COMPUTATION OF CFTC MINIMUM CAPITAL REQUIREMENTS 2026-05-26 08:56AM EDT
Status: Accepted

T?OCU? 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 . .. ............. $ 76,561,133,169
LENter8% of INe ALl v e v i et i et e e et et et e et e et eeeneeanan $ 6,124,890,654
ii. Amount of Non-Customer Risk
Maintenance Margin «« - =+« -o - $ 14,335,344,680 [7435
N ENter 8% of lin ALl =+« ~ + =+ = s e e $ 1,146,827,574
v. Amount of uncleared swap margin -+ - - - - $ 22,599,787,556
vi. If the FCM is also registered as a swap dealer, enter 2% of Line Ay =« ++ - - $ 451,995,751 (7447
vii. Enter the sum of Lines Aii, Aivand Avi. === s sr oo $ 7,723,713,979
B. Minimum Dollar Amount Requirement =« =+ s s st semee s $ 1,000,000
C. Other NFA REQUIFEIMENE « - « « « « s+« t et e et e e e ee e e ia e e e $ 7475
D. Minimum CFTC Net Capital Requirement.
Enter the greatest Of nes Avil, B Or G = - < - =« =« = =+ =+ ===+ == s s s s $ 7,723,713,979

Note: If amount on Line D is greater than the minimum net capital requirement computed on Item 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 8,496,085,377 [7495
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2026-05-26 08:56AM EDT

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION Status: Accepted
FOCUS FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES
Report
Part Il Iltems on this page to be reported by: Futures Commission Merchant

SEGREGATION REQUIREMENTS

1. Net ledger balance

AL GBS« o e e e e $ 27,801,491,847

B. SEUTItIeS (At Market) =+« =+« =+« e+t et enemnamn ettt $ 41,963,539,370
2. Net unrealized profit (loss) in open futures contracts traded on a contract market » = = = = =+« « e oo e evv ettt $ (2,831,142,394)
3. Exchange traded options

A. Add market value of open option contracts purchased on a contract market =+ ===+ s s s e e e $ 8,380,877,888 (7032

B. Deduct market value of open option contracts granted (sold) on a contract market = = = == = === s e e et $( 8,326,460,883)[7033]
4. Net equity (deficit) (total of Lines 1,2, and 3) « « + « ==« s oot e m e e e et $ 66,988,296,828
5. Accounts liquidating to a deficit and accounts with debit balances

ZGTOSS AIMOUNE = =+ = =+ = =+ = v e e e ee e e e et $ 1,017,191,465

Less: amount offset by customer owned securities * ** et $ ( 910*028*408) $ 107,163,057 (7050
6. Amount required to be segregated (add lines 4 and 5) «« =<+ r st st e e $ 67,095,459,885

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

AL CBSh  + e e e e e e $ 4,044,381,361 [7070]
B. Securities representing investments of customers' funds (at market) «c s s c e e e e e $ 7080
C. Securities held for particular customers or option customers in lieu of cash (at market) = = ===« =--" $ 1,589,898,367
8. Margins on deposit with derivatives clearing organizations of contract markets
A GaSh -+ttt ettt ettt $ 12,179,219,041
B. Securities representing investments of customers' funds (at market) = c v s c e e s e el $ 11,229,252,275 7110
C. Securities held for particular customers or option customers in lieu of cash (at market) =« + « =« ++« e v vne $ 24,492,906,253
9. Net settlement from (to) derivatives clearing organizations of contract markets* = =« = =+« = o e s v e oo oo e $ (49,843,709)
10. Exchange traded options
A.Valle of 0pen 10ng OpHiON CONFAGES * <« * + + + = =+ = =+ & =+ + s e e s n et n et et et $ 8,380,877,888
B. Value Of OpEn ShOTt OPHION GOMITAGES = + =+« + « = = = = = =+« s e e e e e e e et e e e et e g 8,326,469,883)
11. Net equities with other FCMs
A. Net liquidating €qUIty = = =« == = o s e e e e $ 7140
B. Securities representing investments of customers' funds (at market) < s s s c e s m e e e e e $ m
C. Securities held for particular customers or option customers in lieu of cash (at market) = - === --------- $
12. Segregated funds on hand (describe: )$ 15,880,734,750
13. Total amount in segregation (add lines 7 through 12) = = = =« = s s s s s s e mmemmesmemmmmeneseemeeeee $ 69,420,956,343
14. Excess (deficiency) funds in segregation (subtract line 6 from line 13)  « == s s v v vv v eee e oo v e e e $ 2,325,496,458
15. Management Target Amount for Excess funds in segregation =« =« = s s s eremeemeemmmem oo $ 1,543,195,577
16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess ===+« $ 782,300,881
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2026-05-26 08:56AM 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

AL GBS« o e e e e $ 19,482,332,840

B. SECUIities (At MArket) =« === = = == s s s e e e e e e e $ 9,395,331,969 8510
2. Net unrealized profit (10SS) iN OpPEN Cleared SWaps « = =« + ¢+ s s s v v v ettt emmmnnutteeeennnnnnnees $ (5,169,922,196)
3. Cleared swaps options

A. Market value of open cleared swaps option contracts purchased=® « = =« == s s o e v em e emen e $ 9,727,692,939 18530

B. Market value of open cleared swaps option contracts granted (sold) =« ==« == s s s s remem e $( 9,723,262,964)/8540
4. Net equity (deficit) (add NS 1, 28NA 3) =+ =+ s+ s v e s e me e e ettt $ 23,712,172,588 [8550
5. Accounts liquidating to a deficit and accounts with debit balances

S QrOSS AMOUNE + + « = = s+ e e e e m e ee e e $ 135,956,463 |8560

Less: amount offset by customer owned securities = * = c 0t $ ( 135,697.041) $ 259,422 |8580
6. Amount required to be segregated for cleared swaps customers (add Lines4and 5) =« =« cceeee $ 23,712,432,010 (8590

FUNDS IN CLEARED SWAPS CUSTOMER SEGREGATED ACCOUNTS

7. Deposited in cleared swaps customer segregated accounts at banks

ALCASh  + = v oot e e e e e e e e e e e e e e e e e $ 1,885,880,548 8600
B. Securities representing investment of cleared swaps customers' funds (at market) « « = === v v e e $ 366,791 18610
C. Securities held for particular cleared swaps customers in lieu of cash (at market) =« === e $ 909,203,129 18620

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

N $ 970,051,908 8630
B. Securities representing investment of cleared swaps customers' funds (at market) = = =+« = e e e e el $ 13,273,615,348 |8640
C. Securities held for particular cleared swaps customers in lieu of cash (at market) « -+« =« -« oveeenen. $ 8,486,128,840

9. Net settlement from (to) derivatives clearing organizations: = = = = ==+« = s s s s e e $ 38,355,477 18660

10. Cleared swaps options
A. Value of open cleared swaps long option contracts=® = = = = = === s s s s mmr s s s $ 9,727,692,939 (8670
B. Value of open cleared swaps short option contracts « =« « « «c e v v v e e v eevciiciiiet $ ( 9,723,262,964)/8680

11. Net equities with other FCMs
A.Net liquidating @quity <+« « == v s s ot e $
B. Securities representing investment of cleared swaps customers' funds (at market) = = =« s = o e e e el $
C. Securities held for particular cleared swaps customers in lieu of cash (at market) = =« ==« == e s e e eme oo $ 8710

12. Cleared swaps customer funds on hand (describe: ) $ 8715

13. Total amount in cleared swaps customer segregation (add Lines 7 through 12) ==« =« = === e meemmeee e $ 25,568,032,016 (8720

14. Excess (deficiency) funds in cleared swaps customer segregation (subtract Line 6 from Line 13) « « -« « - =« o -« $ 1,855,600,006 (8730

15. Management target amount for excess funds in cleared swaps segregated accounts- « « « « =« =« o o v o e ot Lt $ 640,235,664 (8760

16. Excess (deficiency) funds in cleared swaps customer segregated accounts over (under) management target $ 1,215,364,342 8770

excess

Name of Firm: J.>. MORGAN SECURITIES LLC
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2026-05-26 08:56AM EDT
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 17 CFR 32.6 = =« == r == s s s serremcemeee e $
2. Funds/property in segregated accounts
A CASh *+rttovssevensotoassaonunotsosssaannosssons $ 7210
B. Securities (at market valug) = c v s e s e s s s e $ 7220
C. Total funds/property in Segregated ACCOUNTS * + + + + + = = === s s+ttt eennnnnseeteunnnnneeess $ 7230
3. Excess (deficiency) funds in segregation (subtract Line 2C fromLing 1) « « < =+« s v e e v e v e eee et $ 7240

Name of Firm: J.P. MORGAN SECURITIES LLC

As of: 04/30/26
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-05-26 08:56AM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

[;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 $ 5,887,821,801 [7315

B. Securities (at market) e $ 3,383,201,091 [7317
2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade . ... ... ... ... ... ...... $ (698,591,626) (7325
3. Exchange traded options

A. Market value of open option contracts purchased on a foreign board of trade_ . .. .. .. ... .. ... . ... .. ... .. ..... $ 450,291,747 (7335

B. Market value of open contracts granted (sold) on a foreign board of trade . .. ... .. ... .. . . . . . . .. ... ... $ (274,350,788) 7337
4. Net equity (deficit)(add lines 1.2.and 3.) . . . . . . e $ 8,748,372,225 |7345
5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount L $ 144,200,563 7351

Less: amount offset by customer owned securites ... ... K 128,904,222)|7352| $ 15,296,341 7354
6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) .. .. $ 8,763,668,566 |7355
7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) orline 6. ... ... ........... $ 8,763,668,566 |7360

Name of Firm: J.P. MORGAN SECURITIES LLC
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD 2026-05-26 08:56AM EDT
IN SEPARATE ACCOUNTS FOR FOREIGN FUTURES Status: Accepted

[;Oeggr? AND FOREIGN OPTIONS CUSTOMERS PURSUANT TO CFTC REGULATION 30.7
Part Il Iltems 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 . ........................ $ 1,732,399,671
B. Other banks qualified under 17 CFR. 30.7
Name(s): 7510 $ 135,352,651 $ 1,867,752,322
2. Securities
A. In safekeeping with banks located in the United States =~~~ $ 4,718,297,274

B. In safekeeping with other banks designated by 17 CFR. 30.7

Name(s): 7550 $ 7560| $ 4,718,297,274 (7570
3. Equities with registered futures commission merchants

A Cash $ 7580
B.Securities ... $
C. Unrealized gain (loss) on open futures contracts . ... ............. $
D.Value of long option contracts ... ... ......................... $
E. Value of short option contracts ... ......................... 8 )|7615] $
4. Amounts held by clearing organizations of foreign boards of trade
Name(s): 7630
ACaSh $
B.SECUMNIES ... ... .
C. Amount due to (from) clearing organizations - daily variation .. .. . $
D.Value of long option contracts ... .. $ 7670
E.Value of short option contracts .. ... . ... .. . . . . . . . . $( )\7675| $ 7680
5. Amounts held by members of foreign boards of trade
Name(s): 7690
ALCash $ 698,278,954 |7700
B.Securities . $ 2,776,142,396
C. Unrealized gain (loss) on open futures contracts ... .. ... ... ... .. .. $ (698,591,626)
D.Value of long option contracts ... ... .......................... $ 450,291,747 [7730
E. Value of short option contracts . ................................. ( (274,350,788) [7735] $ 2,951,770,683
6. Amounts with other depositories designated by a foreign board of trade
Name(s): 7750 $ 7760
7. Segregated funds on hand (describe: ) $
8. Total funds in separate 17 CFR 30.7 @CCOUNES .. ... . . . . .. . .. i $ 9,537,820,279
9. Excess (deficiency) set aside funds for secured amount
(Line Item 7770 minus Line ltem 7360) ... ... . L $ 774,151,713
10. Management target amount for excess funds in separate 17 CFR 30.7 accounts . .. ... ... .. . . . . . . . oo .. ... $ 446,947,097
11. Excess (deficiency) funds in separate 17 CFR 30.7 accounts over (under) management target excess .. ... .. $ 327,204,616
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