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J.P. MORGAN SECURITIES (ASIA PACIFIC) LIMITED (UNAUDITED)

1.

Key prudential ratios

Key prudential ratios disclosures as required by section 16AB of the Banking (Disclosure) Rules
(expressed in US$’'000 unless otherwise stated).
31st 30th
31st March December September 30th June 31st March
2026 2025 2025 2025 2025
Regulatory capital (amount)
1&1a Common Equity Tier 1 (CET1) 2,081,774 1,938,318 1,959,245 1,865,106 1,769,600
2&2a Tier 1 2,081,774 1,938,318 1,959,245 1,865,106 1,769,600
3&3a Total capital 2,081,774 1,938,318 1,959,245 1,865,106 1,769,600
RWA (amount)
4 Total RWA 2,247,278 2,113,192 2,100,431 2,220,116 2,158,711
4a Total RWA (pre-floor) 2,247,278 2,113,192 2,100,431 2,220,116 2,158,711
Risk-based regulatory capital ratios (as a percentage of RWA)
5 & 5a CET1 ratio (%) 92.6% 91.6% 93.3% 83.3% 82.0%
5b CET1 ratio (%) (pre-floor ratio) 92.6% 91.6% 93.3% 83.3% 82.0%
6 & 6a Tier 1 ratio (%) 92.6% 91.6% 93.3% 83.3% 82.0%
6b Tier 1 ratio (%) (pre-floor ratio) 92.6% 91.6% 93.3% 83.3% 82.0%
7&7a Total capital ratio (%) 92.6% 91.6% 93.3% 83.3% 82.0%
7b Total capital ratio (%) (pre-floor ratio) 92.6% 91.6% 93.3% 83.3% 82.0%
Additional CET1 buffer requirements (as a percentage of RWA)
8 g/a)pital conservation buffer requirement 2.500% 2.500% 2.500% 2.500% 2.500%
0
9 Countercyclical capital buffer 0.071% 0.083% 0.173% 0.125% 0.121%
requirement (%)
10 Higher loss absorbency requirements (%) N/A N/A N/A N/A N/A
(applicable only to G-SIBs or D-SIBs)
11 Total Al-specific CET1 buffer 2.571% 2.583% 2.673% 2.625% 2.621%
requirements (%)
12 CET1 available after meeting the Al's 84.6% 83.6% 85.3% 75.3% 74.0%
minimum capital requirements (%)
Basel lll leverage ratio
13 Total leverage ratio (LR) exposure 2,892,296 2,569,781 2,556,910 3,377,624 2,543,088
measure
13a LR exposure measure based on mean 2,889,987 2,569,281 2,560,789 3,373,503 2,543,241
values of gross assets of SFTs
14, 14a | LR (%) 72.0% 75.3% 76.6% 54.7% 69.6%
& 14b
14c & LR (%) based on mean values of gross 72.0% 75.4% 76.5% 54.8% 69.6%
14d assets of SFTs
Liquidity Coverage Ratio (LCR) / Liquidity Maintenance Ratio (LMR)
Applicable to category 1 institution only:
15 Total high quality liquid assets (HQLA) N/A N/A N/A N/A N/A
16 Total net cash outflows N/A N/A N/A N/A N/A
17 LCR (%) N/A N/A N/A N/A N/A
Applicable to category 2 institution only:
17a LMR (%) 234.8% 215.9% 276.4% 276.0% 247.9%




J.P. MORGAN SECURITIES (ASIA PACIFIC) LIMITED (UNAUDITED)

1. Key prudential ratios (continued)

31st 30th
31st March December September 30th June 31st March
2026 2025 2025 2025 2025

Net Stable Funding Ratio (NSFR) / Core Funding Ratio (CFR)

Applicable to category 1 institution only:
18 Total available stable funding N/A N/A N/A N/A N/A
19 Total required stable funding N/A N/A N/A N/A N/A
20 NSFR (%) N/A N/A N/A N/A N/A

Applicable to category 2A institution only:
20a CFR (%) N/A N/A N/A N/A N/A

2. Overview of RWA

Overview of RWA disclosures as required by section 16C of the Banking (Disclosure) Rules (expressed in
US$’000 unless otherwise stated).

RWA

Minimum capital
requirements

31stMarch 2026 | 375! DECEMPEr | 345t March 2026
Credit risk for non-securitization exposures 531878 455 715 42 550
2 Of which STC approach 531,878 455,715 42,550
2a Of which BSC approach _ _ _
3 Of which foundation IRB approach . _ _
Of which supervisory slotting criteria approach . _ _
5 Of which advanced IRB approach . . .
5a Of which retail IRB approach . _ _
5b Of which specific risk-weight approach _ . .
5¢c Of which cryptoasset exposures to credit risk
calculated in accordance with section 376 and
Divisions 5, 6 and 8 of Part 12 of the BCR — — —
6 Counterparty credit risk and default fund
contributions 6,057 5,739 485
7 Of which SA-CCR approach _ 64 .
7a Of which CEM . . .
8 Of which IMM(CCR) approach . _ _
8a Of which method for group 2b cryptoasset
derivative contracts — — —
9 Of which others 6.057 5.675 485
10 CVA risk . 64 .
11 Equity positions in banking book under the simple
risk-weight method and internal models method N/A N/A N/A
12 Collective investment scheme (“CIS”) exposures —
look-through approach / third-party approach — — —
13 CIS exposures — mandate-based approach . _ _
14 CIS exposures — fall-back approach _ . .
14a | CIS exposures — combination of approaches _ . .
15 Settlement risk . _ _




J.P. MORGAN SECURITIES (ASIA PACIFIC) LIMITED (UNAUDITED)

2. Overview of RWA (continued)

RWA

Minimum capital
requirements

31st March 2026

31st December

31st March 2026

2025
16 Securitization exposures in banking book . _ _
17 Of which SEC-IRBA _ _ _
18 Of which SEC-ERBA (including IAA) . . .
19 Of which SEC-SA _ _ _
19a Of which SEC-FBA _ _ _
20 | Market risk 19,852 17,002 1,588
21 Of which STM approach 19.852 17.002 1588
22 Of which IMA _ _ _
22a Of which SSTM approach _ . .
23 Capital charge for moving exposures between
trading book and banking book — — —
24 | Operational risk 1,689,491 1,634,672 135,159
24a | Sovereign concentration risk . _ _
25 Amounts below the thresholds for deduction
(subject to 250% RW) — — —
26 Output floor level applied Not applicable Not applicable
27 Floor adjustment (before application of transitional
cap) Not applicable Not applicable
28 Floor adjustment (after application of transitional
cap) N/A N/A N/A
28a | Deduction to RWA . _ _
28b Of which portion of regulatory reserve for
general banking risks and collective provisions
which is not included in Tier 2 Capital — — —
28c Of which portion of cumulative fair value gains
arising from the revaluation of land and
buildings which is not included in Tier 2 Capital — — —
23 | Total 2,247,278 2,113,192 179,782

N/A: Not applicable in the case of Hong Kong

Standardized approach is used for the calculation of risk-weighted assets for credit risk, market risk and
operational risk. Risk-weighted assets for CVA risk is calculated as 100% of the risk-weighted amount
for counterparty credit risk as aggregate notional amount of non-centrally cleared derivatives is less than
HKD 1 trillion on a permanent basis.




J.P. MORGAN SECURITIES (ASIA PACIFIC) LIMITED (UNAUDITED)

3. Leverage ratio (“LR”)

Leverage ratio as required by section 16FI of the Banking (Disclosure) Rules (expressed in US$’000
unless otherwise stated).
31st
31st March December
2026 2025
On-balance sheet exposures
1 On-balance sheet exposures (excluding derivative contracts and SFTs, but
including related on-balance sheet collateral) 2,181,336 1,858,346
2 Gross-up for derivative contracts collateral provided where deducted from
balance sheet assets pursuant to the applicable accounting standard — —
3 Less: Deductions of receivables assets for cash variation margin provided
under derivative contracts — —
4 Less: Adjustment for assets other than money received under SFTs that
are recognised as an asset — —
5 Less: Specific and collective provisions associated with on-balance sheet
exposures that are deducted from Tier 1 capital — —
Less: Asset amounts deducted in determining Tier 1 capital (19,116) (18,982)
Total on-balance sheet exposures (excluding derivative contracts and
SFTs) (sum of rows 1 to 6) 2,162,220 1,839,364
Exposures arising from derivative contracts
8 Replacement cost associated with all derivative contracts (where
applicable net of eligible cash variation margin and/or with bilateral netting) — —
9 Add-on amounts for PFE associated with all derivative contracts — 338
10 Less: Exempted CCP leg of client-cleared trade exposures — —
11 Adjusted effective notional amount of written credit-related derivative
contracts — —
12 Less: Permitted reductions in effective notional amount and permitted
deductions from add-on amounts for PFE of written credit-related derivative
contracts — —
13 Total exposures arising from derivative contracts (sum of rows 8 to
12) — 338
Exposures arising from SFTs
14 Gross amount of SFT assets (with no recognition of netting), after adjusting
for sale accounting transactions 730,076 730,079
15 Less: Netted amounts of cash payables and cash receivables of gross SFT
assets — —
16 CCR exposure for SFT assets — —
17 Agent transaction exposures — —
18 Total exposures arising from SFTs (sum of rows 14 to 17) 730,076 730,079
Other off-balance sheet exposures
19 Off-balance sheet exposure at gross notional amount — —
20 Less: Adjustments for conversion to credit equivalent amounts — —
21 Less: Specific and collective provisions associated with off-balance sheet
exposures that are deducted from Tier 1 capital — —
22 Off-balance sheet items (sum of rows 19 to 21) — —
Capital and total exposures
23 Tier 1 capital 2,081,774 1,938,318
24 Total exposures (sum of rows 7, 13, 18 and 22) 2,892,296 2,569,781




J.P. MORGAN SECURITIES (ASIA PACIFIC) LIMITED (UNAUDITED)

3. Leverage ratio (“LR”) (continued)

31st
31st March December
2026 2025
Leverage ratio
25 & | Leverage ratio
25a 72.0% 75.3%
26 Minimum leverage ratio requirement 3% 3%
27 Applicable leverage buffers Not Not
applicable applicable

Disclosure of mean values
28 Mean value of gross assets of SFTs, after adjustment for sale accounting

transactions and netted of amounts of associated cash payables and cash

receivables 727,767 729,579
29 Quarter-end value of gross amount of SFT assets, after adjustment for sale

accounting transactions and netted of amounts of associated cash

payables and cash receivables 730,076 730,079
30 & | Total exposures based on mean values from row 28 of gross assets of
30a | SFTs (after adjustment for sale accounting transactions and netted

amounts of associated cash payables and cash receivables) 2,889,987 2,569,281
31 & | Leverage ratio based on mean values from row 28 of gross assets of SFTs
31a | (after adjustment for sale accounting transactions and netted amounts of

associated cash payables and cash receivables) 72.0% 75.4%




