleared swap margin * - - - $ 16,078,550,721
vi. If the FCM is also registered as a swap dealer, enter 2% of Line Ay ==« - -+ $ 321,571,014 [7447
vii. Enter the sum of Lines Aii, Aivand Avi. =« s s ssemee e $ 5,229,088,444
B. Minimum Dollar Amount Requirement == =+ = s s s s orem e $ 1,000,000
C. Other NFA REQUIFBMENL « « « « « « « « « v v e et iee e e e e e iiiaee e e e $ 7475
D. Minimum CFTC Net Capital Requirement.
Enter the greatest of Nes Avii., B OF G « « =+« + + =+« =+ =+ s e mem et et ettt $ 5,029,088,444
Note:

If amount on Line D is greater than the minimum net capital requirement computed on Item 3760, then enter this greater amount on ltem 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 % 5,751,997,288 | 7495

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 09/30/23 Page 26




STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION

2023-10-25 05:50PM EDT
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

21,375,463,698 (7010

YO T I T T T $

B. SECUMIES (B MArket)  « « « * + + + « =+ ++c e ettt e et $ 20,871,943,813
2. Net unrealized profit (loss) in open futures contracts traded on a contract market « « « « « =« = ==« v v v v e e e $ (2,916,598,252)
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 $ 3,605,591,166

B. Deduct market value of open option contracts granted (sold) on a contract market « = =« = == c s o s e e e $( 3,431,535,324)
4. Net equity (deficit) (total of Lines 1,2, @and 3 - = =+« v v v oo e e e e $ 39,504,865,101
5. Accounts liquidating to a deficit and accounts with debit balances

< GPOSS AMOUNT =+ = = =+ =+ o v e e e e e e et e e e $ 253,999,415

Less: amount offset by customer owned securities = - = * e $ ! 253,039,733) $ 959,682
6. Amount required to be segregated (add liNes 4 and 5) «  + + + + + + < ==+ <<+ttt $ 39,505,824,783
FUNDS IN SEGREGATED ACCOUNTS
7. Deposited in segregated funds bank accounts

ALGES <+ e et e $ 3,172,164,625 [7070]

B. Securities representing investments of customers' funds (at market) == s s s e s e e e e e e e $ 9,957,608

C. Securities held for particular customers or option customers in lieu of cash (at market) =« =« == e v e ee e $ 975,079,909
8. Margins on deposit with derivatives clearing organizations of contract markets

A GaS <+ttt et $ 1,603,948,897

B. Securities representing investments of customers' funds (at market) == s s s e s e e e e e e $ 14,459,748,831

C. Securities held for particular customers or option customers in lieu of cash (at market) « -« ===« ««c v oo v $ 15,143,948,980
9. Net settlement from (to) derivatives clearing organizations of contract markets « + = =+ == === v o v e mee e e e e $ 338,776,165
10. Exchange traded options

A.Value of 0pen 0ng OptiON CONLIAGLS * * + « * + + + =+« + = =+ ¢ s et n et ettt $ 3,605,591,166

B. ValUg Of OPEN ShOM OPHION GOMMTACES  « + + + + =+ + + + + + + = o+ s e s e e e s e e ene e eneeneneneens g 3.431,535,324)
11. Net equities with other FCMs

A.Net liquidating @quity  « + + == = = oo e $ 0

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

C. Securities held for particular customers or option customers in lieu of cash (at market) = = - === - -+ $ 0
12. Segregated funds on hand (describe: )$ 4,752,914,924
13. Total amount in segregation (add lines 7 through 12) = = === = s s m s mm e mmee e s e mse e e ee e e e e e $ 40,630,595,781
14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) =« == s oo v e s emeeee e e e e $ 1,124,770,998
15. Management Target Amount for Excess funds in segregation = =« « s s s s s mmmmmesm e e mn e $ 750,610,671
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess =« =« === - $ 374,160,327

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 09/30/23
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2023-10-25 05:50PM EDT
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

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

CLEARED SWAPS CUSTOMER REQUIREMENTS

1. Net ledger balance

ALCASh < v v e e e e e e e e e e e e e e e e e $ 11,793,669,134 [8500

B. Securities (At Mmarket) =+ +c st ettt et e $ 8,919,027,184 [8510
2. Net unrealized profit (10SS) in OPEN ClEAred SWAPS « « - + « = « = = = oot o s ee e $ 985,393,883 18520
3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased - = = = = == === s s s msmmms e s e $ 360,532,195 [8530

B. Market value of open cleared swaps option contracts granted (sold) = =« == === s s s s s e e $( 565,121,983)[8540
4. Net equity (deficit) (add iNes 1,2 aNd B)  + =+ o v v v v v o e e e $ 21,493,500,413 [8550
5. Accounts liquidating to a deficit and accounts with debit balances

S rOSS AMOUNT + + « = v o v s e et e e e e e $ 291,130,467 |8560

Less: amount offset by customer owned securities =« -ttt s ¢ 291,051,880 $ 78,587 8580
6. Amount required to be segregated for cleared swaps customers (add Lines 4 and 5) =« -« =cccrsmemee e $ 21,493,579,000 (8590

FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS

7. Deposited in cleared swaps customer segregated accounts at banks

ALCASH < ¢ s e e e e e e e e e e e e e e e $ 1,495,230,786 (8600
B. Securities representing investment of cleared swaps customers' funds (at market) = = ===+ s s e e $ 63,711,162 |8610
C. Securities held for particular cleared swaps customers in lieu of cash (at market) =« « =« c = o meemeee e $ 767,932,579 18620

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

PN T T T S $ 444,591,862 |8630

B. Securities representing investment of cleared swaps customers' funds (at market) = ==+ c v $ 11,933,886,202 |8640

C. Securities held for particular cleared swaps customers in lieu of cash (at market) - -+ -« e veeeeannnn $ 8,151,094,605 [8650
9. Net settlement from (to) derivatives clearing organizations: « =+« + + == s sttt e et $ (114,374,623)
10. Cleared swaps options

A. Value of open cleared swaps I0ng OPtion CONIFAGES* * « = =+ + = = =+« c s s s st e mmsesennsecenneeenn. $ 360,532,195 [8670

B. Value of open cleared swaps short option contracts « « = = =+« oo e v i vee i $ ( 565,121,983)[8680
11. Net equities with other FCMs

A. Net liqUIdating @QUItY = = = =+ = = = o st s e e e $ 0 [8690

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

C. Securities held for particular cleared swaps customers in lieu of cash (at market) « = === === oo oeeeee e e $ 0 (8710
12. Cleared swaps customer funds on hand (describe: ) $ 0
13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) =+ ==+ =+ s seeeee o eees $ 22,5637,482,785 |8720
14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) - « « « + « « « - . . $ 1,043,903,785 |8730
15. Management target amount for excess funds in cleared swaps segregated accounts- « - - « -+« «« oo oo e e n s $ 451,365,159 |8760
16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 592,538,626 (8770

excess

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 09/30/23 Page 28




2023-10-25 05:50PM EDT
STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION |Status: Accepted
FOCUS FOR CUSTOMERS’ DEALER OPTIONS ACCOUNTS

Report

Part Il Iltems 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 s mrmcmsmsmcece e e $ 0
2. Funds/property in segregated accounts

A CASH ¢t st e $ 0 (7210

B. Securities (at market valug) - vttt ottt $ 0 [7220

C. Total funds/property in segregated aCCOUNtS « = =+ = =« = s s st $ 0
3. Excess (deficiency) funds in segregation (subtract Line 2C from Line 1) « « = -« e oo e v eeee e ceee e e e e $ 0

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 09/30/23 Page 29




STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2023-10-25 05:50PM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

l;oeggr? 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 $ 7305
1. Net ledger balance - Foreign futures and foreign option trading - All Customers

A CaSh $ 3,735,506,625 [7315

B. Securities (@t market) e $ 2,529,340,323 (7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade .. .. ... . . ... .. ... ... .... $ 119,935,680 |7325
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade . . ... ... ... ... ... .. .. . . . . .. ..... $ 25,867,733 |7335

B. Market value of open contracts granted (sold) on a foreign board of trade . ... ... . . . ... . . .. . . . . . . ... ... . ... $ (10,150,039) 7337
4. Net equity (deficit)(add lines 1.2.and 3.) ... . $ 6,400,500,322 (7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount L $ 178,623,722 |7351

Less: amount offset by customer owned securities ... ... ... H 176,292,268)(7352| $ 2.331,454 [7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) .. .. $ 6,402,831,776 7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. .. .. ... ... ... ..., $ 6,402,831,776 7360

Name of Firm: J.P. MORGAN SECURITIES LLC
As of: 09/30/23 Page 30




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

2023-10-25 05:50PM EDT
Status: Accepted

l;oeggr? 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 ... ... .. . .. . . . ... ... . ..

B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510

2. Securities
A. In safekeeping with banks located in the United States

B. In safekeeping with other banks designated by 17 CFR. 30.7
Name(s): 7550

3. Equities with registered futures commission merchants
A.Cash

D. Value of long option contracts

E. Value of short option contracts

4. Amounts held by clearing organizations of foreign boards of trade

Name(s): 7630
A Cash
B. Securities

C. Amount due to (from) clearing organizations - daily variation

D. Value of long option contracts

E. Value of short option contracts .. . ... . ... .. ... . ... . ... ... .....
5. Amounts held by members of foreign boards of trade
Name(s): 7690

A.Cash

D. Value of long option contracts

E. Value of short option contracts

6. Amounts with other depositories designated by a foreign board of trade

Name(s): 0 7750
7. Segregated funds on hand (describe:

8. Total funds in separate 17 CFR 30.7 accounts
9. Excess (deficiency) set aside funds for secured amount
(Line ltem 7770 minus Line Item 7360)

10. Management target amount for excess funds in separate 17 CFR 30.7 accounts

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: 09/30/23 Page 31

$ 1,559,152,832

$ 70,524,380 $ 1,629,677,212
$ 3,242,436,708

$ 0 $ 3,242,436,708
$ 0
$ 0
$ 0
$ 0

$( 0)[7615] 0
$ 0
0
$ 0
$ 0 7670

( 0)[7675| $ 0
$ 697,708,558
$ 1,172,755,662
$ 119,935,682
$ 25,867,733

$( (10,150,039) [7735] $ 2,006,117,596

..................................... $ 0

............................ $ 0

$ 6,878,231,516

475,399,740

.......................... $ 224,099,112

$ 251,300,628




