
SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct)

1. Net Ledger Balance

  A. Cash 10,596,692,776.27

  B. Securities (at market) 27,310,177,350.83

2. Net unrealized profit (loss) in open futures contracts traded on contract market 1,795,421,100.82

3. Exchange Traded Options

  A. Market value of open option contracts purchased on a contract market 3,058,945,819.94

  B. Market value of open option contracts granted (sold) on a contract market -2,710,743,258.79

4. Net Equity (deficit)(add line 1, 2 and 3) 40,050,493,789.07

5. Accounts liquidating to a deficit and accounts with debit balances - gross amount
    Less amount offset by customer owned securities 179,798,631.68

6. Amount required to be segregated (add lines 4 and 5) 40,230,292,420.75

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

  A. Cash 1,832,607,466.44

  B. Securities representing investments of customers funds (at market) 98,118,923.50

  C. Securities held for particular customers or options customers in lieu of cash (at market) 498,205,923.61

8. Margins on deposit with derivatives clearing organizations of contract markets

  A. Cash 3,204,985,873.34

  B. Securities representing investments of customers funds (at market) 8,770,587,973.73

  C. Securities held for particular customers or options customers in lieu of cash (at market) 22,087,641,493.18

9. Net settlement from (to) derivatives clearing organizations of contract markets -11,619,376.53

10. Exchange traded options

  A. Value of long option contracts 3,058,945,819.91

  B. Value of short option contracts -2,710,743,258.77

11. Net equities with other FCMs

  A. Net liquidating equity 0.00

  B. Securities representing investments of customers funds (at market) 0 0.00

  C. Securities held for particular customers or options customers in lieu of cash (at market) 0.00

12. Segregated funds on hand (describe: See Attached ) 4,624,621,820.00

13. Total amount in segregation (add lines 7 through 12) 41,453,352,658.41

14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) 1,223,060,237.66

15. Managment Target Amount for Excess funds in segregation 764,375,555.99

16. Excess (deficiency) funds in segregation over (under) Managment Target Amount Excess 458,684,681.67

SUBMITTED BY: F066125  21-JUN-24 11.04.51.990777 AM AMERICA/NEW_YORK   APPROVED BY: E186407  21-JUN-24
11.05.10.094861 AM AMERICA/NEW_YORK

J.P. Morgan Securities LLC

CFTC FORM 1-FR - FCM STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES

COB Date : 2024-06-20 Form Version : 1

Regulatory Workbench(SEAL ID - 34678)Page - 1 21-06-2024 11:15:10 EDT



**End of Report**
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