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OATH OR AFFIRMATION

1, Josef Guzowski , swear (or affirm) that, to the best of

my knowledge and belief the accompanying financial statement and supporting schedules pertaining to the firm of
OldMission Markets LLC , as

of Decernber31 , 20 19___, are true and correct. I 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 asthat of a customer,except asfollows:

Signature

Manager

Title

Notary Publie OFFICIAL SERL
ERICA MARQUEZ AV TIA P

Th s report ** contains(check all applicable boxes): NOTARYPUBUGSTATE0
(a) Facing Page. My Commissten Mihe; 11 29 020

e (b) Statement of Financial Condition. --
(d) Statement of Income (Loss).
(d) Statement of Changes in Financial Condition.
(e) Statementof Chariges in Stockholders' Equity or Partners' or SoleProprietors' Capital.
(f Statementof Chänges in Liabilities Subordinated to Claims of Creditors.
(g) Cotnputation of Net Capital
(h) Coniputation for Determination of Reserve Requirements Pursuant to Rule 15c3-3.
(i) Information Relating to the Possession or Control Requirements Under Rule 15c3-3.

] (j) A Recorîciliation, including appropriate explanation ofthe Computation of Net Capital Under Rule 15eá-1andthe
Computation for Determination of the Reserve Requirements Under Exhibit A of Rule 15c3-3.

() (k) A Recónciliation betiveen the audited and unaudited Statements of Financial Condition with respect to methods of
cólisolidatión,

(1) An Oath or Affirmation.
(ni) A copy of the SIPC Supplemental Report.
(n) A report describing any materiat inadequacies found to exist or found to have existed since the date of the previous audit.

**For conditions of confidential treatment ofcertain portions of this filing, see section 240.17a-5(e)(3).
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Securities and Exchange Commission
Division of Trading and Markets
Mail Stop 7010
100 F Street, NE
Washington, DC20549

Securities and Exchange Commission
175 W. Jackson,Suite 1450
Chicago,IL 60604

March 2,2020

To whom it may concern,

Pursuant to SECRule 17a-5(d)(6), please see attached audited financial statements for
Old Mission Markets LLC.

SECnumber: 8-69691
Firm ID: 47-4708878
FINRA CRD: 281867

Should you have any questions, please feel free to call me at 312-260-3031.

Thank you,

Manager

PUBLICVERSION

314 W. Superior St.,Ste. 200 | Chicago, IL 60654 | ph: 312.260.3038



Old Mission Markets LLC
Statement of Financial Condition
December 31, 2019

Filedas PUBLIC informationpursuant to Rule 17-a5(d)
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RSM
RSM US LLP

Report of Independent Registered Public Accounting Firm

To the Manager and Member
Old MissionMarketsLLC

Opinion on the Financial Statements
We have audited the accompanying statement of financial condition of Old Mission Markets LLC as of
December 31, 2019, and the related notes to the financial statement (collectively, the financial statement).
In our opinion, the financial statement presents fairly, in all material respects, the financial position of the
Company as of December 31, 2019, in conformity with accounting principles generally accepted in the
United States of America.

Basis for Opinion
This financial statement is the responsibility of the Company's management.Our responsibility is to
express an opinion on the Company's financial statement based on our audit. We are a public accounting
firm registered with the Public Company Accounting Oversight Board (United States) (PCAOB) and are
required to be independent with respect to the Company in accordance with U.S.federal securities laws
and the applicable rules and regulations of the Securities and Exchange Commission and the PCAOB.

We conducted our audit in accordance with the standards of the PCAOB. Those standards require that
we plan and perform the audit to obtain reasonable assurance about whether the financial statement is
free of material misstatement, whether due to error or fraud.The Company is not required to have, nor
were we engaged to perform, an audit of its internal control over financial reporting.As part of our audit
we are required to obtain an understanding of internal control over financial reporting but not for the
purpose of expressing an opinion on the effectiveness of the Company's internal control over financial
reporting. Accordingly, we express no such opinion.

Our audit included performing procedures to assess the risks of material misstatement of the financial
statement, whether due to error or fraud, and performing procedures that respond to those risks. Such
procedures included examining, on a test basis, evidence regarding the amounts and disclosures in the
financialstatement.Ouraudit also includedevaluatingtheaccountingprinciplesusedandsignificant
estimates made by management, as well as evaluating the overall presentation of the financial statement.
We believe that our audit provides a reasonable basis for our opinion.

We have served as the Company's auditor since 2016.

Chicago, Illinois
February 28, 2020

THE POWEROF BEING UNDERSTOOD

AUDIT| TAX| CONSULTING
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RSM US LLP is the U.S.member tìrm of R5M international, a global network of independent addit tax, and consuning nrms Visit rsmus.com/aboutus for more information regarding RSM 05 LLP and
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Old Mission Markets LLC

Statement of Financial Condition

December 31, 2019

Assets
Cash $ 50,168

Accounts receivable 12,438
Receivables from clearing brokers 6,974,516
Financial instruments 108,909,223
Other assets 139,815

Total assets $ 116,086,160

Liabilities and Member's Capital
Liabilities

Financial instuments sold, not yet purchased $ 101,915,073
Accounts payableand accrued expenses 167,388

Total liabilities 102,082,461

Member'scapital 14,003,699

Totai liabilities and member's caital $ 116,086,160

See Notes to the Statement of Financial Condition.

2



Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 1. Description of Business and Summary of Significant Accounting Policies

Description of Business: Old Mission Markets LLC, a Delaware limited liability company (the Company), is a
registered broker-dealer engaged exclusively in firmtrading on a proprietary basis for itsown account. The
Company is a registered broker-dealer with the Securities and Exchange Commission (SEC) and with the
FinancialIndustry Regulatory Authority (FINRA),with its office of operations located in Chicago, Illinois and New
York, NewYork.The Companyis wholly owned by Old MissionGroup LLC (Parent),and the Parent is the
managingmember of the Company.The Parent is a Delawarelimited liability companythat is also the Parent of
Oid MissionCapitalLLC, Old MissionTrading LLC, Old MissionEurope LLP, Old MissionCayman Ltd.,Old
MissionInternational LLC,and Old Mission Global Trading LLP.

Management Estimates and Assumptions: The preparationof financialstatements in conformity with
accounting principles generally accepted in the United States of America (GAAP) requiresmanagement to make
estimatesand assumptionsthat affect the amounts reported in the financialstatementsand accompanyingnotes.
Actual resultscould differ from those estimates. Future events and their effects cannotbe predicted with certainty;
accordingly, accounting estimates require the exercise of judgment.Accounting estimates used in the preparation
of these financialstatementschange as new eventsoccur, as more experienceis acquired,as additional
informationis obtained and as the operatingenvironmentchanges.

Due from Clearing Brokers: Receivables from clearing brokers consistsof cash accounts, amounts borrowed on
margin,amounts owed or collectible on unsettled transactionsand dividends payable or receivable. The Company
may obtain short-term financing from clearing brokers from whom it can borrow against its proprietaryinventory
positions,subject to collateralmaintenance requirements.

Revenue Recognition: The Company buys and sellssecurities for itsown account. The profit or loss is
measuredby the difference between the acquisitioncost and the selling price or currentmarketor fair value.
Trading gainsand losses,which are composed of both realizedand unrealizedgains and losses,and related
expensesare presented net on the statement of income. Proprietary securitiestransactionsin regular-way trades
are recordedon the trade date, as if they had settled. Profit and lossarising from all securities transactions
entered into for the account and risk of the Company are recorded on a trade-date basis.

Dividends and Interest: Dividend income and expense are recognized on the ex-dividend date. Interest income
and expense are recognized on the accrual basis,

income Taxes: The Company is a disregarded entity for tax purposes as it is wholly owned by its Parent.As
such,the Companydoes not pay Federalor state incometaxes on its taxable income. The Parent is a limited
liabilitycompanywhose membersare liablefor Federaland state incometaxes on their proportionateshare of the
Company'staxable income.

GAAPrequiresmanagementto evaluate incometax positionstakenby the Company and recognize a tax liability
(orasset) if the Company has takenan uncertain incometax positionthat more likely than not would not be
sustained uponexamination by the Internal Revenue Serviceor other tax authorities.Managementhas analyzed
the incometax positionstaken by the Company,and has concluded that as of December 31, 2019, there are no
uncertain income tax positionstaken or expected to be taken that would requirerecognitionof a ilability (orasset)
or disclosure in the financial statements.The Company is subject to routineaudits by the InternalRevenue
Serviceand other taxing authoritiesfor the currentand prior three years. There are currently no audits for any tax
periods in progress.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 1. Description of Business and Summary of Significant Accounting Policies (Continued)

Foreign Taxes: The Companypays stamp tax on trading activity as well as withholdingtaxes on certain incometo
other countries.The taxes are translatedto U.S.dollars at averageexchange rates throughout the year.

Short Sales: The Company may sell a security it does not own in anticipation of a decline in the fair value of that
security. When the Company sells a security short, it must borrow the security sold short and deliver it to the
broker-dealer throughwhich it made the sale.A gain, limitedto the price at whichthe Companysold short, or a
loss,unlimited in size, will be recognized upon the terminationof a short sale.Such transactions are reflected as
securitiessold but not yet purchased in the accompanying statementof financial condition.

Foreign Currencies: Monetary assets and liabilities denominated in foreign currencies are translated into U.S.
dollaramounts at the date of valuation. Purchases and sales of securities and revenue and expense items
denominated in foreign currencies are translated into U.S.dollar amounts on the respective dates of such
transactions.

The Company does not isolate that portion of the resuits of operations arising from the effect of changes in foreign
exchangerates onfinancial instruments from fluctuations arising from changes in market prices of financial
instruments held.

Note 2. Receivable from Clearing Broker

Receivablefrom clearing broker at December 31, 2019, consists of the following:

Receivable

Cash $ 7,317,378

Contract for difference (353,570)
Dividend receivable 20,810

Dividend payable (6,236)
Interest receivable 24

Interestpayable (3,890)
Total $ 6,974,516

Securities owned, cash and financial instruments held at the Company's clearing broker collateralize securities
sold,notyet purchasedand amounts due to clearing brokers,if any, and may serve to satisfy regulatorycapitalor
margin requirements. Pledged instruments that can be sold by the secured party are identified in the statementof
financial condition.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 3. Fair Vaiue of Financial Instruments

Fair vaiue is the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction
betweenthe market participantsat the measurementdate. Financialassets and liabilitiesrecordedat fair valueare
categorizedbased upon the level of judgmentassociated with the inputsused to measuretheir value.The fair
value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities
(Level 1) and the lowest priority to unobservable inputs (Level 3). inputs are broadly defined as assumptions
market participants would use in pricing an asset or a liability.

The three levels of the fair value hierarchy are described below:

Level 1: Unadjusted quoted prices in active markets for identical assets or liabilities that the reporting
entity has the ability to access at the measurement date.

Level 2: Inputs other than quoted priceswithin Level 1 that are observable for the asset or liability, either
directly or indirectly; and fair value is determined through the use of models or other valuation
methodologies.A significant adjustment to a Level 2 input could result in the Level 2 measurement
becoming a Level 3 measurement.

Level 3: Inputs are unobservable for the asset or liabilityand inciudesituationswhere there is little,if any,
marketactivityfor the asset or liability.The inputs into the determination of fair value are based upon the
best informationin the circumstances and may require significantmanagementjudgment or estimation.

In certain cases,the inputs used to measurefair value may fall into different levelsof the fair value hierarchy. In
such cases,a financial instrument'slevelwithin the fair valuehierarchy is based on the lowestlevel of inputthat is
significant to the fair value measurement.The Company'sassessmentof the significance of a particular inputto
the fair value measurementin its entirety requiresjudgment,and considers factors specific to the financial
instrument.The following sectiondescribes the vaiuationtechniques used by the Companyto measuredifferent
financial instrumentsat fair valueand includes the levelwithin the fair value hierarchy in which the financial
instrument is categorized.

The fair valueof equity securities traded on a nationalexchange, or reported on the NASDAQ national market,is
based on the last reported sales price on the day of valuation. The fair value of equity securities not traded on a
nationalexchange,or reportedon the NASDAQnational market,is based on the price from the closing markfrom
the exchangethe security last traded on. If the security is untraded the closingprice is set to the bid. These
financial instruments are classifiedas Level 1 in the fair value hierarchy.

Contracts for differences are traded on the OTC market. The fair value of contracts for differences is derived by
taking the difference between the quoted price of the underlying security and the contract price. Contracts for
differences are generally categorized in Level 2 of the fair value hierarchy.

During the course of the year, the Company had foreign currencies receivable from or payable to its clearing
broker.Their values were based using third party observable data and are categorized in Level 1 in the fair value
hierarchy.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 3. Fair Value of Financial Instruments (Continued)

The following summarizes the Company's assets and liabilities measured at fair value on a recurring basis at
December 31, 2019, using the fair value hierarchy:

Total Level1 Leml 2
Assets

Financial instruments owned:

Equity securities $ 108,909,223 $ 108,909,223 $ -

Receivables from clearing brokers
Contracts for difference (353,570) - (353,570)

Total assets at fair value $ 108,555,653 $ 108,909,223 $ (353,570)

Liabilities

Financial instruments sold, not yet purchased
Equity securities $ 101,915,073 $ 101,915,073 $ -

Total liabilities at fair value $ 101,915,073 $ 101,915,073 $ -

The Company assesses the levels of securities at each measurementday, and transfers between ievels are
recognized on the actual date of the event of change in circumstances that caused the transfer.

The Company had no transfers during the year.The Company had no Level 3 assets or liabilities at
December 31, 2019.

Substantially all of the Company's other assets and liabilities are considered financial instruments and are either
already at fair value, or at carrying amounts that approximate fair value because of the short maturity of the
instruments.

Note 4. Financial Instruments

Derivatives: Derivative financial instruments used for trading purposes, including economic hedges of trading
instruments,are carried at fair value.Fairvalues for contractsfor difference, are based on quoted market
prices. Fair values of contracts for difference as of December 31, 2019 were $(353,570) and are included in
receivables from clearing brokers on the statement of financial condition.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 4. Financial instruments (Continued)

Statement of Financial Condition Tabular Disciosures

The following table identifies the fair value amounts of derivative instruments included in the statementof
financial condition as derivative contracts, categorized by primary underiying risk, at December 31, 2019.
Balances are presentedon a gross basis, prior to the applicationof the impactof counterpartyand collateral
netting.Total derivative assets and liabilities are adjusted on an aggregatebasis to take into consideration the
effectsof masternettingarrangements and have been reducedby the applicationof cash collateral receivabies
and payables with its counterparties.

Derivative Derivative
Primary Underlying Risk Assets Liabilities

Equity prices
Contract for difference $ 45,723 $ (399,293)

The Company is required to disclose information about certain derivative instruments that are eligible for offset in
accordance with GAAP or subject to an enforceable master netting arrangementor similar agreement.

The following table provides disclosure regarding the potential effect of offsetting of derivative liabilities presented
in the statement of financial condition.

NetAmounts of

Recognized
Gross Assets and

Gross Amounts Liabilities
Amounts of Offset in the Presented in the Gross Amounts Not

Recognized Statement of Statement of Collateral
Assets and Financial Financial Financial Received/ Net

Liabilities Condition Condition Instruments Pledged Amount

Assets
Derivative

Contracts for difference 0) $ 45,723 $ (45,723) $ - $ - $ - $ -

Liabilities

Derivative
Contracts for difference 0) $ 399,293 $ (45,723) $ 353,570 $ - $ - $ 353,570

Location on the statement of financial condition

(1) Receivablesfrom clearing brokers

Note 5. Summary of Off-Balance Sheet Risks

Margin: The Company'sactivities may be transacted on either a cash or margin basis. In margin transactions,
credit is extended to the Company, and is subject to various reguiatory and internal margin requirements,
collateralized by cashand securities in the Company's account.Such transactionsmay expose the Companyto
significant off-balance sheet risk in the eventmargin requirements are not sufficient to fuliy cover lossesthat the
Companymay incur.The Companymonitorsrequiredmarginleveisand, pursuantto such guidelines,maydeposit
additional collateralor reduce positions when necessary.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 5. Summary of Off-Balance Sheet Risks (Continued)

Concentrations of Credit Risk: The Company engages in varioustrading activitiesin which counterparties
primarilyinclude broker-dealers, banks, and other financial institutions, In the event counterpartiesdo not fulfill
their obligations,the Company may be exposedto risk.The riskof default depends on the creditworthiness of the
counterpartyor issuerof the instrument.It is the Company'spolicy to review,as necessary,the credit standing of
each counterparty.

Cash: The Company regularlymaintainscash balancesthat exceed FederalDepository InsuranceCorporation
limits.The Company has not incurred any losses on these accounts in the past and does not expect any such
loss in the future.

Contracts for Difference: The Company enters into contractsfor differencesarrangementswith broker-
dealers.Contractsfor differences arrangementsinvolvean agreementby the Companyand a counterpartyto
exchangethe difference between the openingand closingprice of the positionunderlyingthe contract,which
is generally an equity security.Therefore, amounts required for the future satisfaction of the contracts for
differences may begreater or lessthan the amount recorded.

Market Risk: Market risk is the potential change in an instrument's value caused by fluctuations in interest rates,
equity prices, credit spreads, volatilities, correlations, iiquidity, or other risks. Exposure to market risk is
influenced by a number of factors, including the relationships between financial instruments and the volatility and
liquidity in the markets in which financial instruments are traded, in manycases, the use of derivative financial
instrumentsserves to modify or offset market risk associated with other transactions and accordingly, serves to
decreasethe Company's overall exposure to market risk.The Company utilizes various analytical monitoring
techniques to control its exposure to market risk.

Note 6. lndemnifications

in the normalcourse of business,the Companyenters into contractsthat containa varietyof representationsand
warrantiesthat provide indemnifications under certaincircumstances.The Company's maximumexposureunder
these arrangements is unknown, as this would involvefuture claimsthat may be made against the Companythat
have not yet occurred. The Company believesthat it is unlikely it will have to make materialpayments under
these arrangements and has not recorded any contingent liability in the financial statements for these
indemnifications.

Note 7. Related-Party Transactions

The Companyhas entered into an expense sharing arrangementwith Old MissionCapitalLLC.Underthe
agreementOld MissionCapitalLLC paysall monthly expensesand is subsequently reimbursed by the
Company. As of December 31, 2019, there is a currentpayable of $1,722 between the Companyand Old
MissionCapitalLLC.This amount is includedin accountspayable and accruedexpenseson the statementof
financial condition.

The Company has entered into a computer leasing and related services agreementwith Old Mission Hardware
LLC.There are no current receivables or payables between the Company and Old Mission Hardware LLC.
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Old Mission Markets LLC

Notes to Statement of Financial Condition

Note 8. Net Capital Requirements

The Company is subject to the Securities and Exchange Commission Uniform Net Capital Rule
(SECRule 15c3-1) (the Rule), which requires the maintenance of minimumnet capitaland requiresthe ratioof
aggregate indebtedness to net capital, both as defined, not to exceed 15 to 1. The Companyis engaged in
marketmakeractivities which, as provided by the Rule, requirethe Companyto maintainminimum net capital
equalto $2,500for each securityover $5 and $1,000 for each security under $5 in which it makes a marketwith a
limitof $1,000,000.The Company uses the greater of the minimumnet capital requirementper the computationof
the aggregateindebtedness or the market makerstandard.Failureto maintainthe minimum capitalamountcould
resultin the loss of the Company'sability to act as a securitiesbroker-dealer under the Securities ExchangeAct of
1934.At December31, 2019, the Company had net capitalof $13,758,872, which was $12,758,872in excessof
its required net capitalof $1,000,000.The Company's percentageof aggregateindebtedness to net capitalwas
1.22percent.

There are no capital distributions currently anticipated to be made during the six months after
December 31, 2019.

Note 9. Net Capital Requirements

Managementhas evaluated all knownsubsequent eventsfrom December 31, 2019, to the date the accompanyingfinancial
statementswere issued, and is not aware of any materialsubsequent events occurringduring the periodthat havenot
been properlydisclosedin the notesto the statementof financialcondition.
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