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| A. REGISTRANT INFORMATION |
NAME OF BROKER-DEALER: Official Use Only
Jump Trading, LLC Firm ID,No

ADDRESS OF PRINCIPAL PLACE OF BUSINESS (Do not use P.O. Box No.}: S
600 West Chicago, Suite 825 Y RECEIVED

{No. and Strest)

Chicago Hiinois 60610
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REPORT:
Carey Harrold {312) 930-9603

{Area Code — Telephone No.}
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B. ACCOUNTANT IDENTIFICATION |

INDEPENDENT PUBLIC ACCOUNTANT whose opinion is contained in this Report*
Virchow, Krause & Company, LLP

(Nama - ¥ individual, siate last, first, middie nama}

225 N. Michigan Avenue, Suite 1100

(No. and Streat) PH@CE 88 ,?D
Chicago lllinois 80601
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Public Accountant

Certified Public Accountant
Accountant, not resident in United States ort any of its possessions

FOR OFFICAL USE ONLY

*Claims for exemption from the requirement that the annual report covered by the opinion of an
independent public accountant must be supported by a statement of facts and circumstances
relied on as the basis for the exemption. See section 240.17a-5(e}(2)
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INDEPENDENT AUDITORS' REPORT

Members
Jump Trading, LLC
Chicago, lllinois

We have audited the accompanying statement of financial condition of Jump Trading, LLC as of
December 31, 2006, and the related statements of operations and changes in members' equity and cash
flows for the year then ended that you are filing pursuant to Rule 17a-5 under the Securities Exchange
Act of 1934. These financial statements are the responsibility of the Company's management. Our
responsibility is to express an opinion on these financial statements based on our audit.

We conducted our audit in accordance with auditing standards generally accepted in the United States of
America. Those standards require that we plan and perform the audit to obtain reasonable assurance
about whether the financial statements are free of material misstatement. An audit includes examining, on
a test basis, evidence supporting the amounts and disclosures in the financial statements. An audit also
includes assessing the accounting principles used and significant estimates made by management, as
well as evaluating the overall financial statement presentation. We believe that our audit provides a
reasonable basis for our opinion.

In our opinion, the financial statements referred to above present fairly, in all material respects, the
financial position of Jump Trading, LLC as of December 31, 2006 and the results of its operations and its
cash flows for the year then ended in conformity with accounting principles generally accepted in the
United States of America.

Our audit was conducted for the purpose of forming an opinion on the basic financial statements taken as
a whole. The supplementary information identified in the table of contents is presented for purposes of
additional analysis and is not a required part of the basic financial statements, but is supplementary
information required by Rule 17a-5 under the Securities Exchange Act of 1934. Such information has
been subjected to the auditing procedures applied in the audit of the basic financial statements and, in
our apinion, is fairly stated in all material respects in relation to the basic financial statements taken as a

whole.
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Chicago, lllinois
February 26, 2007
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JUMP TRADING, LLC

STATEMENT OF FINANCIAL CONDITION
December 31, 2006

ASSETS
ASSETS
Cash and cash equivalents
Due from broker-dealers and clearing organizations
Securities owned, at market value
Memberships in exchanges, at cost, market value $28,847,000
Furniture, equipment, and leasehold improvements at cost, less accumulated
depreciation and amortization of $787,527
Deposits with clearing organization
Other assets

TOTAL ASSETS

LIABILITIES AND MEMBERS' EQUITY

LIABILITIES
Securities sold, not yet purchased, at market value
Commodity futures and options positions
Accrued state income taxes
Accounts payable and accrued expenses
Total Liabilities

MEMBERS' EQUITY

TOTAL LIABILITIES AND MEMBERS' EQUITY

See notes to financial statements.

$ 1,411,332
83,574,002
30,293,710
11,314,721

4,792,065
10,000
541,408

$ 131937238

$ 29,498,670
1,393,875
792,471
19,029,428

50,714 444

81.222.794

il

131,937,238

END
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