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Commodity Futures Trading Commission § 30.9

(d) In no event may money, securities 
or property representing the foreign fu-
tures or foreign options secured 
amount be held or commingled and de-
posited with customer funds in the 
same account or accounts required to 
be separately accounted for and seg-
regated pursuant to section 4d of the 
Act and the regulations thereunder. 

(e) Each futures commission mer-
chant which invests money, securities 
or property on behalf of foreign futures 
or foreign options customers shall keep 
a record showing the following: 

(1) The date on which such invest-
ments were made; 

(2) The name of the person through 
whom such investments were made; 

(3) The amount of money so invested; 
(4) A description of the obligations in 

which such investments were made; 
(5) The identity of the depositories or 

other places where such obligations are 
maintained; 

(6) The date on which such invest-
ments were liquidated or otherwise dis-
posed of and the amount of money re-
ceived of such disposition, if any; and 

(7) The name of the person to or 
through whom such investments were 
disposed of. 

(f) Each futures commission mer-
chant must compute as of the close of 
each business day: 

(1) The total amount of money, secu-
rities and property on deposit in sepa-
rate account(s) in accordance with this 
section; 

(2) The total amount of money, secu-
rities and property required to be on 
deposit in separate account(s) in ac-
cordance with this section; and 

(3) The amount of the futures com-
mission merchant’s residual interest in 
money, securities and property on de-
posit in separate account(s) in accord-
ance with this section. Such computa-
tions must be completed prior to noon 
on the next business day and must be 
kept, together with all supporting 
data, in accordance with the require-
ments of § 1.31.

§ 30.8 Quarterly reporting require-
ments. 

(a) Each futures commission mer-
chant required to be registered under 
this part shall file written quarterly 
reports on a form specified by the Na-

tional Futures Association at the Na-
tional Futures Association’s head-
quarters office in Chicago, Illinois, by 
the tenth business day of the month 
following the quarter covered by the 
reports. 

(b) Each report shall contain the fol-
lowing information separately for each 
foreign board of trade on which foreign 
futures contracts or foreign options 
transactions were effected: 

(1) The total number of foreign fu-
tures contracts, separately by con-
tract, long and short, customer or pro-
prietary, executed during the quarter 
on such board of trade on behalf of the 
futures commission merchant or its 
foreign futures customers; 

(2) The total number of foreign fu-
tures contracts, separately by con-
tract, long and short, customer or pro-
prietary, open on such board of trade 
on behalf of the futures commission 
merchant or its foreign futures cus-
tomers as of the close of business on 
the last business day of the quarter; 

(3) The total number of foreign op-
tions, separately by underlying futures 
contracts for options on futures con-
tracts or by underlying physical for op-
tions on physicals, by put, by call, and 
by customer or proprietary, executed 
during the quarter on such board of 
trade on behalf of the futures commis-
sion merchant or its foreign options 
customers; 

(4) The total number of foreign op-
tions, separately by underlying futures 
contracts for options on futures con-
tracts or by underlying physical for op-
tions on physicals, by put, by call, and 
by customer or proprietary, open on 
such board of trade on behalf of the fu-
tures commission merchant or its for-
eign options customers as of the close 
of business on the last business day of 
the quarter.

§ 30.9 Fraudulent transactions prohib-
ited. 

It shall be unlawful for any person, 
by use of the mails or by any means or 
instrumentality of interstate com-
merce, directly or indirectly, in or in 
connection with any account, agree-
ment or transaction involving any for-
eign futures contract or foreign options 
transaction: 
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