LT —

W/
11022996 C
ANNUAL AUDITED REPORT SEC File Number
FORM X-17A-5
PART Hl 8-52989
FACING PAGE

Information Required of Brokers and Dealers Pursuant to Section 17 of the
Securities Exchange Act of 1934 and Rule 17a-56 Thereunder

Report for the period beginning January 1, 2010] and ending [December 31, 2010)

A. REGISTRANT INFORMATION ]

NAME OF BROKER-DEALER: Official Use Only
Jump Trading, LLC

Firm 1D No.

ADDRESS OF PRINCIPAL PLACE OF BUSINESS (Do not use P.O. Box No.):
600 West Chicaqo, Suite 825

{No. and Street)

Chicago llinois 60654
(City) (State) (Zip Code) SECURIT IES

AN B o
NAME AND TELEPHONE NUMBER OF PERSON TO CONTACT IN REGARD TBEGBVE Wission
REPORT:
Carey Harrold (312) 205-8900 AUG ~ 3 291

{Area Code — Telephone No.)

R
B. ACCOUNTANT IDENTIFICATION _ L03__ " "FATIONs Brancy

INDEPENDENT PUBLIC ACCOUNTANT whose opinion is contained in this Report*
Baker Tilly Virchow Krause, LLP

(Name - if individual, state last, first, middie name)

205 North Michigan Avenue

{No. and Street)

Chicago lllinois 60601
(City) (State) (Zip Code)
CHECK ONE:

Public Accountant

EI 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)



OATH OR AFFIRMATION

|, Carey Harrold, swear (or affirm) that, to the best of my knowledge and belief, the
accompanying financial statements and supporting schedules pertaining to the firm of
Jump Trading, LLC as of December 31, 2010, are true and correct. | further swear (or
affirm) that neither the Company nor any partner, proprietor, principal officer or director
has any proprietary interest in any account classified solely as that of a customer,
except, as follows:

None.

Signature

Title

Notary Public

This Report** contains (check all applicable boxes):
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Facing Page

Statement of Financial Condition

Statement of Income (Loss)

Statement of Cash Flows

Statement of Changes in Stockholders’ Equity or Partners’ or Sole Proprietor's Capital
Statement of Changes in Liabilities Subordinated to Claims of general creditors
Computation of Net Capital for brokers and dealers pursuant to Rule 15¢3-1
Computation for Determination of Reserve Requirements Pursuant to Rule 15¢-3-3
Information Relating to the Possession or Control Requirements for brokers and dealers
Under Rule 15¢-3-3

A reconciliation, including appropriate explanation, of the Computation of Net capital
Under Rule 15¢3-1 and the Computation for Determination of the Reserve Requirements
Under Exhibit A of Rule 15¢3-3

A Reconciliation between audited and unaudited Statements of Financial Condition with
respect to methods of consolidation

An Oath or Affirmation

A copy of the SIPC Supplemental Report

A report describing any material inadequacies found to exist or found to have existed
since the date of the previous audit

Independent Auditors’ Report on Internal Control

** For conditions of confidential treatment of certain portions of this filing, see section 240.17a-

5(e)3.
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Baker Tilly Virchow Krause, LLP
205 N Michigan Ave
Chicago, IL 60601-5927
tel 312729 8000
fax 312729 8199
bakertilly.com
INDEPENDENT ACCOUNTANTS' REPORT
ON APPLYING AGREED-UPON PROCEDURES RELATED TO AN ENTITY'S SIPC ASSESSMENT
RECONCILIATION

Member
Jump Trading, LLC
Chicago, illinois

In accordance with Rule 17a-5(e)(4) under the Securities Exchange Act of 1934, we have performed the
procedures enumerated below with respect to the accompanying Schedule of Assessment and Payments
[General Assessment Reconciliation (Form SIPC-7)] to the Securities Investor Protection Corporation (SIPC) for
the year ended December 31, 2010, which were agreed to by Jump Trading, LLC (the "Company) and the
Securities and Exchange Commission, Financial Industry Regulatory Authority, Inc. and SIPC, solely to assist
you and the other specified parties in evaluating the Company’s compliance with the applicable instructions of
the General Assessment Reconciliation (Form SIPC-7). Jump Trading, LLC's management is responsible for the
Company’s compliance with those requirements. This agreed-upon procedures engagement was conducted in
accordance with attestation standards established by the American Institute of Certified Public Accountants. The
sufficiency of these procedures is solely the responsibility of those parties specified in this report. Consequently,
we make no representation regarding the sufficiency of the procedures described below either for the purpose
for which this report has been requested or for any other purpose. The procedures we performed and our
findings are as follows:

Procedures performed:

1. Compared listed assessment payments in Form SIPC-7 with respective cash disbursement records
entries noting no differences.

2. Compared amounts reflected in the audited Form X-17A-5 for the year ended December 31, 2010, as
applicable, with amounts reported in the Annual General Assessment Reconciliation (Form SIPC-7)
noting no differences.

3. Compared adjustments, if any, reported in Form SIPC-7 with supporting schedules and working papers
supporting such adjustments noting no differences.

4. Proved the arithmetical accuracy of the calculations reflected in Form SIPC-7 and in the related
schedules and working papers supporting adjustments, noting no differences.

We were not engaged to, and did not conduct an examination, the objective of which would be the expression of
an opinion on compliance. Accordingly, we do not express such an opinion. Had we performed additional
procedures, other matters might have come to our attention that would have been reported to you.
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INTERNATIONAL An Affirmarive Action Equal Opportunity Employer



This report is intended solely for the information and use of the Specified Parties, and is not intended to be and
should not be used by anyone other than the Specified Parties.

B.thm’/i’:J \/,g,m‘wk 7(%01 /\A,./)

Chicago, lllinois
June 7, 2011

Page A



SECURITIES INVESTOR PROTEGTION CORPORATION

SIPC-7

P.0. Box 92185 Washington, D.C. 20080-2185 -
202-371-8300 SIPC-7
(33-REV 7/10) General Assessment Reconciliation (33-REV 7/10)

WORKING COPY

For the fiscal yoar ended 322 CLvmloer &) 2010
{Read carelully the instructions in Your Warking Copy belore comgleting this Form;
TO BE FILED BY ALL SIPC MEMBERS WiTH FISCAL YEAR ENDINGS
1. Name of Moember, address, Designated Examining Authority, 1934 Act registration no. and menth in which fiscal year ends for
purposas of the audit requirement of SEC Rule 17a-5;
I e I Note: If any of the inlormation shown on the mailing label
Jom Tm(,\‘.(\ L requires cerrection, please e-mail any corrections to
Y
A ~ torm@sipc.org and so indicate on the form filed.
o0 w. fw: Cn.b() Aue. > 5‘1{
C\’\"L&rco YT LoaN Y Name and telephone number of person to contact
| ' 654 l respecting this form.
2. A, General Assessmant (item 2e from page 2) $ /5, 3?'2 6 Q
B. Less payment made with SIPG-6 filed {exclude interest) 3313V .44
Dale Paid
C. Less ptior overpaymeni appiied ( )
D. Assessment balance due or (@ /18, 1S 3.7 g
E. Interest computed on late paymeni {see instruction E} for days at 20% per annum
F. Total assessment balance. and interest due {or overpayment carried forward) $
G. PAID WITH THIS FORM:
Check enclosed, payable to SIPC
Total (must be same as F above) $
H. Overpaymenl carried torward S(__1g,453. 7228 )
L4

3. Subsidiaries (S) and predecessars (P} included in this form (give name and 1934 Act registration aumber):

Ths SIPC member submitting this form and the
person by whom it is executed represent thereby
that all informalion conlained herein is true, cotract
and complete.

:& LLC

{Agthorized Signature}

Dated lheﬁy}ay of_e{)(;l_ . Zoﬂ . CFO T

This form and the assessment payment Is due 60 days after the end of the fiscal year. Retaln the Working Copy of this form
for a period of not less than 6 years, the latest 2 years in an easlly accessibfe place.

Dates:

Postmarked Received Reviewed

Calculations ________ Documentation ____ Forward Capy

REVIEWER

e> Exceptions:
[~

@ Disposition of exceptions:



DETERMINATION OF “SIPC NET OPERATING REVENUES”
AND GENERAL ASSESSMENT

Ameunls for lhe fiscai pericd

beginning .20 tf
and ending L2041
Eliminate cents
ltem No. i
2a. Total revenue (FOCUS Line 12/Part 11A Line 9, Code 4030) s S1,619,947

2b. Additions:
(1) Total revenues irom the securities business of subsidiaries {except toraign subsidiaries} and
predecessors not included above.

{2) Net loss from principal transactions in securities in trading accounts.

{3} Net toss fiom principal transacticas in commodities in {rading accounts.

{4) interest and dividend expense deducted in determining item 23.

(5} Net ioss fram management of or participation in tha undarwriling or distribution of securities.

{6) Expenses other than advestising, printing, registration fees and legal lees deducted in determining nat
profit from management of o participation in ynderwriling or distribution of securitiss.

{7} Nat loss from securities in invastment accounts.

Total additions

2¢. Dedustions:

(1) Revenues {rom the dislribution of shares of a regisisred open end investment company or vait
investment trust, from the sale of variable -annuities, {rom ihe business of insurance, from invesimen!
advisory services rendered lo lBngleIGd investmen! companies or insurance compary separaie
accaunis, and from transaclions in sacurity fulures products.

{2) Revenues frem commodity transactions. 3 !D, KQ 3, 1! Sr

(3} Commissiens, Hloor brokerage and clearance paid to othar SIPC members in connection with
securifias Iransactions.

{4) Reimbirsemsnis for postage in connection with proxy solicitation.

(5) Nat gain frem securities in invesiment accounts.

{61 100% of commissions and markups eained irom fransactions in (i} certificates of deposii and
{ii} Treasury bills, bankers acceptances or commetcial papst that mature nine months or fess
{rom issuance date.

7] Direct expenses of prm.mg adverlising and legal {ees incurred in conneclion with other revenue
felated to the securities business (revenue defined by Saction 16{8){L) of the Act).

{8} Other revenue not related sither directly or indirectly to !he secyrities buamess
{See Instruction C}: Fﬁt‘) Treasvey o-db\'\‘ﬁ N £, 777553 q@ ?5'
2.4 v €
e e et D 1P 30 A a 193, 146,451.28
Revura ol Cagikal FE, 540606 )

{9} §i) Total interest and dividand expense {FOCUS Line 22/PART 1A Line 18,
Code 4075 plus line 2b{4) aboye) bat not in excess

of tota! interes! and dividand income. s/ 4 4 qqr. %18
{ii) 40% of margin interest eatned on customers securities
dccaunts (40% of FOCUS line 5, Code 3850). 3.
Enter the greater of line (i) oz {ii) ! 1 "qu ,3 { %

Total deductions S0s, SO% 835
2d. SIPG Net Operating Revenuas $ G L 11 | L Qé 2

2¢. Genetal Assessmenl @ .0025 s 13
: {to page 1, line 2.A.}



JUMP TRADING, LLC

Chicago, lllinois

Agreed Upon Procedures

Including Form SIPC-7

December 31, 2010
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Candor. Insight. Results.



JUMP TRADING, LLC

Chicago, lllinois
Agreed Upon Procedures
Including Form SIPC-7

December 31, 2010



