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(2) CFTC Form 304 reports with re-
spect to transactions in cotton should 
be sent to the Commission’s office in 
New York, NY, unless otherwise spe-
cifically authorized by the Commission 
or its designee. 

(Approved by the Office of Management and 
Budget under control number 3038–0009) 

[43 FR 45828, Oct. 4, 1978, as amended at 46 FR 
63036, Dec. 30, 1981; 57 FR 41390, Sept. 10, 1992; 
71 FR 37821, July 3, 2006; 74 FR 12192, Mar. 23, 
2009] 

§ 19.02 Reports pertaining to cotton 
call purchases and sales. 

(a) Information required. Persons re-
quired to file ’04 reports under 
§ 19.00(a)(2) of this chapter shall file 
CFTC Form 304 reports showing the 
quantity of call cotton bought or sold 
on which the price has not been fixed, 
together with the respective futures on 
which the purchase or sale is based. As 
used herein, call cotton refers to spot 
cotton bought or sold, or contracted 
for purchase or sale at a price to be 
fixed later based upon a specified fu-
ture. 

(b) Time and place of filing reports. 
Each report shall be made weekly as of 
the close of business on Friday and 
filed at the Commission’s office in New 
York, NY, not later than the second 
business day following the date of the 
report. Reports may be transmitted by 
facsimile or, alternatively, information 
on the form may be reported to the ap-
propriate Commission office by tele-
phone and the report mailed to the 
same office, not later than midnight of 
its due date. 

[57 FR 41391, Sept. 10, 1992] 

§§ 19.03–19.10 [Reserved] 

PART 20—LARGE TRADER REPORT-
ING FOR PHYSICAL COMMODITY 
SWAPS 

Sec. 
20.1 Definitions. 
20.2 Covered contracts. 
20.3 Clearing organizations. 
20.4 Reporting entities. 
20.5 Series S filings. 
20.6 Maintenance of books and records. 
20.7 Form and manner of reporting and sub-

mitting information or filings. 

20.8 Delegation of authority to the Director 
of the Division of Market Oversight. 

20.9 Sunset provision. 
20.10 Compliance schedule. 
20.11 Diversified commodity indices. 
APPENDIX A TO PART 20—GUIDELINES ON FU-

TURES EQUIVALENCY 
APPENDIX B TO PART 20—EXPLANATORY GUID-

ANCE ON DATA RECORD LAYOUTS 

AUTHORITY: 7 U.S.C. 1a, 2, 5, 6, 6a, 6c, 6f, 6g, 
6t, 12a, 19, as amended by Title VII of the 
Dodd-Frank Wall Street Reform and Con-
sumer Protection Act, Pub. L. 111–203, 124 
Stat. 1376 (2010). 

SOURCE: 76 FR 43862, July 22, 2011, unless 
otherwise noted. 

§ 20.1 Definitions. 
As used in, and solely for the pur-

poses of, this part: 
Business day means ‘‘business day’’ as 

that term is defined in § 1.3 of this 
chapter. 

Cleared product means a paired swap 
or swaption that a clearing organiza-
tion offers or accepts for clearing. 

Clearing member means any person 
who is a member of, or enjoys the 
privilege of, clearing trades in its own 
name through a clearing organization. 

Clearing organization means the per-
son or organization that acts as a me-
dium between clearing members for the 
purpose of clearing swaps or swaptions 
or effecting settlements of swaps or 
swaptions. 

Closed swap or closed swaption means 
a swap or swaption that has been set-
tled, exercised, closed out or termi-
nated. 

Commodity reference price means the 
price series (including derivatives con-
tract and cash market prices or price 
indices) used by the parties to a swap 
or swaption to determine payments 
made, exchanged, or accrued under the 
terms of the contracts. 

Counterparty means, from the per-
spective of one side to a contract, the 
person that is the direct legal 
counterparty corresponding to the 
other side of the contract. 

Clearing member customer means any 
person for whom a reporting entity 
clears a swap or swaption position. 

Futures equivalent means an economi-
cally equivalent amount of one or more 
futures contracts that represents a po-
sition or transaction in one or more 
paired swaps or swaptions consistent 
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with the conversion guidelines in ap-
pendix A of this part. 

Open swap or swaption means a swap 
or swaption that has not been closed. 

Paired swap or paired swaption means 
an open swap or swaption that is: 

(1) Directly or indirectly linked, in-
cluding being partially or fully settled 
on, or priced at a differential to, the 
price of any commodity futures con-
tract listed in § 20.2; or 

(2) Directly or indirectly linked, in-
cluding being partially or fully settled 
on, or priced at a differential to, the 
price of the same commodity for deliv-
ery at the same location or locations. 

Person means any ‘‘person’’ as that 
term is defined in § 1.3 of this chapter. 

Reportable account or consolidated ac-
count that is reportable means a consoli-
dated account that includes a report-
able position. 

Reportable position means: 
(1)(i) A position, in any one futures 

equivalent month, comprised of 50 or 
more futures equivalent paired swaps 
or swaptions based on the same com-
modity underlying a futures contract 
listed in § 20.2, grouped separately by 
swaps and swaptions, then grouped by 
gross long contracts on a futures equiv-
alent basis or gross short contracts on 
a futures equivalent basis; 

(ii) For a consolidated account (de-
scribed in § 20.4(a)) that includes a re-
portable position as defined in para-
graph (1)(i) of this definition, all other 
positions in that account that are 
based on the commodity that renders 
the account reportable; and 

(iii) The first reporting day on which 
a consolidated account (described in 
§ 20.4(a)) no longer includes a reportable 
position as described in paragraph (1)(i) 
of this definition (because on such day, 
the reporting entity’s consolidated ac-
count shall continue to be considered 
and treated as if it in fact included re-
portable positions as described in para-
graph (1)(i) of this definition); or 

(2) At the discretion of a reporting 
entity, and as an alternative to para-
graph (1) of this definition, so long as 
the same method is consistently ap-
plied to all consolidated accounts (as 
described in § 20.4(a)) of the reporting 
entity, all positions on a gross basis in 
a consolidated account that are based 
on the same commodity. 

Reporting day means the period of 
time between a clearing organization 
or reporting entity’s usual and cus-
tomary last internal valuation of 
paired swaps or swaptions and the next 
such period, so long as the period of 
time is consistently observed on a 
daily basis and the Commission is noti-
fied, upon its request, of the manner by 
which such period is calculated and 
any subsequent changes thereto. 

Reporting entity means: 
(1) A clearing member; or 
(2) A swap dealer in one or more 

paired swaps or swaptions as that term 
is defined in section 1a of the Act and 
any Commission definitional regula-
tions adopted thereunder. 

Swap means: 
(1) Until the effective date of any 

definitional rulemaking regarding 
‘‘swap’’ by the Commission under sec-
tion 1a of the Act, an agreement (in-
cluding terms and conditions incor-
porated by reference therein) which is 
a commodity swap (including any op-
tion to enter into such swap) within 
the meaning of ‘‘swap agreement’’ 
under § 35.1(b)(1) of this chapter, or a 
master agreement for a commodity 
swap together with all supplements 
thereto; or 

(2) ‘‘Swap’’ as defined in section 1a of 
the Act and any Commission defini-
tional regulations adopted thereunder, 
upon the effective date of such regula-
tions. 

Swaption means an option to enter 
into a swap or a swap that is an option. 

§ 20.2 Covered contracts. 

The futures and option contracts list-
ed by designated contract markets for 
the purpose of reports filed and infor-
mation provided under this part are as 
follows: 

COVERED AGRICULTURAL AND EXEMPT FUTURES 
CONTRACTS 

Chicago Board of Trade (‘‘CBOT’’) Corn. 
CBOT Ethanol. 
CBOT Oats. 
CBOT Rough Rice. 
CBOT Soybean Meal. 
CBOT Soybean Oil. 
CBOT Soybeans. 
CBOT Wheat. 
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COVERED AGRICULTURAL AND EXEMPT FUTURES 
CONTRACTS—Continued 

Chicago Mercantile Exchange (‘‘CME’’) But-
ter. 

CME Cheese. 
CME Dry Whey. 
CME Feeder Cattle. 
CME Hardwood Pulp. 
CME Lean Hogs. 
CME Live Cattle. 
CME Milk Class III. 
CME Non Fat Dry Milk. 
CME Random Length Lumber. 
CME Softwood Pulp. 
COMEX (‘‘CMX’’) Copper Grade #1. 
CMX Gold. 
CMX Silver. 
ICE Futures U.S. (‘‘ICUS’’) Cocoa. 
ICUS Coffee C. 
ICUS Cotton No. 2. 
ICUS Frozen Concentrated Orange Juice. 
ICUS Sugar No. 11. 
ICUS Sugar No. 16. 
Kansas City Board of Trade (‘‘KCBT’’) 

Wheat. 
Minneapolis Grain Exchange (‘‘MGEX’’) 

Wheat. 
NYSELiffe (‘‘NYL’’) Gold, 100 Troy Oz. 
NYL Silver, 5000 Troy Oz. 
New York Mercantile Exchange (‘‘NYMEX’’) 

Cocoa. 
NYMEX Brent Financial. 
NYMEX Central Appalachian Coal. 
NYMEX Coffee. 
NYMEX Cotton. 
NYMEX Crude Oil, Light Sweet. 
NYMEX Gasoline Blendstock (RBOB). 
NYMEX Hot Rolled Coil Steel. 
NYMEX Natural Gas. 
NYMEX No. 2 Heating Oil, New York Harbor. 
NYMEX Palladium. 
NYMEX Platinum. 
NYMEX Sugar No. 11. 
NYMEX Uranium. 
Diversified Commodity Index (See § 20.11). 

§ 20.3 Clearing organizations. 
(a) Reporting data records. For each 

reporting day, with respect to paired 
swaps or swaptions, clearing organiza-
tions shall report to the Commission, 
separately for each clearing member’s 
proprietary and clearing member cus-
tomer account, unique groupings of the 
data elements in paragraph (b) of this 
section (to the extent that there are 
such corresponding elements), in a sin-
gle data record, so that each reported 

record is distinguishable from every 
other reported record (because of dif-
fering data values, as opposed to the 
arrangement of the elements). 

(b) Populating reported data records 
with data elements. Data records re-
ported under paragraph (a) of this sec-
tion shall include the following data 
elements: 

(1) An identifier assigned by the Com-
mission to the clearing organization; 

(2) The identifier assigned by the 
clearing organization to the clearing 
member; 

(3) The identifier assigned by the 
clearing organization for a cleared 
product; 

(4) The reporting day; 
(5) A proprietary or clearing member 

customer account indicator; 
(6) The futures equivalent month; 
(7) The commodity reference price; 
(8) Gross long swap positions; 
(9) Gross short swap positions; 
(10) A swaption put or call side indi-

cator; 
(11) A swaption expiration date; 
(12) A swaption strike price; 
(13) Gross long non-delta-adjusted 

swaption positions; and 
(14) Gross short non-delta-adjusted 

swaption positions. 
(c) End of reporting day data. For all 

futures equivalent months, clearing or-
ganizations shall report end of report-
ing day settlement prices for each 
cleared product and deltas for every 
unique swaption put and call, expira-
tion date, and strike price. 

§ 20.4 Reporting entities. 
(a) Consolidated accounts. Each re-

porting entity shall combine all paired 
swap and swaption positions: 

(1) That are principal positions 
(swaps and swaptions to which the re-
porting entity is a direct legal 
counterparty), in a single consolidated 
account that it shall attribute to itself; 
and 

(2) That are positions of the report-
ing entity’s counterparty in a single 
consolidated account that it shall at-
tribute to that specific counterparty. 

(b) Reporting data records. Reporting 
entities shall report to the Commis-
sion, for each reporting day, and sepa-
rately for each reportable position in a 
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consolidated account described in para-
graphs (a)(1) and (a)(2) of this section, 
unique groupings of the data elements 
in paragraph (c) of this section (to the 
extent that there are such cor-
responding elements), in a single data 
record, so that each reported record is 
distinguishable from every other re-
ported record (because of differing data 
values, as opposed to the arrangement 
of the elements). 

(c) Populating reported data records 
with data elements. Data records re-
ported under paragraph (b) of this sec-
tion shall include the following data 
elements: 

(1) An identifier assigned by the Com-
mission to the reporting entity; 

(2) An identifier indicating that a 
principal or counterparty position is 
being reported; 

(3) A 102S identifier assigned by the 
reporting entity to its counterparty; 

(4) The name of the counterparty 
whose position is being reported; 

(5) The reporting day; 
(6) If cleared, the identifier for the 

cleared product assigned by the clear-
ing organization; 

(7) The commodity underlying the re-
portable positions; 

(8) The futures equivalent month; 
(9) A cleared or uncleared indicator; 
(10) A clearing organization identi-

fier; 
(11) The commodity reference price; 
(12) An execution facility indicator; 
(13) Long paired swap positions; 
(14) Short paired swap positions; 
(15) A swaption put or call side indi-

cator; 
(16) A swaption expiration date; 
(17) A swaption strike price; 
(18) Long non-delta-adjusted paired 

swaption positions; 
(19) Short non-delta-adjusted paired 

swaption positions; 
(20) Long delta-adjusted paired 

swaption positions (using economically 
reasonable and analytically supported 
deltas); 

(21) Short delta-adjusted paired 
swaption positions (using economically 
reasonable and analytically supported 
deltas); 

(22) Long paired swap or swaption no-
tional value; and 

(23) Short paired swap or swaption 
notional value. 

§ 20.5 Series S filings. 

(a) 102S filing. (1) When a 
counterparty consolidated account 
first becomes reportable, the reporting 
entity shall submit a 102S filing, in ac-
cordance with the form instructions 
and as specified in this section. 

(2) A reporting entity may submit a 
102S filing only once for each 
counterparty, even if such persons at 
various times have multiple reportable 
positions in the same or different 
paired swaps or swaptions. 

(3) Reporting entities shall submit a 
102S filing within three days following 
the first day a consolidated account 
first becomes reportable or at such 
time as instructed by the Commission 
upon special call. 

(4) Change updates. If any change 
causes the information filed by a clear-
ing member or swap dealer on a Form 
102 for a consolidated account to no 
longer be accurate, then such clearing 
member or swap dealer shall file an up-
dated Form 102 with the Commission 
no later than 9 a.m. on the business 
day after such change occurs, or on 
such other date as directed by special 
call of the Commission, provided that, a 
clearing member or swap dealer may 
stop providing change updates for a 
Form 102 that it has submitted to the 
Commission for any consolidated ac-
count upon notifying the Commission 
or its designee that the account in 
question is no longer reportable as a 
consolidated account and has not been 
reportable as a consolidated account 
for the past six months. Unless other-
wise specified by the Commission or its 
designee, the stated time is eastern 
time for information concerning mar-
kets located in that time zone, and 
central time for information con-
cerning all other markets. 

(5) Refresh updates. For Consolidated 
Accounts—Starting on a date specified 
by the Commission or its designee and 
at the end of each annual increment 
thereafter (or such other date specified 
by the Commission or its designee that 
is equal to or greater than six months), 
each clearing member or swap dealer 
shall resubmit every Form 102 that it 
has submitted to the Commission for 
each of its consolidated accounts, pro-
vided that, a clearing member or swap 
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dealer may stop providing refresh up-
dates for a Form 102 that it has sub-
mitted to the Commission for any con-
solidated account upon notifying the 
Commission or its designee that the ac-
count in question is no longer report-
able as a consolidated account and has 
not been reportable as a consolidated 
account for the past six months. 

(b) 40S filing. Every person subject to 
books or records under § 20.6 shall after 
a special call upon such person by the 
Commission file with the Commission 
a 40S filing at such time and place as 
directed in the call. A 40S filing shall 
consist of the submission of a Form 40, 
which shall be completed by such per-
son as if any references to futures or 
option contracts were references to 
paired swaps or swaptions as defined in 
§ 20.1. 

[76 FR 43862, July 22, 2011, as amended at 78 
FR 69265, Nov. 18, 2013] 

§ 20.6 Maintenance of books and 
records. 

(a) Every clearing organization shall 
keep all records of transactions in 
paired swaps or swaptions, and meth-
ods used to convert paired swaps or 
swaptions into futures equivalents, in 
accordance with the requirements of 
§ 1.31 of this chapter. 

(b) Every reporting entity shall keep 
all records of transactions in paired 
swaps or swaptions, and methods used 
to convert paired swaps or swaptions 
into futures equivalents, in accordance 
with the requirements of § 1.31 of this 
chapter. 

(c) Every person with equal to or 
greater than 50 gross all-months-com-
bined futures equivalent positions in 
paired swaps or swaptions on the same 
commodity shall: 

(1) Keep books and records showing 
all records for transactions resulting in 
such positions, which may be kept and 
reproduced for Commission inspection 
in the record retention format that 
such person has developed in the nor-
mal course of its business operations; 
and 

(2) Keep books and records showing 
transactions in the cash commodity 
underlying such positions or its prod-
ucts and byproducts, and all commer-
cial activities that are hedged or which 
have risks that are mitigated by such 

positions, which may be kept in ac-
cordance with the recordkeeping sched-
ule and reproduced for Commission in-
spection in the record retention format 
that such person has developed in the 
normal course of its business oper-
ations. 

(d) All books and records required to 
be kept by paragraphs (a) through (c) 
of this section shall be furnished upon 
request to the Commission along with 
any pertinent information concerning 
such positions, transactions, or activi-
ties. 

§ 20.7 Form and manner of reporting 
and submitting information or fil-
ings. 

Unless otherwise instructed by the 
Commission, a clearing organization or 
reporting entity shall submit data 
records and any other information re-
quired under this part to the Commis-
sion as follows: 

(a) Using the format, coding struc-
ture, and electronic data transmission 
procedures approved in writing by the 
Commission; 

(b) For clearing organizations, not 
later than 9:00 a.m. eastern time on the 
next business day following the report-
ing day or at such other time as in-
structed by the Commission; and 

(c) For clearing members and swap 
dealers, not later than 12:00 p.m. east-
ern time on the second (T+2) business 
day following the reporting day or at 
such other time as instructed by the 
Commission. 

§ 20.8 Delegation of authority to the 
Director of the Division of Market 
Oversight. 

(a) The Commission hereby dele-
gates, until it orders otherwise, to the 
Director of the Division of Market 
Oversight or such other employee or 
employees as the Director may des-
ignate from time to time, the author-
ity: 

(1) In § 20.5(a)(3) for issuing a special 
call for a 102S filing; 

(2) In § 20.5(b) for issuing a special 
call for a 40S filing; 

(3) In § 20.6(d) for issuing a special 
call; 

(4) In § 20.7 for providing instructions 
or determining the format, coding 
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structure, and electronic data trans-
mission procedures for submitting data 
records and any other information re-
quired under this part; and 

(5) In § 20.10 for determining the de-
scribed compliance schedules. 

(b) The Director of the Division of 
Market Oversight may submit to the 
Commission for its consideration any 
matter which has been delegated in 
this section. 

(c) Nothing in this section prohibits 
the Commission, at its election, from 
exercising the authority delegated in 
this section. 

§ 20.9 Sunset provision. 
(a) Except as otherwise provided in 

paragraph (b) of this section, the sec-
tions of this part shall become ineffec-
tive and unenforceable upon a Commis-
sion finding that, through the issuance 
of an order, operating swap data reposi-
tories are processing positional data 
and that such processing will enable 
the Commission to effectively surveil 
trading in paired swaps and swaptions 
and paired swap and swaption markets. 

(b) The Commission may determine, 
in its discretion, to maintain the effec-
tiveness and enforceability of any sec-
tion of this part, or any requirement 
therein, in an order issued under para-
graph (a) of this section, upon finding 
that such sections, or requirements 
therein, provide the Commission with 
positional data or data elements that 
materially improves the accuracy and 
surveillance utility of the positional 
data processed by swap data reposi-
tories. 

§ 20.10 Compliance schedule. 
(a) Clearinghouses, clearing members 

and persons with books and records ob-
ligations shall comply with the re-
quirements of this part upon the effec-
tive date of this part. 

(b) Swap dealers that are not clearing 
members shall comply with the re-
quirements of this part upon the effec-
tive date of final regulations further 
defining the term swap dealer. 

(c) The Commission may permit, for 
a period not to exceed six calendar 
months following the effective date 
specified in paragraph (a) of this sec-
tion, the submission of reports pursu-
ant to §§ 20.3 and 20.4 that differ in con-

tent, or are submitted in a form and 
manner which is other than prescribed 
by the provisions of this part, provided 
that the submitter is making a good 
faith attempt to comply with all of the 
provisions of this part. 

(d) Unless determined otherwise by 
the Commission, paired swap and 
swaption position and market reports 
submitted under parts 15 through 19, or 
21 of this chapter, or any order of the 
Commission, shall continue to be sub-
mitted under those parts or orders 
until swap dealers are required to com-
ply with § 20.4. 

(e) The Commission may extend the 
compliance date established in para-
graph (b) of this section by an addi-
tional six calendar months based on re-
source limitations or lack of experi-
ence in reporting transactions to the 
Commission for a swap dealer that is 
not an affiliate of a bank holding com-
pany and: 

(1) Is not registered with the Com-
mission as a futures commission mer-
chant and is not an affiliate of a fu-
tures commission merchant; 

(2) Is not registered with the Securi-
ties and Exchange Commission as a 
broker or dealer and is not an affiliate 
of a broker or dealer; and 

(3) Is not supervised by any Federal 
prudential regulator. 

§ 20.11 Diversified commodity indices. 

For the purpose of reporting in fu-
tures equivalents, paired swaps and 
swaptions using commodity reference 
prices that are commonly known diver-
sified indices with publicly available 
weightings may be reported as if such 
indices underlie a single futures con-
tract with monthly expirations for 
each calendar month and year. 

APPENDIX A TO PART 20—GUIDELINES ON 
FUTURES EQUIVALENCY 

The following examples illustrate how 
swaps should be converted into futures 
equivalents. In general the total notional 
quantity for each swap should be appor-
tioned to referent futures months based on 
the fraction of days remaining in the life of 
the swap during each referent futures month 
to the total duration of the swap, measured 
in days. The terms used in the examples are 
to be understood in a manner that is con-
sistent with industry practice. 
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EXAMPLE 1—FIXED FOR FLOATING WTI CRUDE OIL SWAP LINKED TO A DCM CONTRACT 

Reference Price ............................... Daily official next to expire contract price for the NYMEX Light Sweet 
Crude Oil Futures Contract (‘‘WTI’’) in $/bbl through the NYMEX spot 
month. 

Fixed Price ....................................... $80.00 per barrel. 
Floating Price ................................... The arithmetic average of the reference price during the pricing period. 
Notional Quantity .............................. 100,000 bbls/month. 
Calculation Period ............................ One month. 
Fixed Price Payer ............................. Company A. 
Floating Price Payer ......................... Company B. 
Settlement Type ............................... Financial. 
Swap Term ....................................... Six full months from January 1 to June 30. 
Floating Amount ............................... Floating Price * Notional Quantity. 
Fixed Amount ................................... Fixed Price * Notional Quantity. 

NYMEX WTI trading in the next to expire 
futures contract ceases on the third business 
day prior to the 25th of the calendar month 
preceding the contract month. For sim-
plicity in this example, the last trading day 
in each WTI futures contract is shown as the 
22nd of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 6 months * 100,000 
bbls/month = 600,000 bbls 

1,000 bbl = 1 futures contract 
Therefore 600,000 bbls/1,000 bbls/contract = 600 

futures equivalent contracts 
Total number of days in swap term = 31 + 28 

+ 31 + 30 + 31 + 30 = 181 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 1 

Dates swap in force Referent futures 
month Fraction of days Company A 

position (long) † 
Company B 

position (short) † 

January 1—January 22 ................................. February 22/181 73 ¥73 
January 23—February 22 ............................. March 31/181 103 ¥103 
February 23—March 22 ................................ April 28/181 93 ¥93 
March 23—April 22 ....................................... May 31/181 103 ¥103 
April 23—May 22 .......................................... June 30/181 99 ¥99 
May 23—June 22 .......................................... July 31/181 103 ¥103 
June 23—June 30th ...................................... August 8/181 27 ¥27 

Total ................................................ .............................. 181/181 601 ¥601 

† Contracts rounded to the nearest integer. 

Futures equivalent position on January 2 

Total Notional Quantity = Remaining swap 
term * 100,000 bbls/month = 596,685 bbls 

1,000 bbl = 1 futures contract 

Therefore 596,685 bbls/1,000 bbls/contract = 597 
futures equivalent contracts 

Total number of days = 30 + 28 + 31 + 30 + 31 
+ 30 = 180 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 2 (EXAMPLE 1 CONTINUED) 

Dates swap in force Referent futures month Fraction of 
days 

Company A 
position 
(long) † 

Company B 
position 
(short) † 

January 2—January 22 ................................................. February ............................ 21/180 70 ¥70 
January 23—February 22 ............................................. March ................................ 31/180 103 ¥103 
February 23—March 22 ................................................ April ................................... 28/180 93 ¥93 
March 23—April 22 ....................................................... May .................................... 31/180 103 ¥103 
April 23—May 22 ........................................................... June ................................... 30/180 99 ¥99 
May 23—June 22 .......................................................... July .................................... 31/180 103 ¥103 
June 23—June 30th ...................................................... August ............................... 8/180 27 ¥27 

Total ................................................................ ............................................ 180/180 597 ¥597 

† Contracts rounded to the nearest integer. 
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EXAMPLE 2—FIXED FOR FLOATING CORN SWAP 

Reference Price ............................... Daily official next to expire contract price for the CBOT Corn Futures 
Contract in $/bushel through the CBOT spot month. 

Fixed Price ....................................... $5.00 per bushel per month. 
Floating Price ................................... The arithmetic average of the reference price during the pricing period. 
Calculation Period ............................ One month. 
Notional Quantity .............................. 1,000,000 bushels/month. 
Fixed Price Payer ............................. Company A. 
Floating Price Payer ......................... Company B. 
Settlement Type ............................... Financial. 
Swap Term ....................................... Six full months from January 1 to June 30. 
Floating Amount ............................... Floating Price * Notional Quantity. 
Fixed Amount ................................... Fixed Price * Notional Quantity. 

Last trading day in the nearby CBOT Corn 
futures contract is the business day pre-
ceding the 15th of the contract month. For 
simplicity in this example, the last trading 
day in each Corn futures contract is shown 
as the 14th of the month. Futures contract 
months for corn are March, May, July, Sep-
tember, and December. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 6 contract months 
* 1,000,000 bushels/month = 6,000,000 bush-
els 

5,000 bushels = 1 futures contract 
Therefore 6,000,000 bushels/5,000 bushels/con-

tract = 1,200 futures equivalent contracts 
Total days = 31 + 28 + 31 + 30 + 31 + 30 = 181 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 1 

Dates swap in force Referent futures 
month Fraction of days 

Company A 
position 
(long) † 

Company B 
position 
(short) † 

January 1–March 14 ................................. March ...................... 73/181 483 ¥483 
March 15–May 14 ..................................... May .......................... 61/181 404 ¥404 
May 15–June 30 ........................................ July .......................... 47/181 311 ¥311 

Total ............................................ .................................. 181/181 1,198 ¥1,198 

† Contracts rounded to the nearest integer. 

EXAMPLE 3—FIXED FOR FLOATING NY RBOB (PLATTS) CALENDAR SWAP FUTURES 

Reference Price ............................... Platts Oilgram next to expire contract Price Report for New York RBOB 
(Barge) through the NYMEX spot month. 

Fixed Price ....................................... $1.8894 per gallon. 
Floating Price ................................... For each contract month, the floating price is equal to the arithmetic av-

erage of the high and low quotations from Platts Oilgram Price Re-
port for New York RBOB (Barge) for each business day that it is de-
termined during the contract month. 

Calculation Period ............................ One quarter. 
Notional Quantity .............................. 84 million gallons/quarter. 
Fixed Price Payer ............................. Company A. 
Floating Price Payer ......................... Company B. 
Settlement Type ............................... Financial. 
Swap Term ....................................... Six full months from January 1 to June 30. 
Floating Amount ............................... Floating Price * Notional Quantity. 
Fixed Amount ................................... Fixed Price * Notional Quantity. 

NYMEX NY RBOB (Platts) Calendar Swap 
Futures Contract month ends on the final 
business day of the contract month. For sim-
plicity in this example, the last trading day 
in each futures contract is shown as the final 
day of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 2 quarters * 84 
million = 168 million gallons 

42,000 gallons = 1 futures contract 
Therefore 168 million/42,000 gallons/futures 

contract = 4,000 futures equivalent con-
tracts 
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Total number of days = 31 + 28 + 31 + 30 + 31 
+ 30 = 181 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 1 

Dates swap in force Referent futures 
month Fraction of days 

Company A 
position 
(long) † 

Company B 
position 
(short) † 

January 1–March 31 ................................. April ......................... 90/181 1989 ¥1989 
April 1–June 30 ......................................... July .......................... 91/181 2011 ¥2011 

Total ............................................ .................................. 181/181 4000 ¥4000 

† Contracts rounded to the nearest integer. 

EXAMPLE 4—CALENDAR SPREAD SWAP 

Reference Price .......................................... The difference between the next to expire contract price for the NYMEX WTI Fu-
tures contract and the deferred contract price for the NYMEX WTI Futures con-
tract. 

Fixed Price .................................................. $80 per barrel. 
Floating Price .............................................. The arithmetic average of the reference price during the pricing period. 
Calculation Period ...................................... One month. 
Notional Quantity ........................................ 100,000 bbls/month. 
Fixed Price Payer ....................................... Company A. 
Floating Price Payer ................................... Company B. 
Settlement Type ......................................... Financial. 
Swap Term ................................................. Six full months from January 1 to June 30. 
Floating Amount ......................................... Floating Price * Notional Quantity. 
Fixed Amount ............................................. Fixed Price * Notional Quantity. 

NYMEX WTI trading in the next to expire 
futures contract ceases on the third business 
day prior to the 25th of the calendar month 
preceding the contract month. For sim-
plicity in this example, the last trading day 
in each WTI futures contract is shown as the 
22nd of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 6 months * 100,000 
bbls/month = 600,000 bbls 

1,000 bbl = 1 futures contract 
Therefore 600,000 bbls/1,000 bbls/contract = 600 

futures equivalent contracts 
Total number of days = 31 + 28 + 31 + 30 + 31 

+ 30 = 181 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 1 

Dates swap 
in force 

Fraction of 
days 

Applicable 
next to 
expire 

futures month 

Company A 
position 
(long)† 

Company B 
position 
(short)† 

Applicable de-
ferred futures 

month 

Company A 
position 
(short)† 

Company B 
position 
(long)† 

January 1— 
January 22.

22/181 February ............. 73 ¥73 March ................. ¥73 73 

January 23— 
February 
22.

31/181 March ................. 103 ¥103 April .................... ¥103 103 

February 
23—March 
22.

28/181 April .................... 93 ¥93 May ..................... ¥93 93 

March 23— 
April 22.

31/181 May ..................... 103 ¥103 June .................... ¥103 103 

April 23— 
May 22.

30/181 June .................... 99 ¥99 July ..................... ¥99 99 

May 23— 
June 22.

31/181 July ..................... 103 ¥103 August ................ ¥103 103 

June 23— 
June 30th.

8/181 August ................ 27 ¥27 September .......... ¥27 27 

Total ..... 181/181 ............................. 601 ¥601 ............................. ¥601 601 

† Contracts rounded to the nearest integer. 

EXAMPLE 5—COLUMBIA GULF, MAINLINE MIDPOINT (‘‘MIDPOINT’) BASIS SWAP 

Reference Price .......................................... The Platts Gas Daily Columbia Gulf, Mainline Midpoint (‘‘Midpoint’’) and the next to 
expire NYMEX (Henry Hub) Natural Gas Futures contract. 
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EXAMPLE 5—COLUMBIA GULF, MAINLINE MIDPOINT (‘‘MIDPOINT’) BASIS SWAP—Continued 

Fixed Price .................................................. $0.05 per MMBtu. 
Floating Price .............................................. The Floating Price will be equal to the arithmetic average of the daily value of the 

Platts Gas Daily Columbia Gulf, Mainline Midpoint (‘‘Midpoint’’) minus the 
NYMEX (Henry Hub) Natural Gas Futures contract daily settlement price. 

Calculation Period ...................................... Monthly. 
Notional Quantity ........................................ 10,000 MMBtu/calendar day. 
Fixed Price Payer ....................................... Company A. 
Floating Price Payer ................................... Company B. 
Settlement type ........................................... Financial. 
Swap Term ................................................. One month from January 1 to January 31. 
Floating Amount ......................................... Floating Price * Notional Quantity * calendar days in the month. 
Fixed Amount ............................................. Fixed Price * Notional Quantity * calendar days in the month. 

NYMEX Henry Hub Natural Gas Futures 
Contract trading ceases three business days 
prior to the first day of the delivery month. 
For simplicity in this example, the last trad-
ing day in the futures contract is shown as 
the 28th of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity for each leg = 1 
month * 31 days/month * 10,000 MMBtu/ 
day = 310,000 MMBtu 

10,000 MMBtu = 1 futures contract 
Therefore 310,000 MMBtu/10,000 MMBtu/con-

tract = 31 futures equivalent contracts 
Total number of days = 31 

FUTURES EQUIVALENT POSITION OF SWAP ON JANUARY 1 

Dates swap in force Fraction 
of days 

Referent 
futures 
month 

Company A 
position in 
Columbia 

Gulf, 
Mainline 
Midpoint 

(‘‘Midpoint’’) 
natural gas 

(long) MMBtu 

Company A 
Position in 

NYMEX 
(Henry Hub) 
natural gas 

futures 
(short) 

Company B 
position in 
Columbia 

Gulf, 
Mainline 
Midpoint 

(‘‘Midpoint’’) 
natural gas 

(short) MMBtu 

Company B 
position in 
NYMEX 

(Henry Hub) 
natural gas 

futures 
(long) 

January 1—January 
28.

28/31 February ............. ††† ¥28 ††† 28 

January 29—January 
31.

3/31 March ................. ........................ ¥3 ........................ 3 

Total .................. 31/31 ............................. ........................ ¥31 ........................ 31 

††† Note: Because there is no underlying position taken in a basis contract, for reporting purposes, only enter the futures equiv-
alent contract quantities into the corresponding futures. 

EXAMPLE 6—WTI SWAPTION (CALL) 

Swaption Style ............................................ American. 
Option Type ................................................ Call. 
Swaption Start Date ................................... Jan 1 of the current year. 
Swaption End Date ..................................... June 30 of the current year. 
Strike Price ................................................. $80.50/bbl. 
Notional Quantity ........................................ 100,000 bbl/month. 
Calculation Period ...................................... One month. 
Reference Price .......................................... Daily official next to expire contract price for WTI NYMEX Crude Oil Futures Con-

tract in $/bbl through the NYMEX spot month. 
Fixed Price .................................................. $80.00 per barrel per month. 
Floating Price .............................................. The arithmetic average of the reference price during the pricing period. 
Settlement Type ......................................... Financial. 
Swap Term ................................................. One month from July 1 to July 31 of the current year. 
Floating Amount ......................................... Floating Price * Notional Quantity. 
Fixed Amount ............................................. Fixed Price * Notional Quantity. 

NYMEX WTI trading ceases on the third 
business day prior to the 25th of the calendar 
month preceding the delivery month. For 
simplicity in this example, the last trading 
day in each WTI futures contract is shown as 
the 22nd of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 1 month*100,000 
bbls/month=100,000 bbls 

1,000 bbl = 1 futures contract 
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Therefore 100,000 bbls/1,000 bbls/contract = 100 
futures equivalent contracts 

Total number of days = 31 

GROSS POSITION ON JANUARY 1 

Dates swap in force Referent futures month Fraction of 
days 

Company A 
position 
(long)† 

Company B 
position 
(short)† 

July 1 –July 22 .............................................................. August ............................... 22/31 70 ¥70 
July 23—July 31 ............................................................ September ......................... 9/31 29 ¥29 

Total ................................................................ ............................................ 31/31 99 ¥99 

† Contracts rounded to the nearest integer. 

DELTA†† ADJUSTED POSITION AND FUTURES EQUIVALENT POSITION ON JANUARY 1 

Date 
August September 

Delta Position Delta Position 

January 1 ................................................... .2 ............................. 14 .2 5 

†† Deltas should be calculated in an economically reasonable and analytically supportable basis. 

EXAMPLE 7—WTI COLLAR SWAP 

Swaption Style ................................. American. 
Swaption Start Date ......................... Jan 1 of the current year. 
Swaption End Date .......................... June 30 of the current year. 
Call strike Price ................................ $70.00 per bbl. 
Put strike price ................................. $90.00 per bbl. 
Notional Quantity .............................. 100,000 barrels per month. 
Calculation Period ............................ One month. 
Reference Price ............................... Daily official next to expire contract price for WTI NYMEX Crude Oil in 

$/bbl through the NYMEX spot month. 
Fixed Price ....................................... $80.00 per barrel. 
Floating Price ................................... The arithmetic average of the reference price during the pricing period. 
Settlement Type ............................... Financial. 
Swap Term ....................................... One month from July 1 to July 31 of the current year. 
Floating Amount ............................... Floating Price * Notional Quantity. 
Fixed Amount ................................... Fixed Price * Notional Quantity. 

NYMEX WTI trading ceases on the third 
business day prior to the 25th of the calendar 
month preceding the delivery month. For 
simplicity in this example, the last trading 
day in each WTI futures contract is shown as 
the 22nd of the month. 

Futures Equivalent Position on January 1 

Total Notional Quantity = 1 month * 100,000 
bbls/month = 100,000 bbls 

1,000 bbl = 1 futures contract 
Therefore 100,000 bbls/1,000 bbls/contract = 100 

futures equivalent contracts 
Total number of days = 31 

GROSS POSITION ON JANUARY 1 

Dates swap in 
force 

Referent 
futures 
month 

Fraction 
of days 

Company A 
position 

Company B 
position 

Call Put Call Put 

July 1–July 22 ...... August .. 22/31 70 .97 70 .97 ¥70 .97 ¥70 .97 
July 23–July 31 .... Sep-

tember.
9/31 29 .03 29 .03 ¥29 .03 ¥29 .03 

Total .............. ............... 31/31 100 100 ¥100 ¥100 
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COMPANY (A) DELTA† ADJUSTED POSITION ON JANUARY 1 

Date 

August September 

Long call Short put Long call Short put 

Delta Position Delta Position Delta Delta Position 

January 
1 ......... .7 49 .3 ¥21 .7 20 .3 ¥8 

† Deltas should be calculated in an economically reasonable and analytically supportable basis. 

FUTURES EQUIVALENT POSITION ON JANUARY 1 

Date 
August†† September†† 

Long Short Long Short 

January 1 ...................................................... 70 0 28 0 

†† Contracts rounded to the nearest integer. 

APPENDIX B TO PART 20—EXPLANATORY 
GUIDANCE ON DATA RECORD LAYOUTS 

RECORD LAYOUT EXAMPLES FOR § 20.3 

The following example (in Tables 1, 2 and 3) 
covers reporting for a particular clearing or-
ganization. ‘‘Clearing Organization One’’ 
would report, for the 27th of September 2010, 
the following eleven unique data record sub-
missions. Each data record submission rep-
resents a unique position, as indicated by 
§ 20.3, held by a clearing member of Clearing 
Organization One. Paragraph (a) of § 20.3 
broadly outlines the data elements that de-
termine unique positions for reports on 
clearing member positions. Paragraphs (b) of 
§ 20.3 present all of the data elements that 
should be submitted in reference to a par-
ticular data record for a particular clearing 
member (in Table 1). Paragraph (c) identifies 
data elements that would comprise end of 
day record data on cleared products (in Ta-
bles 2 and 3). Therefore, paragraphs (b) and 
(c) of § 20.3 present all of the data elements 
that should be submitted in reference to a 
particular data record. 

Because CFTC designated Clearing Organi-
zation One (in this example) currently has 
two clearing members, ‘‘Clearing Member 
One’’ and ‘‘Clearing Member Two,’’ positions 
cleared for these two distinct clearing mem-
bers would be subdivided. 

In the following example it is assumed that 
the clearing member accounts are either pro-
prietary or customer (but not both) and 
therefore data record submissions do not 
have to be delineated by these account types. 
However, if clearing members did have both 
proprietary and customer accounts, then a 
clearing organization would have to further 
subdivide these clearing member data 
records by these two account types. 

Clearing Member One currently has five 
positions with multiple cleared product IDs 
and futures equivalent months/years, and 
therefore these positions also constitute sep-
arate data records. 

Clearing Member Two currently has six po-
sitions with the following varying character-
istics: Cleared product IDs; futures equiva-
lent months/years; commodity reference 
prices; swaption positions that involve both 
puts and calls; and multiple strike prices. 
Accordingly, these positions must be re-
ported in separate data records. An illustra-
tion of how these records would appear is in-
cluded in Table 1 below. Clearing Organiza-
tion One would also have to report the cor-
responding swaption position deltas, strike 
prices, expiration dates, and settlement 
prices and swap settlement prices. An illus-
tration of these submissions is included in 
Tables 2 and 3 below. 

TABLE 1—DATA RECORDS REPORTED UNDER PARAGRAPHS (a) AND (b) OF § 20.3 

Data records CFTC clear-
ing org ID 

Clearing org 
clearing 

member ID 

Clearing org 
cleared prod-

uct ID 
Reporting day 

Proprietary/ 
customer 

account indi-
cator 

Futures 
equivalent 
month and 

year 

Commodity 
reference 

price 

Data record 1 CCOlIDll CMlIDll .. CPl04 ........ 9/27/2010 ..... C ................. Nov-10 ......... NYMEX NY 
Harbor 
No.2. 

Data record 2 CCOlIDll CMlIDll .. CPl04 ........ 9/27/2010 ..... C ................. Oct-10 .......... NYMEX NY 
Harbor 
No.2. 

Data record 3 CCOlIDll CMlIDll .. CPl02 ........ 9/27/2010 ..... C ................. Nov-10 ......... NYMEX 
Henry Hub. 
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TABLE 1—DATA RECORDS REPORTED UNDER PARAGRAPHS (a) AND (b) OF § 20.3—Continued 

Data records CFTC clear-
ing org ID 

Clearing org 
clearing 

member ID 

Clearing org 
cleared prod-

uct ID 
Reporting day 

Proprietary/ 
customer 

account indi-
cator 

Futures 
equivalent 
month and 

year 

Commodity 
reference 

price 

Data record 4 CCOlIDll CMlIDll .. CPl02 ........ 9/27/2010 ..... C ................. Oct-10 .......... NYMEX 
Henry Hub. 

Data record 5 CCOlIDll CMlIDll .. CPl02 ........ 9/27/2010 ..... C ................. Nov-10 ......... NYMEX 
Henry Hub. 

Data record 6 CCOlIDll CMlIDll .. CPl02 ........ 9/27/2010 ..... C ................. Oct-10 .......... NYMEX 
Henry Hub. 

Data record 7 CCOlIDll CMlIDll .. CPl03 ........ 9/27/2010 ..... P ................. Mar-11 ......... NYMEX Light 
Sweet. 

Data record 8 CCOlIDll CMlIDll .. CPl03 ........ 9/27/2010 ..... P ................. Feb-11 ......... NYMEX Light 
Sweet. 

Data record 9 CCOlIDll CMlIDll .. CPl01 ........ 9/27/2010 ..... P ................. Mar-11 ......... NYMEX Light 
Sweet. 

Data record 10 CCOlIDll CMlIDll ... CPl01 ........ 9/27/2010 ..... P ................. Feb-11 ......... NYMEX Light 
Sweet. 

Data record 11 CCOlIDll CMlIDll ... CPl01 ........ 9/27/2010 ..... P ................. Jan-11 .......... NYMEX Light 
Sweet. 

NDR ............... Yes ............... Yes ............... Yes ............... Yes ............... Yes .............. Yes ............... No. 

Data records Long swap 
position 

Short swap 
position 

Put/call 
indicator 

Swaption 
expiration 

date 

Swaption 
strike price 

Non-delta 
adjusted long 

swaption 
position 

Non-delta 
adjusted 

short 
swaption 
position 

Data record 1 0 ................... 5000 
Data record 2 0 ................... 2000 
Data record 3 ...................... ...................... C .................. 7/29/2011 ..... 5.59 ............. 2000 ............. 0 
Data record 4 ...................... ...................... C .................. 7/29/2011 ..... 5.59 ............. 18000 ........... 0 
Data record 5 ...................... ...................... P .................. 7/29/2011 ..... 5.50 ............. 100 ............... 30 
Data record 6 ...................... ...................... P .................. 7/29/2011 ..... 5.50 ............. 900 ............... 270 
Data record 7 5000 ............. 0 
Data record 8 5000 ............. 0 
Data record 9 429 ............... 1286 
Data record 10 2281 ............. 6843 
Data record 11 1290 ............. 3871 
NDR ............... No ................ No ................ Yes ............... Yes ............... Yes .............. No ................ No. 

NOTE: The bottom row of Table 1 indicates 
whether data elements for which any dif-

ference in one of the elements constitutes a 
reason for a new data record (NDR). 

TABLE 2—EXAMPLE OF DATA RECORDS REQUIRED UNDER § 20.3(c) FOR CLEARED SWAPTION 
PRODUCTS 

Data 
records 

CFTC clearing 
org ID 

Clear-
ing org 
cleared 
product 

ID 

Report-
ing day 

Futures 
equivalent 
month and 

year 

Com-
modity 

reference 
price 

Swaption 
expira-

tion 
date 

Swaption 
strike 
price 

Put/ 
call 
indi-
ca-
tor 

Delta 

Swaption 
daily set-
tlement 

price 

Data record 
1.

CCOlIDll ... CPl02 9/27/ 
2010.

Nov-10 ......... NYMEX 
Henry 
Hub.

7/29/ 
2011.

5.59 ....... C ... .5 .... 6.25 

Data record 
2.

CCOlIDll ... CPl02 9/27/ 
2010.

Oct-10 .......... NYMEX 
Henry 
Hub.

7/29/ 
2011.

5.59 ....... C ... .5 .... 5.50 

Data record 
3.

CCOlIDll ... CPl02 9/27/ 
2010.

Nov-10 ......... NYMEX 
Henry 
Hub.

7/29/ 
2011.

5.50 ....... P ... .2 .... 4.53 

Data record 
4.

CCOlIDll ... CPl02 9/27/ 
2010.

Oct-10 .......... NYMEX 
Henry 
Hub.

7/29/ 
2011.

5.50 ....... P ... .2 .... 4.78 
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TABLE 3—EXAMPLE OF DATA RECORDS REQUIRED UNDER § 20.3(c) FOR CLEARED SWAP PRODUCTS 

Data records CFTC clearing 
org ID 

Clearing org 
cleared product 

ID 
Reporting day 

Futures equiva-
lent month and 

year 

Commodity ref-
erence price 

Swap daily set-
tlement price 

Data record 1 ..... CCOlIDll .... CPl04 ............ 9/27/2010 ........ Nov-10 ............. NYMEX NY 
Harbor No. 2.

20.35 

Data record 2 ..... CCOlIDll .... CPl04 ............ 9/27/2010 ........ Oct-10 .............. NYMEX NY 
Harbor No. 2.

10.50 

Data record 3 ..... CCOlIDll .... CPl03 ............ 9/27/2010 ........ Mar-11 ............. NYMEX Light 
Sweet.

15.00 

Data record 4 ..... CCOlIDll .... CPl03 ............ 9/27/2010 ........ Feb-11 ............. NYMEX Light 
Sweet.

21.00 

Data record 5 ..... CCOlIDll .... CPl01 ............ 9/27/2010 ........ Mar-11 ............. NYMEX Light 
Sweet.

17.50 

Data record 6 ..... CCOlIDll .... CPl01 ............ 9/27/2010 ........ Feb-11 ............. NYMEX Light 
Sweet.

21.65 

Data record 7 ..... CCOlIDll .... CPl01 ............ 9/27/2010 ........ Jan-11 ............. NYMEX Light 
Sweet.

12.50 

FIRST RECORD LAYOUT EXAMPLE FOR § 20.4: 

This first example shows the data records 
generated under § 20.4 by a single reporting 
firm for report date September 27, 2011. Each 
data record represents a unique part of a re-
portable position in heating oil and natural 
gas by the reporting entity and its counter-
parties. Paragraph (b) of § 20.4 outlines the 
data elements that determine unique posi-
tions. 

In this example, the reporting entity clears 
with one clearing organization and therefore 
the data records do not have to be delineated 
by clearing organization (there is a report-
able position stemming from an uncleared 
transaction included as well). However, if the 
reporting entity in this example used mul-
tiple clearing organizations, then it would 
have to further subdivide its data submis-
sions by each clearing organization. 

The reporting entity reports fifteen 
records; six principal positions and nine 
counterparty positions. The reported posi-

tions constitute separate data records be-
cause they vary by the following characteris-
tics: swap counterparties; futures equivalent 
months/years; clearing organization cleared 
products; swaptions that were either cleared 
or uncleared; commodity reference prices; 
and whether the trade was entered into on or 
off execution facilities. An illustration of 
how these records would be reported is in-
cluded in Table 4 below. 

For the calculation of notional values, as-
sume for simplicity that the price of heating 
oil, for all contract months and for both ref-
erence prices, is $3/gal. Similarly, assume 
that the price of natural gas for all contract 
months is $4.25/MMBtu. 

NOTE: The bottom two rows in Table 4 indi-
cate whether, for uncleared and cleared 
swaps and swaptions, data elements for 
which any difference in one of the elements 
constitutes a reason for a new data record 
(NDR). 

TABLE 4—EXAMPLE OF DATA RECORDS REPORTED UNDER § 20.4(c) 

Data records 
Commission 
reporting en-

tity ID 

Principal/ 
counterparty 
position indi-

cator 

102S Swap 
counterparty 

ID 

Counterparty 
name 

Reporting 
day 

Clearing 
org 

cleared 
product ID 

Com-
modi-

ty 
code 

Fu-
tures 
equiv-
alent 

month 
and 
year 

Data record 1 .... CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... CPIDl05 HO .. Jan- 
12 

Data record 2 .... CRElIDll COUNT ...... CPl01 ...... Energy Firm 1 ... 9/27/2011 .... CPIDl05 HO .. Jan- 
12 

Data record 3 .... CRElIDll COUNT ...... CPl02 ...... Energy Firm 2 ... 9/27/2011 .... CPIDl05 HO .. Jan- 
12 

Data record 4 .... CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... CPIDl04 HO .. Feb- 
12 

Data record 5 .... CRElIDll COUNT ...... CPl03 ...... Energy Firm 3 ... 9/27/2011 .... CPIDl04 HO .. Feb- 
12 

Data record 6 .... CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... CPIDl04 HO .. Mar- 
12 

Data record 7 .... CRElIDll COUNT ...... CPl04 ...... ABClFirm ........ 9/27/2011 .... CPIDl04 HO .. Mar- 
12 

Data record 8 .... CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... CDIPl07 NG .. Mar- 
12 
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TABLE 4—EXAMPLE OF DATA RECORDS REPORTED UNDER § 20.4(c)—Continued 

Data records 
Commission 
reporting en-

tity ID 

Principal/ 
counterparty 
position indi-

cator 

102S Swap 
counterparty 

ID 

Counterparty 
name 

Reporting 
day 

Clearing 
org 

cleared 
product ID 

Com-
modi-

ty 
code 

Fu-
tures 
equiv-
alent 

month 
and 
year 

Data record 9 .... CRElIDll COUNT ...... CPl05 ...... XYZlFirm ........ 9/27/2011 .... CDIPl07 NG .. Mar- 
12 

Data record 10 .. CRElIDll COUNT ...... CPl06 ...... WVUlFirm ....... 9/27/2011 .... CDIPl07 NG .. Mar- 
12 

Data record 11 .. CRElIDll COUNT ...... CPl01 ...... EnergylFirmll 9/27/2011 .... CDIPl07 NG .. Mar- 
12 

Data record 12 .. CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... CDIPl07 NG .. Mar- 
12 

Data record 13 .. CRElIDll COUNT ...... CPl07 ...... MNOlFirm ....... 9/27/2011 .... CDIPl07 NG .. Mar- 
12 

Data record 14 .. CRElIDll PRIN .......... .................... ........................... 9/27/2011 .... UNCL ....... NG .. Jan- 
12 

Data record 15 .. CRElIDll COUNT ...... CPl02 ...... Energy Firm 2 ... 9/27/2011 .... UNCL ....... NG .. Jan- 
12 

NDR Uncleared Yes .............. Yes ............. Yes ............. No ...................... Yes .............. N/A ........... No ... Yes 
NDR Cleared .... Yes .............. Yes ............. Yes ............. No ...................... Yes .............. Yes ........... No ... Yes 

Data records 
Cleared/ 

uncleared 
indicator 

CFTC clearing org 
identifier 

Commodity reference 
price 

Execution 
facility 

Long swap 
position 

Short swap 
position 

Data record 1 .......... C ............... CCOlIDll ............... Platts Oilgram Price 
Report for New York 
No. 2 (Barge).

EX1 .......... 200 

Data record 2 .......... C ............... CCOlIDll ............... Platts Oilgram Price 
Report for New York 
No. 2 (Barge).

EX1 .......... 50 

Data record 3 .......... C ............... CCOlIDll ............... Platts Oilgram Price 
Report for New York 
No. 2 (Barge).

EX1 .......... 150 

Data record 4 .......... C ............... CCOlIDll ............... NYMEX NY Harbor 
No.2.

EX2 .......... 350 

Data record 5 .......... C ............... CCOlIDll ............... NYMEX NY Harbor 
No.2.

EX2 .......... 350 

Data record 6 .......... C ............... CCOlIDll ............... NYMEX NY Harbor 
No.2.

EX1 .......... 100 

Data record 7 .......... C ............... CCOlIDll ............... NYMEX NY Harbor 
No.2.

EX1 .......... 100 

Data record 8 .......... C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX3 .......... 200 100 
Data record 9 .......... C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX3 .......... 125 
Data record 10 ........ C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX3 .......... 75 
Data record 11 ........ C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX3 .......... 100 
Data record 12 ........ C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX1 ..........
Data record 13 ........ C ............... CCOlIDll ............... NYMEX Henry Hub ..... EX1 ..........
Data record 14 ........ U ............... U ................................. NYMEX Henry Hub ..... NOEX .......
Data record 15 ........ U ............... U ................................. NYMEX Henry Hub ..... NOEX .......
NDR Uncleared ....... Yes ............ N/A .............................. Yes .............................. Yes ........... No No 
NDR Cleared ........... Yes ............ Yes .............................. No ............................... Yes ........... No No 

Data records 
Put/call 

indi-
cator 

Swaption 
expiration 

date 

Swaption 
strike 
price 

Non- 
delta ad-

justed 
long 

swaption 
position 

Non- 
delta ad-

justed 
short 

swaption 
position 

Delta 
adjusted 

long 
swaption 
position 

Delta 
adjusted 

short 
swaption 
position 

Long swap 
or swaption 

notional 
value 

position 

Short swap 
or swaption 

notional 
value 

position 

Data record 1 .. ............. .................. ............... .............. .............. ............... ............... $25,200,000.
Data record 2 .. ............. .................. ............... .............. .............. ............... ............... ..................... $6,300,000 
Data record 3 .. ............. .................. ............... .............. .............. ............... ............... ..................... $18,900,000 
Data record 4 .. ............. .................. ............... .............. .............. ............... ............... $44,100,000.
Data record 5 .. ............. .................. ............... .............. .............. ............... ............... ..................... $44,100,000 
Data record 6 .. ............. .................. ............... .............. .............. ............... ............... $12,600,000.
Data record 7 .. ............. .................. ............... .............. .............. ............... ............... ..................... $12,600,000 
Data record 8 .. ............. .................. ............... .............. .............. ............... ............... $8,500,000 .. $4,250,000 
Data record 9 .. ............. .................. ............... .............. .............. ............... ............... ..................... $5,312,500 
Data record 10 ............. .................. ............... .............. .............. ............... ............... ..................... $3,187,500 
Data record 11 ............. .................. ............... .............. .............. ............... ............... $4,250,000.
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Data records 
Put/call 

indi-
cator 

Swaption 
expiration 

date 

Swaption 
strike 
price 

Non- 
delta ad-

justed 
long 

swaption 
position 

Non- 
delta ad-

justed 
short 

swaption 
position 

Delta 
adjusted 

long 
swaption 
position 

Delta 
adjusted 

short 
swaption 
position 

Long swap 
or swaption 

notional 
value 

position 

Short swap 
or swaption 

notional 
value 

position 

Data record 12 C ......... 2/27/2012 4.00 ...... 100 ....... .............. 80 .......... ............... $3,400,000.
Data record 13 C ......... 2/27/2012 4.00 ...... .............. 100 ....... ............... 80 .......... ..................... $3,400,000 
Data record 14 C ......... 12/27/2011 4.25 ...... 100 ....... .............. 95 .......... ............... $4,037,500.
Data record 15 C ......... 12/27/2011 4.25 ...... .............. 100 ....... ............... 95 .......... ..................... $4,037,500 
NDR Uncleared Yes ...... Yes .......... Yes ....... No ........ No ........ No ......... No ......... No ............... No 
NDR Cleared .. Yes ...... Yes .......... Yes ....... No ........ No ........ No ......... No ......... No ............... No 

SECOND RECORD LAYOUT EXAMPLE FOR § 20.4: 

In this second example, the data records 
generated by § 20.4(c) are displayed for a hy-
pothetical swap, as detailed in Example 1 of 
appendix A. In contrast to the above exam-
ple, this second example of a § 20.4(c) data 
record is simplistic in that it displays a situ-
ation where the position records arise from a 
single swap transaction, in one commodity, 
with a single counterparty. 

For the sake of this example, assume the 
swap dealer gained long exposure from the 
swap, and that the swap was cleared. The 
price of crude is assumed to be $100/bbl for all 
contract months on January 1 and $95/bbl for 
all contract months on January 2. An illus-
tration of the data records generated for 
January 1, 2011 and January 2, 2011 as a re-
sult of this hypothetical swap can be found 
in Tables 5 and 6, respectively. 

TABLE 5—EXAMPLE OF DATA RECORDS REPORTED UNDER § 20.4(c) FOR JANUARY 1, 2011 (APPX 
A, EXAMPLE 1) 

Data records 

Com-
mission 
report-

ing enti-
ty ID 

Principal/ 
counterparty 
position indi-

cator 

102S swap 
counterparty 

ID 
Counterparty Name Report-

ing day 

Clearing 
org 

cleared 
product ID 

Com-
modity 
code 

Futures 
equivalent 

month 
and year 

Data record 1 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Feb-11 

Data record 2 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Mar-11 

Data record 3 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Apr-11 

Data record 4 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... May-11 

Data record 5 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Jun-11 

Data record 6 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Jul-11 

Data record 7 SDll PRIN ........... ..................... ..................................... 1/1/ 
2011.

CPIDl03 CL ....... Aug-11 

Data record 8 SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Feb-11 

Data record 9 SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Mar-11 

Data record 
10.

SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Apr-11 

Data record 
11.

SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... May-11 

Data record 
12.

SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Jun-11 

Data record 
13.

SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Jul-11 

Data record 
14.

SDll COUNT ....... CPl01 ....... EnergylFirmll ........ 1/1/ 
2011.

CPIDl03 CL ....... Aug-11 

Data records 
Cleared/ 

uncleared indi-
cator 

CFTC clearing 
org identifier 

Commodity ref-
erence price 

Execution fa-
cility 

Long 
swap position 

Short 
swap position 

Data record 1 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 73 

Data record 2 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 
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Data records 
Cleared/ 

uncleared indi-
cator 

CFTC clearing 
org identifier 

Commodity ref-
erence price 

Execution fa-
cility 

Long 
swap position 

Short 
swap position 

Data record 3 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 93 

Data record 4 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 5 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 99 

Data record 6 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 7 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 27 

Data record 8 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 73 

Data record 9 ............ C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 10 .......... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 93 

Data record 11 .......... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 12 .......... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 99 

Data record 13 .......... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 14 .......... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 27 

Data 
records 

Put/call 
indi-
cator 

Swaption 
expiration 

date 

Swaption 
strike 
price 

Non-delta 
adjusted 

long 
swaption 
position 

Non-delta 
adjusted 

short 
swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Long swap or 
swaption no-
tional value 

position 

Short swap 
or swaption 

notional value 
position 

Data record 
1.

............ ............... ................ ................ ................ ................ ................ $7,300,000.

Data record 
2.

............ ............... ................ ................ ................ ................ ................ $10,300,000.

Data record 
3.

............ ............... ................ ................ ................ ................ ................ $9,300,000.

Data record 
4.

............ ............... ................ ................ ................ ................ ................ $10,300,000.

Data record 
5.

............ ............... ................ ................ ................ ................ ................ $9,900,000.

Data record 
6.

............ ............... ................ ................ ................ ................ ................ $10,300,000.

Data record 
7.

............ ............... ................ ................ ................ ................ ................ $2,700,000.

Data record 
8.

............ ............... ................ ................ ................ ................ ................ ...................... $7,300,000 

Data record 
9.

............ ............... ................ ................ ................ ................ ................ ...................... $10,300,000 

Data record 
10.

............ ............... ................ ................ ................ ................ ................ ...................... $9,300,000 

Data record 
11.

............ ............... ................ ................ ................ ................ ................ ...................... $10,300,000 

Data record 
12.

............ ............... ................ ................ ................ ................ ................ ...................... $9,900,000 

Data record 
13.

............ ............... ................ ................ ................ ................ ................ ...................... $10,300,000 

Data record 
14.

............ ............... ................ ................ ................ ................ ................ ...................... $2,700,000 

TABLE 6—EXAMPLE OF DATA RECORDS REPORTED UNDER § 20.4(c) FOR JANUARY 2, 2011 (APPX 
A, EXAMPLE 1) 

Data records 

Com-
mission 
report-

ing enti-
ty ID 

Principal/ 
counterparty 
position indi-

cator 

102S Swap 
counterparty ID 

Counterparty 
name 

Reporting 
day 

Clearing 
org 

cleared 
product 

ID 

Com-
modity 
code 

Futures 
equiva-

lent 
month 
and 
year 

Data record 1 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Feb-11 
Data record 2 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Mar-11 
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TABLE 6—EXAMPLE OF DATA RECORDS REPORTED UNDER § 20.4(c) FOR JANUARY 2, 2011 (APPX 
A, EXAMPLE 1)—Continued 

Data records 

Com-
mission 
report-

ing enti-
ty ID 

Principal/ 
counterparty 
position indi-

cator 

102S Swap 
counterparty ID 

Counterparty 
name 

Reporting 
day 

Clearing 
org 

cleared 
product 

ID 

Com-
modity 
code 

Futures 
equiva-

lent 
month 
and 
year 

Data record 3 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Apr-11 
Data record 4 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... May-11 
Data record 5 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Jun-11 
Data record 6 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Jul-11 
Data record 7 ... SDll PRIN ........... ................................. ...................... 1/2/2011 CPIDl03 CL ....... Aug-11 
Data record 8 ... SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Feb-11 
Data record 9 ... SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Mar-11 
Data record 10 SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Apr-11 
Data record 11 SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... May-11 
Data record 12 SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Jun-11 
Data record 13 SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Jul-11 
Data record 14 SDll COUNT ....... Counterpartyll ..... Energy Firm .. 1/2/2011 CPIDl03 CL ....... Aug-11 

Data records 
Cleared/ 

uncleared indi-
cator 

CFTC clearing 
org identifier 

Commodity ref-
erence price 

Execution fa-
cility 

Long swap po-
sition 

Short swap posi-
tion 

Data record 1 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 70 

Data record 2 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 3 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 93 

Data record 4 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 5 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 99 

Data record 6 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 7 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 27 

Data record 8 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 70 

Data record 9 ....... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 10 ..... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 93 

Data record 11 ..... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 12 ..... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 99 

Data record 13 ..... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 103 

Data record 14 ..... C .................... CCOlIDll .. NYMEX Light 
Sweet.

EX1 ................ 27 

Data records 
Put/call 

indi-
cator 

Swaption 
expiration 

date 

Swaption 
strike 
price 

Non- 
delta ad-

justed 
long 

swaption 
position 

Non- 
delta ad-

justed 
short 

swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Long swap 
or swaption 

notional 
value posi-

tion 

Short swap 
or swaption 

notional 
value posi-

tion 

Data record 1 .. ............. .................. ............... .............. .............. ............... ............... $6,650,000 
Data record 2 .. ............. .................. ............... .............. .............. ............... ............... $9,785,000 
Data record 3 .. ............. .................. ............... .............. .............. ............... ............... $8,835,000 
Data record 4 .. ............. .................. ............... .............. .............. ............... ............... $9,785,000 
Data record 5 .. ............. .................. ............... .............. .............. ............... ............... $9,405,000 
Data record 6 .. ............. .................. ............... .............. .............. ............... ............... $9,785,000 
Data record 7 .. ............. .................. ............... .............. .............. ............... ............... $2,565,000 
Data record 8 .. ............. .................. ............... .............. .............. ............... ............... $6,650,000 
Data record 9 .. ............. .................. ............... .............. .............. ............... ............... $9,785,000 
Data record 10 ............. .................. ............... .............. .............. ............... ............... $8,835,000 
Data record 11 ............. .................. ............... .............. .............. ............... ............... $9,785,000 
Data record 12 ............. .................. ............... .............. .............. ............... ............... $9,405,000 
Data record 13 ............. .................. ............... .............. .............. ............... ............... $9,785,000 
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Data records 
Put/call 

indi-
cator 

Swaption 
expiration 

date 

Swaption 
strike 
price 

Non- 
delta ad-

justed 
long 

swaption 
position 

Non- 
delta ad-

justed 
short 

swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Delta ad-
justed 
long 

swaption 
position 

Long swap 
or swaption 

notional 
value posi-

tion 

Short swap 
or swaption 

notional 
value posi-

tion 

Data record 14 ............. .................. ............... .............. .............. ............... ............... $2,565,000 

PART 21—SPECIAL CALLS 

Sec. 
21.00 Preparation and transmission of infor-

mation upon special call. 
21.01 Special calls for information on con-

trolled accounts from futures commis-
sion merchants, clearing members and 
introducing brokers. 

21.02 Special calls for information on open 
contracts in accounts carried or intro-
duced by futures commission merchants, 
clearing members, members of reporting 
markets, introducing brokers, and for-
eign brokers. 

21.03 Selected special calls-duties of foreign 
brokers, domestic and foreign traders, fu-
tures commission merchants, clearing 
members, introducing brokers, and re-
porting markets. 

21.04 Special calls for information on cus-
tomer accounts or related cleared posi-
tions. 

21.05 Delegation of authority to the Direc-
tor of the Division of Market Oversight. 

21.06 Delegation of authority to the Direc-
tor of the Division of Clearing and Risk. 

AUTHORITY: 7 U.S.C. 1a, 2, 2a, 4, 6a, 6c, 6f, 
6g, 6i, 6k, 6m, 6n, 7, 7a, 12a, 19 and 21, as 
amended by Pub. L. 111–203, 124 Stat. 1376; 5 
U.S.C. 552 and 552(b), unless otherwise noted. 

SOURCE: 41 FR 3210, Jan. 21, 1976, unless 
otherwise noted. 

§ 21.00 Preparation and transmission 
of information upon special call. 

All information required upon special 
call shall be prepared in such form and 
manner and in accordance with such 
instructions, and shall be transmitted 
at such time and to such office of the 
Commission, as may be specified in the 
call. 

§ 21.01 Special calls for information on 
controlled accounts from futures 
commission merchants, clearing 
members and introducing brokers. 

Upon call by the Commission, each 
futures commission merchant, clearing 
member and introducing broker shall 
file with the Commission the names 
and addresses of all persons who, by 

power of attorney or otherwise, exer-
cise trading control over any cus-
tomer’s account in commodity futures 
or commodity options on any reporting 
market. 

[74 FR 12192, Mar. 23, 2009] 

§ 21.02 Special calls for information on 
open contracts in accounts carried 
or introduced by futures commis-
sion merchants, clearing members, 
members of reporting markets, in-
troducing brokers, and foreign bro-
kers. 

Upon special call by the Commission 
for information relating to futures or 
option positions held or introduced on 
the dates specified in the call, each fu-
tures commission merchant, clearing 
member, member of a reporting mar-
ket, introducing broker, or foreign 
broker, and, in addition, for option in-
formation, each reporting market, 
shall furnish to the Commission the 
following information concerning ac-
counts of traders owning or controlling 
such futures or option positions, except 
for accounts carried on a fully dis-
closed basis by another futures com-
mission merchant or clearing member, 
as may be specified in the call: 

(a) The name, address, and telephone 
number of the person for whom each 
account is carried; 

(b) The principal business or occupa-
tion of the person for whom each ac-
count is introduced or carried, as speci-
fied in the call; 

(c) The type of each such account; 
(d) The name, address and principal 

business or occupation of any person 
who controls the trading of each ac-
count; 

(e) The name and address of any per-
son having a financial interest of ten 
percent or more in each account; 

(f) The number of open futures or op-
tion positions introduced or carried in 
each account, as specified in the call; 

VerDate Mar<15>2010 11:19 Jun 02, 2014 Jkt 232057 PO 00000 Frm 00546 Fmt 8010 Sfmt 8010 Q:\17\17V1.TXT ofr150 PsN: PC150


		Superintendent of Documents
	2020-01-30T19:32:07-0500
	US GPO, Washington, DC 20401
	Superintendent of Documents
	GPO attests that this document has not been altered since it was disseminated by GPO




