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Introduction

Background 
The need to assess whether an institution should disclose some information more frequently than annually, under Part Eight of the 

CRR
1
, originates in Article 433 and the requirements are further articulated in the EBA Guidelines

2 
, which were adopted by the PRA 

from 15th October 2015.
3
 

 
All J.P.Morgan Chase entities regulated under CRDIV have applied the Guidelines in: 

 Enhancing the  Pillar 3 Process to include a full assessment of the need to publish data more frequently than annually, 

and 

 Identifying the key data elements to disclose in order to meet the needs of potential users of the disclosure 

 
Scope 

The internal assessment process, under Title II of Guidelines, to determine which J.P.Morgan entities should disclose more 

frequently than annually concluded that J.P. Morgan Securities Plc ( “ JPMSplc”) is the only European entity meeting the 

qualitative and quantative thresholds to necessitate more frequent disclosure. 

There have been no items that have experienced highly significant changes in this period. 

Any items identified through continuing review across all disclosure areas will be included in subsequent quarterly disclosure. 

 

No items have been omitted due to confidentiality, materiality or for proprietary reasons under Titles III and IV of the 
Guidelines. 

 

The data disclosed in this document represents disclosure for the second quarter of 2016, as at 30
th

 June 2016. 

 
Means of Disclosure (Art. 434) 

The disclosure report is made available according to Article 434 CRR on the website of JPMorgan Chase & Co. at 

http://investor.shareholder.com/jpmorganchase/sec.cfm. The latest Annual disclosure is also available via this link. 

 
Firmwide Disclosure 

The ultimate parent of the entity in scope of this disclosure is JPMorgan Chase & Co. (JPMC), which is incorporated in the United 

States of America. Firmwide disclosure is made under Basel III requirement available at the below link. In addition, the U.S. 

Securities and Exchange Commission filings made at the firmwide level, 10K and 10Q, provide further information at the 

following link: http://investor.shareholder.com/jpmorganchase/sec.cfm 

                                                           
1
 Capital Requirements Regulation (CRR)/Regulation [EU] Nr. 575/2013 

2 EBA Guidelines on materiality, proprietary and confidentiality and on disclosure frequency 23 December 

2014 
3 PRA expectation of firms’ compliance with EBA/GL/2014/14; 

 

http://investor.shareholder.com/jpmorganchase/sec.cfm
http://investor.shareholder.com/jpmorganchase/sec.cfm


 

 

The information represented in the table below constitutes the key data elements for Own Funds identified in Title VII of the EBA 
Guidelines  

 

The information represented in the table below constitutes the key data elements for Capital Requirements identified in Title VII of 
the EBA Guidelines  

 

 



 

 

The information represented in the table below constitutes the key data elements for Leverage identified in Title VII of the EBA 
Guidelines  

 

 

The information represented in this section constitutes the key data elements experiencing significant change in this period, as 

per the requirement identified in Title VII of the EBA Guidelines. 

There have been no items that have experienced highly significant changes in this period. 

Any items , identified through continuing review across all disclosure areas, will be included in subsequent quarterly disclosure. 

 

 

 

  


