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This Technical Guidance Document (the ATechni
specifications for transmitting Forms 102A, 102B, 102S, 40 and 71 via FTP XML
submissions. This Technical Document is for informational use only, and is not a legal
document. lItis intended as a supplement to the OCR Final Rule (as defined below),
which rule contains the regulatory requirements applicable to parties submitting the
forms described above. When reviewing this Technical Document, reporting parties
should review and consult the OCR Final Rule, including the requirements of the
reporting forms attached as an appendix thereto. This Technical Document was drafted
consistent with the OCR Final Rule, and all relevant communications from Commission
staff are also intended to be consistent with the OCR Final Rule. In the event of any
conflict between the requirements of the OCR Final Rule (including the questions and
instructions on the reporting forms attached thereto) and either (a) this Technical
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Document or (b) any verbal communications by Commission staff regarding this
Technical Document or the OCR Final Rule, the OCR Final Rule controls.
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Change Log
Version Date Change

ORGTYPE variable removed
for all file names, to simplify file naming procesS.e e
for XML submissiono

Additional Secure FTP instructions added e e
Secure FTPO

Valid values provided for the reporting marketjuired in Form 102A,
question 9 See row 82 in Forrh02A schema.

Erroneous line removed in Appendix A: SFTP Account Registration.

from
i Name

fConnect

Modi fied file naming converbéei o
AName the File(s) for XML subm
Modified field length for Identifier field in file nameS e e i Na m¢

File(s) for XML submissiono

Consolidated cftcBatch attributes and moved to new cftcHeader eler
Seerows H4iniDat a Di ctionary for OCH

Added formCount element to cftcHeader See row 5 i
for OCR Batch Header o

Modified formNumber elemernb be arequiredelement. See row 1 in
AData Dictionary for Form 102
Added entityTypaattributeto cftcForm10Zlement See r oy
Dictionary for Form 102 Cover
Addeddwnership of a reportable positidas a valid value for
originReason element. See m¥vand 5in Form 102A schema

Fixed erroneous XML refence in row 14 of Form 102A schema
Moved marketldentifier attribute to relatedAcctinfo elemenpdanit
reporting ofmultiple reporting markets connection witha single
trading account. See row 82 in Form 102A schema and row 5 in 10.
schema.

Fixed erroneous references in question for reporting firms that are fc
brokers. See row 154 in Form 102A schema

Added signature elementsrfeach 102 form submissiorsee, e.g., rows
170177 in Form 102A schema

Added paired swap and swaption indicators for 102S submissions. ¢
rows 8182 in Form 102S schema

Updated signature blocks in Form 40 schema. See22Wv228

Removed duplicative row in Supplemental List Il in Appendix B

2 2/20/2014
2 2/20/2014
2 2/20/2014
2 2/20/2014
3 4/292014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
3 4/29/2014
4 7/1/2014

4 7/1/2014

AddedISO 31662 standard as valid value for state/subdivision fields
See, e.g., row 10 in Form 102 Coversheet

Added ISO 3164 alpha2 standaras valid value for country fields.
See, e.g., row 11 in Form 102 Coversheet
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4 7/1/2014

4 7/1/2014
4 7/1/2014
4 7/1/2014
4 7/1/2014
4 7/1/2014
4 7/1/2014
4 7/1/2014

Added Middle Name and Suffix fields for Special Account Owner an
Controller contact information. See rows2® and 5253 in Form 102A
schema

Moved Volume Threshold Account information fields on form 102B
from relatedAccount element to cftcForm102 element. See, e.g., ro
Form 102B schema

Moved Volume Threshold Account Originator, Owner and Controller
relatedEntity element undeftcForm102. See, e.g., row 9 in Form 10:
schema

Added relatedAcctinfo element under cftcForm102 element. See ro
in Form 102B schema

Added isSpecialAccount attribute on cftcForm102 element. See row
Form 102S schema

Moved Consolidated Account information fields on form 102S from
relatedAccount element to cftcfnl102 element. See, e.g., rown3
Form 102S schema

Moved Consolidated Account Originator, Owner and Controller
relatedEntity element undeftcForm102. See.g., row 5n Form 102S
schema

AddedpairedSwapOrSwaptionActivity element undécEorm102
element. See rows &% in Form 102S schema
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Introduction

On November 18, 2013H¢ Commodi Futures Trading Commissignii Co mmios si o n 0O
ACFTCO) nawdrugs &ind eklated forms to enhance its identification of futures and swap
market participants t h e @A OCR .HFhese dinatulésleverage }he Commission's current
position and transaction reporting programs lguneng the electronic submission of trader
identification and market participant data on amended Forms 102 and 40, and on new Form 71.
The new and amended forms require the reporting of certain trading accounts active on reporting
markets that are desiged contract markets or swapeexition facilities. Among other

information, the forms collect ownership and control information with respect to both pesition
based special accounts and tracicgountghatmeet specified volumbased reporting levels.

This Technical Documens intended to provide technical specifications for transmitting Forms
102A, 102B, 102S, 40 and 71 via FTP XML submissiofsa later date, ither an additional
guidance document @n updated version tis document will be providefor registration and
submission procedurés connection with the webased CFTC Portal.

OCR Final Rule

When reviewing this Technical Document, reporting parties should review and consult the OCR
Final Rule, including the requirements of the reportirrgi®attached as an appendix

thereto. Reporting parties should visit tHisk® to view the OCR Final Rule on the Federal
Register; visit thidink? to view a pdf copy of the OCR Final Rule.

Technical Requirements
Pleasdorwardquestions regarding format, content, and transmissi@GC# data submissions
to the CFTC a©OCRTechSupport@cftc.gov

OCRSubmission Procedure (S)
There are two methods for submission of OCR relatedidbht& FTC Secure FTP or 2. CFTC
Portal Electronic Form
CFTC Secure FTP
1. Create the report(s) and consolidate the reparni{@yn XML-formatted file

Name the file(s) using th@CR Reporting file name format.

Assemble and compress the files.

Connect to th€FTC FTP site

Transmit he electronially formatted records to the Commission using Secure FTP.

a e

Name the File(s) for XML submission

File Naming Convention z Batch Submission
1 The file name for submission should be created in the following manner:

! https://www.federalreqister.gov/articles/2013/11/18/206389/ownershimndcontrokreportsforms-
102102s4040sand71

2 http://www.cftc.gov/ucm/groups/public/ @Irfederalregister/documents/file/2ZBIB9a. pdf

% See preceding Introduction for information regarding ani on the Portal.
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OCRFORM [FORMNUMBER]_[IDENTIFIER]_[YYYYMMDD]_[SOURCE].format

File Naming Convention - Test Files
19 Data providers can test their submissions
their file names.
OCRFORM [FORMNUMBER] [IDENTIFIER]_[YYYYMMDD]_[SOURCE] TESTf
ormat
Your firm can contact our Technical Support representati@ &R TechSupport@cftc.qde
verify the results of test data you have submitted.

FORMNUMBER:

Form Number FORMNUMBER In File
Submitted in File Name

Form 102a, 102b, or 102

102s

Form 71 71

Form 40 40

For each different form number submitted send a separate XML file. For example, if you are
submitting both a Form 102 and 71, they should be separate XML files. Also note for multiple
submissions of the same form number they can be included in a sMilél¥. For example,

if you are submitting multiple Form 102s, thegnbe in a single XML file.

IDENTIFIER:
This field is the Iharacter identifier provided by the CFTC during the account registration
process.

YYYYMMDD:

This field is the year (4 ditg), month and day of the report date.

SOURCE:

This field is the 1 character identifier which will be used to identify the origination of the file
File Origination SOURCEn Filename

Secure FTP Batch Submission E

FORMAT:

Format of the File FORMAT inFilename

XML formxml

Assemble and Compress the File(s)

The files should be compressed using an industry compression tool. Possible compression
utilities are WinZip or GZIP. WinZip is available faitp://www.winzip.com and the GZIP

utility is freely available ahttp://www.gzip.org
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Connect to CFTC with Secure FTP

The CFTC uses Secure FTP (SFTP) to receive flReporting parties that are transmitting files
to the CFTC will need to obtain a Secure FTP client that is FIP tédnpliant. Through the
Secure FTP client, reporters can navigategaders.cftc.goanduse their User ID and password
to login and transmit XML submission files.

Repor t i nSFTPmecountisaledady configured to require a passwbrdportersvant
to bypass the password requirementy thvél need to generate a Key Pair and sancemail to
FtpSupport@cftc.gowhichissues e p o Pubkc Key@&nd Usell. Reportershould keep
their Private Key secure and only use it to communicate with the CHhe.CFTC can accept
two types of Keys: SSH Version 2.0 RSA key pair with bit strength between-2®8% or SSH
Version 2.0 DSA 1024 bit key pair.

Many OCRreporting partiesnayalready have FTP or SFTP accounBeportingpartieswith
SFTP accounts can continue to use those accour®Breporting. New reporters who do not
already have an SFTP account, or reporters who only useenoine FTP accountsust request
a Sedre FTP account from the CFTGee Appendix Ao this Technical Documembr FTP
registration steps.

Transmit the File(s)

Transfer the compressed {#¢using normal FTP commands.

Upon receipbf the file software at the CFTC wilhgest the file through our firewall artgin
processing the data.
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Data Dictionary for OCR Batch Header

provided by the
CFTC during the
account
registration

process for firm

Data Required CFTC Valid Values XML
Dictionary Description,
for OCR Purpose or
Batch Instruction
Header-
Data
Element
1. Message Yes Date of OCR The format is cftcBatclicftcHeade@sentDate
Transmit Batch Submissior YYYY -MM -
Datetime DDThh:mm:ss[+|-
]Jhh:mm, where
YYYY is the year,
MM is the month,
DD is the day of
the month, hhis th
hour of the day,
mm is the minute
of the hour and [+|
]hh:mm is the time
zone offset.
2. Submission | Yes Contact email for cftcBatchicftcHeade@email
Contact Batch Submissior
Email
3. Submission | Yes This field is the 3 cftcBatch/cftcHeader@sentBy
Sent By character
Identifier identifier
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Data Required CFTC Valid Values XML
Dictionary Description,
for OCR Purpose or
Batch Instruction
Header-
Data
Element
submitting batch
file
4, On Behalfof | No CFTGCissued 3 cftcBatch/cftcHeader@onBehalfOf
identifier character
reporting firm
identifier for firm
reported in
submission
5. Form Count | Yes Identifies number cftcBatcHicftcHeade@formCount

of form
submissions
included in batch

Data Dictionary for Form 102 Cover Sheet

Data
Dictionary
for Form
102 Cover
Sheet
Data
Element

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

1. Form
Number

Yes

102

cftcBatch/cftcForm102@formNumber

June 30, 2014
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Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
2. Reportable | Yes Indicates the type SA = Special cftcBatch/cftcForm102@accountCategory
Account of account for Account (102A)
Type which the VT = Volume
Indicator reporting entity is| Threshold Accoun
reporting. (102B)
CA = Consolidated
Account (102S)
3. Follow-On Yes Indicatescertain | Y =Yes cftcBatch/cftcForm102@&ollowOnInformation
Information i Bllow-On N =No ToCome
Will be Informatioro will
Submited be submitted by ¢
Later later date
specified in8
17.02
4, Optional Yes Indicategthat one| Y = Yes cftcBatch/cftcForm102@ptionalOrSuppFields
Fieldsor or more N = No SeparatelyReported
Supplementa AOptiona
Fields or ASupp
Reported to Fi elnaso
LEI Provider included in this
submissionwere
reported to the
CICI Utility (or
‘For additional i-@rf olrmfadri mat iomn &,F ol Owtwi on a | Fieldso and ASuppl emen

Appendix A of the OCR Final Rule.
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approved LEI
provider) and are
associated with
the LElprovided
in this submissior

Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
other CFTC

5. Reporting Conditional. Entity type of the | LE = Legal Entity | cftcBatch/cftcForm102@entityType
Firm Entity | Required if reporting entity
Type OptionalOrSuppF
ieldsSeparatelyR
ported =
6. Name of Conditional Legal name of the cftcBatch/cftcForm102@legalEntityName
Reporting Requiredf reporting entity
Firm OptionalOrSuppF
ieldsSeparatelyR
ported= N 6
7. Reporting Conditional Street address of cftcBatch/cftcForm102@street
Firm Street | Requiredf the reporting
Address OptionalOrSuppF entity
ieldsSeparatelyR
ported= N 6
8. Reporting No Suite of the cftcBatch/cftcForm102@suite
Firm Suite reporting entity
9. Reporting Conditional. City of the cftcBatch/cftcForm102@city
Firm City Required if reporting entity
OptionalOrSuppF

June 30, 2014
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Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
ieldsSeparatelyR
ported= N 6
10. | Reporting Conditional. StatéSubdivision | ISO 31662 cftcBatch/cftcForm102@state
Firm State Required if of the reporting | geopolitical
OptionalOrSuppF entity subdivision code;
ieldsSeparatelyR 1-3 alphanumeric
ported= N 6 characters
11. | Reporting Conditional. Country of the ISO 31661 alpha2 | cftcBatch/cftcForm102@country
Firm Country| Required if reporting entity | country code
OptionalOrSuppF
ieldsSeparatelyR
ported= N 6
12. | Reporting Conditional. Zip code or posta cftcBatch/cftcForm102@postalCode
Firm Required if code of the
Zip/Postal OptionalOrSuppH reporting entity
Code ieldsSeparatelyR
ported= N 6
13. | Reporting Conditional. Surname of the cftcBatch/cftcForm102/contact@lastName
Firm Contact| Required if natural person
Natural OptionalOrSuppF who is a contact
Person Last | ieldsSeparatelyR( at the reporting
Name ported= KO entity
14. | Reporting Conditional. Given or firstin cftcBatch/cftcForm102/contact@firstName
Firm Contact| Required if order name of the
Natural OptionalOrSuppH natural person
Person First | ieldsSepeatelyRe| who is a contact

June 30, 2014
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Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
Name ported= N6 at the reporting
entity
15. | Reporting No Middle name of cftcBatch/cftcForm102/contact@middleName
Firm Contact the natural persol
Middle who is a contact
Name at thereporting
entity
16. | Reportirg No Suffix of the cftcBatch/cftcForm102/contact@nameSuffix
Firm Contact natural person
Suffix who is a contact
at the reporting
entity
17. | Reporting Conditional. Job title of the cftcBatch/cftcForm102/contact@titleOrPositio
Firm Contact| Required if contact at the
Job Title OptionalOrSuppF reporting entity
ieldsSeparatelyR
ported= KO
18. | Reporting Conditional. Telephone cftcBatch/cftcForm102/contact@telephone
Firm Contact| Required if number of the
Phone OptionalOrSuppF contact at the
Number ieldsSeparatelyR( reporting entity
ported= NO
19. | Reporting Conditional. Email address of cftcBatch/cftcForm102/contact@email
Firm Contact| Required if the contact at the
Email OptionalOrSuppF reporting atity
Address ieldsSeparatelyR

June 30, 2014

Page 14 of 273



Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
ported= KO
20. | Reporting Conditional. URL of the cftcBatch/cftcForm102@website
Firm Website| Required if reportin
information website
available AND
OptionalOrSuppF
ieldsSeparatelyR
ported= N 6
21. | Reporting Conditional. The identification cftcBatch/cftcForm102@NFAIldentifier
Firm NFA ID | Required if number given to
information the reporting
available AND entity by the
OptionalOrSuppF National Futures
ieldsSeparatelyR( Association
ported= N 6
22. | Reporting Conditional. The legal entity cftcBatch/cftcForm102@legalEntityldentifier
Firm Legal | Required if identifier (LEI)
Entity OptionalOrSuppF assigned to the
Identifier ieldsSeparatelyR( reporting firm by
ported= ¥ 0 the LEI issuer

June 30, 2014
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Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
23. | Reporting Conditional. Indicates the type Y = Yes cftcBatch/cftcForm102@isFCM
Firm Typei | Required if of reporting N = No
futures OptionalOrSuppF entity’
commission | ieldsSeparatelyR
merchant ported= KO
24. | Reporting Conditional. Indicates the type Y = Yes cftcBatch/cftcForm102@isCM
Firm Typeil | Required if of reporting N = No
clearing OptionalOrSuppF entity
member ieldsSeparatelyRq
ported= N6
25. | Reporting Conditional. Indicates the type Y = Yes cftcBatch/cftcForm102@isFB
Firm Typei | Required if of reporting N = No
Foreign OptionalOrSuppF entity
Broker ieldsSeparatelyR¢
ported= N6
26. | Reporting Conditional. Indicates the type Y = Yes cftcBatch/cftcForm102@isSwapDealer
Firm Typei | Required if of reporting N = No
Swap Dealer| OptionalOrSuppF entity
ieldsSeparatelyR¢
ported= KO

®If a reporting party is submitting a 102A and repugta special account that is active on multiple markets, the party should check multiple firm
types in rows 226, if it acts in different capacities on these markets (for example, if the reporting party acts as an FCM on onekathe mar
and acts as @learing member on another of the markets).
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Data Required CFTC Valid Values XML
Dictionary Description,
for Form Purpose or
102 Cover Instruction
Sheet
Data
Element
27. | Reporting Conditional. Indicates the type Y = Yes cftcBatch/cftcForm102@isOther
Firm Typei | Required if of reporting N = No
Other OptionalOrSuppF entity
ieldsSeparatelyR
ported= KO
28. | Other Conditional Entity type of the cftcBatch/cftcForm102@otherDescription
Reporting Required if reporting entity if
Firm Type i sOt her isOther Indicator
was selected
29. | Reporting Conditional. The alpha cftcBatch/cftcForm102@reportingldentifier
Firm ID Required if numeric identifier
OptionalOrSuppF assigned by the
ieldsSeparatelyR( Commissiorto
ported = thereporting
entity

June 30, 2014
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Data Dictionary for Form 102A i Identifying and reporting a special account

Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
1. New/Modifie | Question 1 Yes Indicates whethel N = New cftcBatch/cftcForm102@inf
d Indicator the special M = Modified ormationType
account (102A)
is:
1 Special
account
being
reported
for the
first time
T Re
submitted
or
modified
Informati
on for a
previously
reported
special

® When reviewing the data elements in this Technical Document, reporting parties should also review and consult the Q@& Fidaldihg
the requirements of the reporting forms attached as an appendiw tHnetreporting forms are the basis for these data elements. Reporting
parties should visit this link to view the OCR Final Rule on the Federal Retigpe.//www.federalregister.gov/articles/2013/11/18/2013
26789/ownershiandcontrotreportsforms-102102s4040sand 71

Visit this link to view a pdf copy of the OCR Final Rulkttp://www.cftc.gov/ucm/groups/public/@Irfederalreqgister/documents/file/2013

26789a.pdf
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
account
2. Special Question 2 Yes Indicates for OO = Ownership | cftcBatch/cftcForm102@or
Account which of the of a reportable ginReason
Origination following reasons positiorf
the account is CC = Control of a
being reported | reportable position
OC = Ownership
andcontrol of a
reportable position
OM = Omnibus
account with a
reportable position
3. Special Question 3 Yes Numeric cftcBatch/cftcForm102@ac
Account identifier used by ountNumber
Number the reporting
entity to uniquely
identify a special
account
4. Special Question 3 Yes The name of the cftcBatch/cftcForm102@ac
Account special account ountName

"60O0wnership of a reportable positioné has btiene2rof Fareh H08A whiclois intidegd t he s
as an appendix to the OCR Final Rukes noted in question 2 of Form 102A, however, reporting parties are not required to submit Form 102A
based solely on ownership of a reportable position at this time.
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Name assigned by the
reporting firm
5, House or Question 4 Conditional. If the reported H = House cftcBatch/cftcForm102@ac
Customer Required if special account i C = Customer ountClass
Indicator or i gi nRe|being reported
(OX¢) based on
ownership of a
reportable
position,
indicates whether
the special
accountis a
house or
customer accoun
of the reporting
firm?®
6. Omnibus Question 5 Conditional, if Indicates if the Y =Yes cftcBatch/cftcForm102@is
Account originReasor © | reported special | N = No Omnibus
M6 t hen |accountisan
O0Nb omnibus account
7. Omnibus Question 5 Conditional. If the reported H = House cftcBatch/cftcForm102@ac
Account Required if special account i C = Customer ountClass
Information originReasor © | an omnibus
Mo account, indicate
whether the

® See peceding footnote.
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
account is a
house or
customer
omnibus account
SPECIAL ACCOUNT OWNER (S) CONTACT INFORMATION
8. Special Question 6 Conditional, if Indicates Y =Yes cftcBatch/cftcForm102/rela
Account originReasor © | reporting special | N = No edEntity@isOwner
Owner Co account owner
Indicator then isOwner =
0YO
9. Special Question 6 Conditional. Indicates whethel LE = Legal Etity | cftcBatch/cftcForm102/rela
Account Required if the special NP =Natural edEntity@entityType
Owner Type originReasor © | account owner is| Person
Indicator Co a legal entity or
natural person
10. | Special Question 6 Conditional. Indicates that one Y = Yes cftcBatch/cftcForm102/
Account Required if or more N = No relatedEntity@
Owner originReasor ® A Opti ona OptionalOrSuppFieldsSepe
Optional Co or ASupp atelyReported
Fields or Fieldso

Supplementa
Fields
Reported to
LEI Provider

included in this
guestionwere
reported to the
CICI Utility (or
other CFTC

approved LEI
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

provider) and are
associated with
the LEI provided
in this submissior;

IF SPECIAL ACCOUNT OWNER IS A LEGAL ENTITY

11. | Special
Account
Owner Legal
Entity Name

Question 6

Conditional.
Required if
originReasor O
Co6 AND
OptionalOrSuppF
ieldsSeparatelyR:
ported= N 6
AND

entityType= b E €

Legal or
registered name
of the reportable
account owner

cftcBatch/cftcForm102/rela
edEntity@legalEntityName

IF SPECIAL ACCOUNT OWNER IS A NATURAL PERSON

12. | Special
Account
Owner
Natural
Person Last
Name

Question 6

Conditional.
Required if
originReasor O
C6 AND
OptionalOrSuppF
ieldsSeparatelyR:
ported= N 6

And

entityType= B P 6

Surname of the
natural person
reportable
account owner

cftcBatch/cftcForm102/rela
edEntity@lastName
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

13. | Special Question 6 Conditional. Given or first in cftcBatch/cftcForm102/rela
Account Required if order name of the edEntity@firstName
Owner originReasor @ | naturalperson
Natural Co6 AND reportable
Person First OptionalOrSuppF account owner
Name ieldsSeparatelyR

ported= N 6
AND
entityTypee N P &

14. | Special Question 6 Conditional Middle name of cftcBatch/cftcForm102/rela
Account Requiredf the natural prson edEntity@middleName
Owner information is reportable
Natural available AND | account owner
Person originReasor O
Middle Cé AND
Name OptionalOrSuppF

ieldsSeparatelyR:
ported= N 6
AND

entityType= N P &

15. | Special Question 6 Conditional. Suffx of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity@nameSuffix
Owner information is reportable
Natural available AND account owner
Person Suffix originReasor O

Cé AND
OptionalOrSuppF
ieldsSeparatelyRi

June 30, 2014

Page 23 of 273




Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported= N 6
AND

entityType= N P &

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

16. | Special Question 6 Conditional Street address of cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@street
Owner Street originReasor © | account owner
Address Cdé AND
OptionalOrSuppF
ieldsSeparatelyR:
ported= N 6
17. | Special Question 6 Conditional. Suite of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@suite
OwnerSuite information account owner
available AND
originReason =
60 O @AD
OptionalOrSuppF
ieldsSeparatelyR:
ported =
18. | Special Question 6 Conditional. City of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@city
Owner City or i gi n Re|accountowner
Cé AND
OptionalOrSuppF
ieldsSeparatelyRi
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
19. | Special Question 6 Conditional. ISO 31662 cftcBatch/cftcForm102/rela
Account Required if geopolitical edEntity@state
Owner State or i gi n R e|subdivision code;
Cdé AND 1-3 alphanumeric
OptionalOrSuppF, characters
ieldsSeparatelyR:
ported =
20. | Special Question 6 Conditional. ISO 31661 cftcBatch/cftcForm102/rela
Account Required if alpha2 country edEntity@country
Owner ori gi nRe|code
Country Cdé AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
21. | Special Question 6 Conditional. Zip/Postal code cftcBatch/cftcForm102/rela
Account Required if of the reportable edEntity@postalCode
Owner or i gi n Re| account owner
Zip/Postal Cé AND
Code OptionalOrSuppF
ieldsSeparatelyR
ported =
22. | Special Question 6 Conditional. Phone Number o cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@telephone
Owner Phone or i gi n Re|accountowner
Number Co6 AND
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
OptionalOrSuppF
ieldsSeparatelyR:
ported =
23. | Special Question 6 Conditional. Email address of cftcBatch/cftcForm102/rela
Account Requiredf the reportable edEntity@email
Owner Email or i gi n R e|accountowner
Address Cé AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =

IF SPECIAL ACCOUNT OWNER IS A

LEGAL ENTITY

24. | Special Question Conditional. Surname of the cftcBatch/cftcForm102/rela
Account Required if contact person fo edEntity/contact@lastNamq
Owner ori gi nRe|the owner
Contact Last C AND
Name entityTy

AND

OptionalOrSuppF
ieldsSeparatelyR
ported =

25. | Special Question 6 Conditional. First name of the cftcBatch/cftcForm102/rela
Account Required if contact person fo edEntity/contact@firstNam
Owner ori gi nRe|the owner
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Contact First C AAND
Name entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
26. | Special Question 6 Conditional. Middle name of cftcBatch/cftcForm102/rela
Account Required if the contact edEntiyy/contact@middleNe
Owner information is person for the me
Contact available AND owner
Middle originRe
Name C AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
27. | Special Question 6 Conditional. Suffix of the cftcBatch/cftcForm102/rela
Account Required if contact person fo edEntity/contact@nameSu
Owner information is theowner IX
Contact available AND
Name Suffix originRe

C AND
entityTy
AND
OptionalOrSuppF

ieldsSeparatelyRi
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
28. | Special Question 6 Conditional. Job title of the cftcBatch/cftcForm102/rela
Account Required if contact persofor edEntity/contact@titleOrPo
Owner or i gi nRe|the owner sition
Contact Job C AAND
Title entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
29. | Contact Question 6 Conditional. Contact cftcBatch/cftcForm102/rela
Relationship Required if relationship to the edEntity/contact@relations
to Special ori gi nRe|owner ip
Account C AAND
Owner entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
30. | Special Question 6 Conditional. Phone number of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@telephon
Owner or i gi n Re| persorforthe
Contact C AND owner
Phone entityTy
Number AND
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
OptionalOrSuppF
ieldsSeparatelyR:
ported =
31. | Special Question 6 Conditional. Email address of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@email
Owner or i gi nRe|persorforthe
Contact C AND owner
Email entityTy
Address AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS
32. | Special Question6 Conditional. URL of the cftcBatch/cftcForm102/rela
Account Required if owner 6s edEntity@website
Owner information
Website available AND
originRe
Cé AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
33. | Special Question 6 Conditional. The identification cftcBatch/cftcForm102/rela
Account Required if number given to edEntity@NFAldentifier
Owner NFA information the ownership
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Data Form 102A Required CFTC Valid Values XML

Element Question Description,
Number Purpose or
Instruction

ID available AND entity by the

or i gi nRe| National Futures
Cb6 AND Association

OptionalOrSuppF
ieldsSeparatelyR
ported =
34. | Special Question 6 Conditional. The legal entity cftcBatch/cftcForm102/rela
Account Required if identifier (LEI) edEntity@legalEntityldentif
Owner Legal information assigned to the ier
Entity available AND ownership entity
Identifier or i gi nRe|bytheLEIlissuer
(LEI) CO6AND
OptionalOrSuppF
ieldsSeparatelyR
ported =

SPECIAL ACCOUNT CONTROLLER(S) CONTACT INFORMATION °

35. | Special Question 7 Conditional. Indicates Y =Yes cftcBatch/cftcForm102/rela
Account Required if reporting special | N = No edEntity@isController
Controller originReason = | account controlle

° Reporting parties should provide only one value in each field for question 7 on Form 102A, which asks for the speciabatadlentcontact

information. Reporting parties should not report multiple controllers in response tmuediecause thHeCR Final Ruleequires 102 reporting

on the basis of control of a reportable positi@he e part 150. 4 of the Commi ssionds regulations
based on controlParties aggregating on the basis of control should report only a single controller in response to question 7. SeeRER Final

pp. 691824.
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

Indicator 00Cb6 OR

originReason =

6CC6o

then isController

= 0YO

36. | Special Question7 Conditional. Indicates whethel LE = Legal Entity | cftcBatch/cftcForm102/rela

Account Required if the special NP = Natural edEntity@entityType
Controller originReason = | account Person
Type 60C6 OR |Controllerisa
Indicator originReason = | legal entity or

6CCbo natural person

37. | Special Question 7 Conditional. Indicates that ong Y = Yes cftcBatch/cftcForm102/rela

Account Required if or more N =No edEntity@OptionalOrSupp
Controller originReason= |[AOpti ona ieldsSeparatelyReported
Optional 60C6 OR |Oor fASupp
Fields or originReason= |Fi el ds o
Supplementa 6CCbo included in this

Fields
Reported to
LEI Provider

guestion were
reported to the
CICI Utility (or
other CFTC
approved LEI
provider) and are
associated with
the LEI provided
in this submissior;
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

IF SPECIAL ACCOUNT CONTROLLER IS A LEGAL ENTITY

38. | Special
Account
Controller
Legal Entity
Name

Question7

Conditional.
Required if
originReason =
00Cb6 OR
originReason =
0CCo

AND
entityTy
AND

Legal or
registered name
of thereportable
account
Controller

cftcBatch/cftcForm102/rela
edEntity@legalEntityName

OptionalOrSuppF
ieldsSeparatelyR
ported =
IF SPECIAL ACCOUNT CONTROLLER IS A NATURAL PERSON
39. | Special Question7 Conditional. Surname of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity@lastName
Controller originReason = | reportable
Natural 060Cb6 OR |account
Person Last originReason = | Controller(if
Name 6CCHo natural person)
AND

entityTy
AND
OptionalOrSuppF

ieldsSeparatelyR:
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
40. | Special Question 7 Conditional. Given or first in cftcBatch/cftcForm102/rela
Account Required if order name of the edEntity@firstName
Controller originReason = | natural person
Natural 600Cb6 OR |reportable
Person First originReason = | account
Name 6CCo Controller
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
41. | Special Question 7 Conditional. Middle name of cftcBatch/cftcForm102/rela
Account Required if the natural perso edEntity@middleName
Controller information reportable
Natural available AND account
Person originReason = | Controller
Middle 60C6 OR
Name originReason =
6CC6o
AND

entityTy
AND
OptionalOrSuppF

ieldsSeparatelyR:
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
42. | Special Question 7 Conditional. Suffix of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity@nameSuffix
Controller information reportable
Natural available AND account
Person Suffix originReason = | Controller
60C6 OR
originReason =
6CCb®o
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

43.

Special
Account
Controller
Street
Address

Question 7

Conditional.
Required if
originReason =
60C6 OR
originReason =
6CC6o

AND
OptionalOrSuppF

ieldsSeparatelyR:

Street address of
the reportable
account
Controller

cftcBatch/cftcForm102/rela
edEntity@street
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
44. | Special Question 7 Conditional. Suite of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@suite
Controller information account
Suite available AND Controller
originReason =
00Cb6 OR
originReason =
6CC6o
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
45. | Special Question 7 Conditional. City of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@city
Controller originReason = | account
City 60C6 OR |Controller
originReason =
060CCo
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
46. | Special Question 7 Conditional. ISO 31662 cftcBatch/cftcForm102/rela
Account Required if geopolitical edEntity@state
Controller originReason = | subdivision code;
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
State 60C6 OR |1-3alphanumeric
originReason = | characters
0CCo
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
47. | Special Question 7 Conditional. ISO 31661 cftcBatch/cftcForm102/rela
Account Required if alpha2 country edEntity@country
Controller originReason = | code
Country 60Cd6 OR
originReason =
060CCo
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
48. | Special Question 7 Conditional. Zip/Postal code cftcBatch/cftcForm102/rela
Account Required if of the reportable edEntity@postalCode
Controller originReason = | account
Zip/Postal 60Cd OR |Controller
Code originReason =
6CCOo
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
49. | Special Question 7 Conditional. Phone Number ot cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@telephone
Controller originReason = | account
Phone 60Cd OR |Controller
Number originReason =
0 C @RD
OptionalOrSuppF
ieldsSeparatelyR:
ported =
50. | Special Question 7 Conditional. Email address of cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@email
Controller originReason = | account
Email 60C6 OR |Controller
Address originReason =
60 C @RD
OptionalOrSuppF
ieldsSeparatelyR:
ported =

IF SPECIAL ACCOUNT CONTROLLER IS A LEGAL ENTITY

51.

Special
Account
Controller
Contact Last
Name

Question 7

Conditional.
Required if
originReason =
00Cs6 OR
originReason =
6CCo

AND

Surname of the
natural person
contact for the
Controller

cftcBatch/cftcForm102/rela
edEntity/contact@lastNamy
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
52. | Special Question 7 Conditional. First name of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity/contact@firstNam
Controller originReason = | contact for the
Contact First 60C6 OR | Controller
Name originReason =
6CC6o
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
53. | Special Question 7 Conditional. Middle name of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@middleN
Controller information is person for the me
Contact available AND Controller
Middle originRe
Name Cé OR
originReason =
6 C @RAD
entityTy
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
54. | Special Question 7 Conditional. Suffix of the cftcBatch/cftcForm@2/relat
Account Required if contact person fo edEntity/contact@nameSu
Controller information is the Controller iX
Contact available AND
Name Suffix originRe
C6 OR
originReason =
6 C @AD
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
55. | Special Question 7 Conditional. Job title of the cftcBatch/cftcForm102/rela
Account Required if contactperson for edEntity/contact@titleOrPo
Controller originReason = | Controller entity sition
Contact Job 600Cb6 OR
Title originReason =
6CC6o
AND

entityTy
AND

OptionalOrSuppF
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ieldsSeparatelyR:
ported =
56. | Contact Question 7 Conditional. Contact cftcBatch/cftcForm102/rela
Relationship Required if relationship to the edEntity/contact@relations
to Special originReason = | controller ip
Account 60C6 OR
Controller originReason =
0CCo
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
57. | Special Question 7 Conditional. Phone number of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@telephon
Controller originReason = | person for the
Contact 60C6 OR | Controller entity
Phone originReason =
Number 6CCbo
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
58. | Special Question 7 Conditional. Email address of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@email
Controller originReason = | person for the
Contact 6 0C0d OR | Controller entity
Email originReason =
Address 6CC6o
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
59. | Special Question 7 Conditional. URL of the cftcBatch/cftcForm102/rela
Account Required if Controll edEntity@website
Controller information website
Website available AND
originReason =
60C6 OR
originReason =
6 C @AD
OptionalOrSuppF
ieldsSeparatelyRi
ported =
60. | Special Question 7 Conditional. The identification cftcBatch/cftcForm102/rela
Account Required if number given to edEntity@NFAIldentifier
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Controller information the Controller
NFA ID available AND entity by the
originReason = | National Futures
6 0Cd OR |Association
originReason =
6CCb6o
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
61. | Special Question 7 Conditional. The legal entity cftcBatch/cftcForm102/rela
Account Required if identifier (LEI) edEntity@legalEntityldentif
Controller information assigned to the ier
Legal Entity available AND Controller entity
Identifier originReason = | by the LEI issuer
(LEI) 60C6 OR
originReason =
6CCbd AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =

OMNIB US ACCOUNT ORIGINATOR

CONTACT INFORMATION

62.

Omnibus
Account
Originator
Indicator

Question 8

Conditional.
Required if
originReason =

60OMO6 The

Indicates
reporting special
account
orginiator

Y =Yes
N = No

cftcBatch/cftcForm102/rela
edEntity@isOriginator
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sOrigin
63. | Omnibus Question 8 Conditional. Indicates that one Y = Yes cftcBatch/cftcForm102/rela
Account Required if or more N = No edEntity@OptionalOrSupp
Originator ori gi nReliOpti ona ieldsSeparatelyReported
Optional Mo ori Suppl e
Fields or Fiel dso
Supplementa included in this
Fields guestion were
Reported to reported to the
LEI Provider CICI Utility (or
other CFTC
approved LEI
provider) and are
associated with
the LEI provided
in this submissior
64. | Omnibus Question 8 Yes, LE = Legal Entity | cftcBatch/cftcForm102/rela
Account entityTy edEntity@entityType
Originator
Entity Type
65. | Omnibus Question 8 Conditional. Legal name of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@legalEntityName
Originator ori gi nRel account
Name M6 AND Originator
OptionalOrSuppF
ieldsSeparatelyR:
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported=0
AND
entityTy
66. | Omnibus Question 8 Conditional. Street address of cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@street
Originator ori gi nRe|account
Street M6 AND Originator
Address OptionalOrSuppF
ieldsSeparatelyR
ported=0
67. | Omnibus Question 8 Conditional. Suite of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@suite
Originator information account
Suite availableAND Originator
origi nRe
M6 AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
68. | Omnibus Question 8 Conditional. City of the cftcBatch/cftcForm102/rela
Account Required if reportable edEntity@city
Originator or i gi nRe|account
City M6 AND Originator
OptionalQSuppF
ieldsSeparatelyR:

ported=0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
69. | Omnibus Question 8 Conditional. ISO 31662 cftcBatch/cftcForm102/rela
Account Required if geopolitical edEntity@state
Originator or i gi n R e|subdivision code;
State M6 AND 1-3 alphanumeric
OptionalOrSuppF, characters
ieldsSeparatelyR:
ported=0
70. | Omnibus Question 8 Conditional. ISO31661 cftcBatch/cftcForm102/rela
Account Required if alpha2 country edEntity@country
Originator ori gi nRe|code
Country M6 AND
OptionalOrSuppF
ieldsSeparatelyR
ported=0
71. | Omnibus Question 8 Conditional. Zip/Postal code cftcBatch/cftcForm102/rela
Account Required if of the reportable edEntity@postalCode
Originator ori gi nRel account
Zip/Postal M6 AND Originator
Code OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
72. | Omnibus Question 8 Conditional. Phone Number o cftcBatch/cftcForm102/rela
Account Required if the reportable edEntity@telephone
Originator ori gi nRe|account
Phone M6 AND Originator
Number OptionalOrSuppF
ieldsSeparatelyR:

ported=0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
73. | Omnibus Question 8 Conditional. Surname of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity/contact@lastNamt
Originator or i gi n R e|contactforthe
Contact Last M6 AND Originator
Name OptionalOrSuppF
ieldsSeparatelyR:
ported=0
74. | Omnibus Question 8 Conditional. First name of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity/contact@firstNam
Originator or i gi n R e|contactforthe
Contact First M6 AND Originator
Name OptionalOrSuppF
ieldsSeparatelyR
ported=0
75. | Omnibus Question 8 Conditional. Middle name of cftcBatch/cftcForm102/rela
Account Required if the natural perso edEntity/contact@middleN
Originator or i gi nRe| contactforthe me
Contact M6 AND Originator
Middle OptionalOrSuppF
Name ieldsSeparatelyR
ported=5¢6
76. | Omnibus Question 8 Conditional. Suffix of the cftcBatch/cftcForm102/rela
Account Required if natural person edEntity/contact@nameSu
Originator or i gi nRe|contactfor the IX
Contact M6 AND Originator
Suffix OptionalOrSuppF
ieldsSeparatelyR:

ported=0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
77. | Omnibus Question 8 Conditional. Job title of the cftcBatch/cftcForm102/rela
Account Required if contact person at edEntity/contact@titleOrPo
Originator or i gi nRe|orrelated to the sition
Contact Job M 6AND Originator entity
Title OptionalOrSuppF
ieldsSeparatelyR:
ported=0
78. | Contact Question 8 Conditional. Contact cftcBatch/cftcForm102/rela
Relationship Required if relationship to the edEntity/contact@relations
to Omnibus or i gi n R e|Originator entity ip
Account M6 AND
Originator OptionalOrSuppF
ieldsSeparatelyR
ported=0
79. | Omnibus Question 8 Conditional. Phone number of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@telephon
Originator or i gi n R e|person forthe
Contact M6 AND Originator entity
Phone OptionalOrSuppF
Number ieldsSeparatelyR
ported=5¢6
80. | Omnibus Question 8 Conditional. Email address of cftcBatch/cftcForm102/rela
Account Required if the contact edEntity/contact@email
Originator or i gi nRe|personforthe
Contact M6 AND Originator entity
Email OptionalOrSuppF
Address ieldsSeparatelyR:

ported=0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
81. | Omnibus Question 8 Conditional. URL of the cftcBatch/cftcForm102/rela
Account Required if Originat edEntity@website
Originator information website
Website available AND
originRe
M&é AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0
82. | Special Question 8 Conditional. The identification cftcBatch/cftcForm102/rela
Account Required if number given to edEntity@NFAldentifier
Originator information the Originator
NFA ID available AND entity by the
or i gi n Re|National Futures
Mo Association
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
83. | Omnibus Question 8 Conditional. The legal entity cftcBatch/cftcForm102/rela
Account Required if identifier (LEI) edEntity@legalEntityldentif
Originator information assigned to the ier
Legal Entity available AND Originator entity
Identifier or i gi nRe|bythe LEl issuer
(LEI) M6 AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

IDENTIFICATION OF TRADING ACC

OUNT(S) THAT COMPRISE THE SPECIAL ACCOUNT

10

84. | Special Question 9 Yes, Y =Yes cftcBatch/cftcForm102/rela
Account isTradingAccount N = No edAccount@isTradingAcco
Trading =0YO unt
Account
Indicator

85. | Special Question 9 Conditional. For each special cftcBatch/cftcForm102/rela
Account Required if account reported edAccount@accountNumb
Trading isTradingAccount by an entity r
Account =0YO acting as a
Number clearing member

provide the
trading account
number
86. | Short Code | Question 9 Conditional. For each special cftcBatch/cftcForm102/rela
Required if account reported edAccount/relatedAcctinfo

isTradingAccount
=6Y60

by an entity
acting as a
clearing member
provide the

@accountShortCode

12 page 69184 of the OCR final rule contains a discussion of how to identify the trading account numberstisg aspecial account and, by

extensi on, i dentify the reporting mar ket at which eacaoudistiatr adi ng acc
comprise a positiohased special account include all of those trading accoutit§ithare used to execute trades cleared by the clearing member
submitting the 102A; (2) are owned or controlled by the entity identified as owning or controlling the special accoedtoami02A; and (3)

execute transactions in the same commodityoc o mmodi ti es i n which the speci al account has
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
related short codg¢
87. | Reporting Question 9 Conditional. Identify the ISO Market cftcBatch/cftcForm102/rela
Market* Required if reporting market | Identifier Code edAccount/relatedAcctinfo

isTradingAccount
=0YO

at which each
trading account
number appears

(MIC) located at:
http://www.is0150
22.org/MIC/homep

@marketldentifier

ageMIC.htnt?

TRADING ACCOUNT OWNERSHIP AND CONTROL INFORMATION

OMNIBUS ACCOUNT INFORMATION

88. | Trading Question 10i Conditional. For each trading | Y = Yes cftcBatch/cftcForm102/rela
Account Required if account identified N = No edAccount@isOmnibus
Omnibus isTradingAccount in question 9, is
Account =6Y60 such account an
Indicator omnibus account

89. | House or Question 10i Conditional. If the reportable | H = House cftcBatch/cftcForm102/rela
Customer Required if Trading Account | C = Customer edAccount@accountClass
Indicator isTradingAccount is being reported

=0YO as an Omnibus

1 See preceding footnote.
12 See the CFTC website laittp://www.cftc.gov/IndustryOversight/Trading@anizations/index.htrfor a list of trading organizations regulated by

the CFTC.
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http://www.cftc.gov/IndustryOversight/TradingOrganizations/index.htm

Data Form 102A Required CFTC Valid Values XML

Element Question Description,
Number Purpose or
Instruction

AND isOmnibus | Accountindicate
=0YbO whether the
Trading Account
Omnibus
Accountis a
house or
customer accoun
of the reporting

firm
90. | Trading Question 10i Conditional, if Indicates Y =Yes cftcBatch/cftcForm102/rela
Account isTradingAccount| reportable N = No edAccount/relatedEntity @i
Omnibus =0YO Trading Account Originator
Account AND isOmnibus | Omnibus
Originator =0YO Account
Indicator THEN orginiator
isOriginator =
0YO
91. | Trading Question 10i Conditional, if Indicates that one Y = Yes cftcBatch/cftcForm102/rela
Account isTradingAccount or more N = No edAccount/relatedEntity@
Omnibus =06YO AOptiona OptionalOrSuppFieldsSepe
Account AND isOmnibus |[or A Supp atelyReported
Optional =0YO Fieldso
Fields or included in this
Supplementa guestion were
Fields reported to the
Reported to CICI Utility (or
LEI Provider other CFTG
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
approved LEI
provider) and are
associated with
the LEI provided
in this submissior;

92. | Trading Question 10i Yes, entityType = LE=Legal Entity | cftcBatch/cftcForm102/rela
Account OLEOG edAccount/relatedEntity@e
Omnibus ntityType
Account
Entity Type

93. | Trading Question 10i Conditional. Name of omnibus cftcBatch/cftcForm102/rela
Account Required if trading account edAccount/relatedEntity @I
Omnibus isTradingAccount originator galEntityName
Account =0YO
Originator AND isOmnibus
Name =0YO

AND

OptionalOrSuppF
ieldsSeparatelyR:
ported =

94. | Trading Question 10i Conditional. Street address of cftcBatch/cftcForm102/rela
Account Required if omnibus trading edAccount/relatedEntity@s
Omnibus isTradingAccount account reet
Account =6YO Originator
Originator AND isOmnibus
Street =6Y6b
Address AND
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
OptionalOrSuppF
ieldsSeparatelyR:
ported =
95. | Trading Question 10i Conditional. Suite of omnibus cftcBatch/cftcForm102/rela
Account Required if trading account edAccount/relatedEntity@s
Omnibus information Originator uite
Account available AND
Originator isTradingAccount
Suite =0YO
AND isOmnibus
=0YO
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
96. | Trading Question 10i Conditional. City of the cftcBatch/cftcForm102/rela
Account Required if omnibus trading edAcount/relatedEntity@c
Omnibus isTradingAccount account ty
Account =6YO Originator
Originator AND isOmnibus
City =6YO
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
97. | Trading Question 10i Conditional. ISO 31662 cftcBatch/cftcForm102/rela
Account Required if geopolitical edAccount/relatedEntity@s
Omnibus isTradingAccount subdivision code; ate
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Account =0YO 1-3 alphanumeric
Originator AND isOmnibus | characters
State =0YO
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
98. | Trading Question 10i Conditional. ISO 31661 cftcBatch/cftcForm102/rela
Account Required if alpha2 country edAccount/relatedEntity@c
Omnibus isTradingAccount code ountry
Account =6Y60
Originator AND isOmnibus
Country =06YO
AND
OptionalOrSuppF
ieldsSeparatelyR
ported= 6 N O
99. | Trading Question 10i Conditional. Zip/Postal code cftcBatch/cftcForm102/rela
Account Required if of the omnibus edAccount/relatedEntity@g
Omnibus isTradingAccount trading account ostalCode
Account =6Y0 Originator
Originator AND isOmnibus
Zip/Postal =0YO
Code AND
OptionalOrSuppF
ieldsSeparatelyRi
ported =
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
100. | Trading Question 10i Conditional. Phone Number ot cftcBatch/cftcForm102/rela
Account Required if the omnibus edAccount/relatedEntity@t
Omnibus isTradingAccount trading account lephone
Account =06YO Originator
Originator AND isOmnibus
Phone =6YO6 AND
Number OptionalOrSuppF
ieldsSeparatelyR:
ported =
101.| Trading Question 10i Conditional. Surname of the cftcBatch/cftcForm102/rela
Account Required if contact for the edAccount/relatedEntity/co
Omnibus isTradingAccount Originator tact@lastName
Account =0YO
Originator AND isOmnibus
Contact Last =0YO
Name AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
102. | Trading Question 10i Conditional. First name of the cftcBatch/cftcForm102/rela
Account Required if contact for the edAccount/relatedEntity/co
Omnibus isTradingAccount Originator tact@firstName
Account =6Y6o
Originator AND isOmnibus
Contact First =6Y6o
Name AND
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
103.| Trading Question 10i Conditional. Middle name of cftcBatch/cftcForm102/rela
Account Required if the contact for the edAccount/relatedEntity/co
Omnibus information Originator tact@middleName
Account available AND
Contact isTradingAccount
Middle =0YO
Name AND isOmnibus
=0YO
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
104. | Trading Question 10i Conditional. Suffix of the cftcBatch/cftcForm102/rela
Account Required if contact for the edAccount/relatedEntity/co
Omnibus information Originator tact@nameSuffix
Account available AND
Contact isTradingAccount
Suffix =6Y6o

AND isOmnibus
=6YO

AND
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
105. | Trading Question 10i Conditional. Job title of the cftcBatch/cftcForm102/rela
Account Required if contact person fo edAccount/relatedEntity/co
Omnibus isTradingAccount Originator entity tact@titleOrPosition
Account =0YO
Originator AND isOmnibus
Contact Job =0YO
Title AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
106. | Contact Questiom 10i Conditional. Contact cftcBatch/cftcForm102/rela

Relationship
to Trading
Account
Omnibus
Account
Originator

Required if
isTradingAccount
=6Y60

AND isOmnibus
=6Y6b

AND
entityTy
AND
OptionalOrSuppF

ieldsSeparatelyR:

relationship to the
Originator entity

edAccount/relatedEntity/co
tact@relationship
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ported =
107.| Trading Question 10i Conditional. Phone number of: cftcBatch/cftcForm102/rela
Account Required if the contact edAccount/relatedEntity/co
Omnibus isTradingAccount person for the tact@telephone
Account =6YO Originator entity
Originator AND isOmnibus
Contact =0YO
Phone AND
Number entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
108. | Trading Questionl0i Conditional. Email address of cftcBatch/cftcForm102/rela
Account Required if the contact edAccount/relatedEntity/co
Omnibus isTradingAccount person for the tact@email
Account =6YO Originator entity
Originator AND isOmnibus
Contact =6Y60
Email AND
Address entityTy

AND

OptionalOrSuppF
ieldsSeparatelyR:
ported =
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
109. | Trading Question 10i Conditional. URL of the cftcBatch/cftcForm102/rela
Account Required if Originat edAccount/relatedEntity@v
Omnibus information website ebsite
Account available AND
Originator isTradingAccount
Website =0YO
AND isOmnibus
=0YO
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported =
110.| Trading Question 10i Conditional. The identification cftcBatch/cftcForm102/rela
Account Required if number given to edAccount/relatedEntity@N
Omnibus information the Originator FAldentifier
Account available AND entity by the
Originator isTradingAccount National Futures
NFA ID =0YO Association
AND isOmnibus
=6VY6o
AND
OptionalOrSuppF
ieldsSeparatelyR:

ported=5¢6
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
111.| Trading Question 10i Conditional. The legal entity cftcBatch/cftcForm102/rela
Account Required if identifier (LEI) edAccount/relatedEntity @l
Omnibus information assigned to the galEntityldentifier
Account available AND Originator entity
Originator isTradingAccount by the LEI issuer
Legal Entity =0YO
Identifier AND isOmnibus
(LEI) = 6 YARD
OptionalOrSuppF
ieldsSeparatelyR
ported =
TRADING ACCOUNT OWNER(S)
112.| Trading Question 10ii Conditional. Indicates Y =Yes cftcBatch/cftcForm102/
Account Required if reporting special | N = No relatedAccount/relatedEntit
Owner isTradingAccount account owner y@isOwner
Indicator =0YO
AND
i sOmni bu
THEN
i sOwner =
113.| Trading Question 10ii Conditional. Indicates whethel LE = Legal Entity | cftcBatch/cftcForm102/
Account Required if the special NP = Natural relatedAccount/relatedEntit
Owner Type isTradingAccount| account owner is| Person y@entityType
Indicator =6YO a legal entity or

AND

isOMmi bus =

natural person
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
i sOwner =
114.| Trading Question 10ii Conditional, if Indicates that ong Y = Yes cftcBatch/cftcForm102/

Account isTradingAccount or more N = No relatedAccount/relatedEntit
Owner =0YO AOptiona y@OptionalOrSuppFieldsS
Optional AND or ASupp paratelyReported
Fields or i sOmni buFi el dso
Supplementa AND included in this
Fields i s Own e r =|question were

Reported to
LEI Provider

reported to the
CICI Utility (or
other CFTC
approved LEI
provider) and are
associated with
the LEI provided
in this submissior

IF TRADING ACCOUNT OWNER IS A LEGAL ENTITY

115.

Trading
Account
Owner Legal
Entity Name

QuestionlOii

Conditional.
Required if
isTradingAccount

=6YO

AND

i sOmni bu
AND

i sOwner =

Legal or
registered name
of the trading
accountowner

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@legalEntityName
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=5¢6

IF TRADING ACCOUNT OWNER IS A NATURAL PERSON

116.| Trading Question1Oi Conditional. Surname of the cftcBatch/cftcForm102/
Account Required if natural person relatedAccount/relatedEntit
Owner isTradingAccount trading account y@lastName
Natural =6YO owner
Person Last AND
Name i sOmni bu
AND
i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
117.| Trading Question1Oii Conditional. Given or first in cftcBatch/cftcForm102/
Account Required if order name of the relatedAccount/relatedEntit
Owner isTradingAccount natural person y@firstName
Natural =0YHO trading account

Person First

AND

owner
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

Name

i sOmni bu
AND
i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0

118.| Trading
Account
Owner
Middle
Name

QuestionlOii

Conditional.
Required if
information
available AND
isTradingAccount
=6Y0

AND

i sOmni bu
AND

i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0

Middle name of
the natural perso
trading account
owner

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@middleName

119. | Trading
Account
Owner Suffix

QuestionlOii

Conditional.
Required if

information

Suffix of the
natural person
trading account

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@nameSuffix
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
availableAND owner
isTradingAccount
=0YO
AND
i sOmni bu
AND
i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0
FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS
120. | Trading QuestionlOi Conditional. Street address of cftcBatch/cftcForm102/
Account Required if thetrading relatedAccount/relatedEntit
Owner Street isTradingAccount| account owner y@street
Address =0YO

AND
i sOmni bu
AND
i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FollowOnlInform
ationToC
0
121.| Trading Question1Oi Conditional. Suite of the cftcBatch/cftcForm102/
Account Required if tradingaccount relatedAccount/relatedEntit
Owner Suite isTradingAccount owner y@suite
=0YO
AND
i sOmni bu
AND
i sOwner =
AND
OptionalOrSuppF
ieldsSearatelyRe
ported=56
FollowOnlInform
ationToC
0
122.| Trading QuestionlOi Conditional. City of the cftcBatch/cftcForm102/
Account Required if tradingaccount relatedAccount/relatedEntit
Owner City isTradingAccount owner y@city

=6YO

AND

i sOmni bu
AND

i sOwner =
AND

OptionalOrSuppF
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ieldsSeparatelyR:
ported=5¢6
FollowOnlInform
ationToC
0
123.| Trading Question1Oi Conditional. ISO 31662 cftcBatch/cftcForm102/
Account Requiredf geopolitical relatedAccount/relateéthtit
Owner State isTradingAccount subdivision code; y@state
=0YO 1-3 alphanumeric
AND characters
i sOmni bu
AND
i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=56
FollowOnlInform
ationToC
0
124.| Trading QuestionlOii Conditional. ISO 31661 cftcBatch/cftcForm102/
Account Required if alpha2 country relatedAccount/relatedEntit
Owner isTradingAccount code y@country
Country =0YHO

AND
i sOmni bu
AND

i sOwner =
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=56
FollowOnInform
ationToC
0

125.

Trading
Account
Owner
Zip/Postal
Code

QuestionlOii

Conditional.
Required if
isTradingAccount
=6YO
AND

i sOmni
AND

i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
FollowOnlIrform
ationToC
0

bu

Zip/Postal code
of thetrading
account owner

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@postalCode

126.

Trading
Account
Owner Phone
Number

QuestionlOii

Conditional.
Required if
isTradingAccount
=0YO

AND

i sOmni bu

Phone Number of
thetrading
account owner

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@telephone
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=56
FollowOnlInform
ationToC
0
IF TRADING ACCOUNT OWNER IS A NATURAL PERSON
127.| Trading QuestionlOi Conditional. Email address of cftcBatch/cftcForm102/
Account Required if thetrading relatedAccount/relatedEntit
Owner Email isTradingAccount account owner y@emalil
Address =0YO

AND

i sOmni bu
AND

i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0
FollowOnInform

ati onToC
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
0
IF TRADING ACCOUNT OWNER IS A LEGAL ENTITY
128.| Trading Question1Oi Conditional. Surname of the cftcBatch/cftcForm102/
Account Required if natural person relatedAccount/relatedEntit
Owner isTradingAccount contact for the y/contact@lastName
Contact Last =6Y60 owner
Name AND
i sOmni bu
AND
i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=56
FollowOnInform
ationToC
0
129.| Trading QuestionlOi Conditional. First name of the cftcBatch/cftcForm102/
Account Required if natural person relatedAccount/relatedEntit
Owner isTradingAccount contact for the y/contact@firstName

Contact First
Name

=6YHD
AND
i sOmni bu

owner
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND

i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
FollowOnInform
ationToC
0

130. | Trading
Account
Owner
Contact
Middle
Name

QuestionlOii

Conditional.
Required if
information
available AND
isTradingAccount
=6YO

AND

i sOmni bu
AND

i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0

FollowOnInform

Middle name of
the natural perso
contact for the
owner

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y/contact@middleName
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ationToC
0
131.| Trading Question1Oi Conditional. Suffix of the cftcBatch/cftcForm102/

Account Required if naturalperson relatedAccount/relatedEntit
Owner information contact for the y/contact@nameSuffix
Contact available AND owner
Suffix isTradingAccount

=0YO

AND

i sOmni bu

AND

i sOwner =

AND

entityTy

AND

OptionalOrSuppF

ieldsSeparatelyR

ported=5¢6

FollowOnInform

ationToC

0

132.| Trading QuestionlOi Conditional. Job title of the cftcBatch/cftcForm102/

Account Required if contact person fo relatedAccount/relatedEntit
Owner isTradingAccount the ownership y/contact@titleOrPosition
Contact Job =0YO entity
Title AND

i sOmni bu
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
i sOwner =
AND
ent ity Toy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=56
FollowOnlInform
ationToC
0
133.| Contact QuestionlOii Conditional. Contact cftcBatch/cftcForm102/
Relationship Required if relationship to the relatedAccount/relatedEntit
to Trading isTradingAccount trading account y/contact@relationship
Account =6Y0 owner
Owner AND

i sOmni bu
AND

i sOwner =
AND
entityTy
AND
OptionalOrSuppF
ieldsSeparatelyR:
ported=0
FollowOnInform
ationToC

(0]
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
134.| Trading Question1Oii Conditional. Phone number of cftcBatch/cftcForm102/

Account Required if the contact relatedAccount/relatedEntit
Owner isTradingAccount person for the y/contact@telephone
Contact =06YO ownership entity
Phone AND
Number i sOmni bu

AND

i sOwner =

AND

entityTy

AND

OptionalOr&ippF

ieldsSeparatelyR

ported=56

FollowOnInform

ationToC

0

135.| Trading Question1Oi Conditional. Email address of cftcBatchtftcForm102/

Account Required if the contact relatedAccount/relatedEntit
Owner isTradingAccount person for the y/contact@email
Contact =6Y0 ownership entity
Email AND
Address i sOmni bu

AND
i sOwner =
AND
entityTy

AND
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

OptionalOrSuppF
ieldsSeparatelyR:
ported=0
FollowOnInform
ationToC
0

136. | Trading
Account
Owner

Website

QuestionlOii

Conditional.
Required if
information
available AND
isTradingAccount
=60YO6 AND
i sOmni bu
AND

i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=5¢6
FollowOnInform
ationToC
0

URL of the
owner 0s

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@website

137.| Trading
Account
Owner NFA
ID

QuestionlOii

Conditional.
Required if
information
available AND
isTradingAccount

=0YO6 AND

The identification
number given to
the ownership
entity by the
National Futures
Association

cftcBatch/cftcForm102/
relatedAccount/relatedEntit
y@NFAIldentifier
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sOmni bu
AND
i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported=0
FollowOnInform
ationToC
0
138. | Trading QuestionlOi Conditional. The legal entity cftcBatch/cftcForm102/
Account Required if identifier (LEI) relatedAccount/relatedEntit
Owner Legal information assigned to the y@legalEntityldentifier
Entity available AND ownership entity
Identifier isTradingAccount by the LEI issuer
(LEI) =0YO0 AND

i sOmni bu
AND

i sOwner =
AND
OptionalOrSuppF
ieldsSeparatelyR
ported =
FollowOnInform
ationToC
0
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

TRADING ACCOUNT CONTROLLER(S)

139. | Trading Question 10iii Conditional, if Indicates Y =Yes cftcBatch/cftcForm102/
Account isTradingAccount reporting special | N = No relatedAccount/relatedEntit
Controller =06YO6 AND account y@isController
Indicator i s Omni b u| Controller

THEN
i sContro

140.| Trading Question 10iii Conditional, if NP = Natural cftcBatch/cftcForm102/
Account isTradingAccount Person relatedAccount/relatedEntit
Controller =0Y®6 AND y@entityType
Entity Type i sOmni bu

AND
isContro
THEN
entityTy

141.| Trading QuestionlOiii Conditional. Surname of the cftcBatch/cftcForm102/
Account Required if natural person relatedAccount/relatedEntit
Controller isTradingAccount trading account y@lastName
Natural =0YO Controller
Person Last AND
Name i sOmni bu

AND
i sContro

142.| Trading QuestionlOiii Conditional. Given or first in cftcBatch/cftcForm102/
Account Required if order name of the relatedAccount/relatedEntit
Controller isTradingAccount natural person y@firstName
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Natural =0YO6 AND) trading account
Person First i s Omni b u|Controller
Name AND
i sContro
143.| Trading QuestionlOiii Conditional. Middle name of cftcBatch/cftcForm102/
Account Required if the natural perso relatedAccount/relatedEntit
Controller information trading account y@middleName
Natural available AND Controller
Person isTradingAccount
Middle =0YO0 AND
Name i sOmni bu
AND
i sContro
144.| Trading Queston 10iii Conditional. Suffix of the cftcBatch/cftcForm102/
Account Required if natural person relatedAccount/relatedEntit
Controller information trading account y@nameSuffix
Natural available AND Controller
Person Suffix isTradingAccount
=6Y®6 AND
i sOmni bu
AND
i sContro
145. | Trading Question10iii Conditional. Street address of cftcBatch/cftcForm102/
Account Required if thetrading relatedAccount/relatedEntit
Controller isTradingAccount account y@street
Street =0YO Controller
Address AND
i sOmni bu
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Data
Element

Form 102A
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND
i sContro
AND
FollowOnInform
ationToC
0]

146.

Trading
Account
Controller
Suite

QuestionlOiii

Conditional.
Required if
information
available AND
isTradingAccount
=0YbO

AND

i sOmni bu
AND

i sContro
AND
FollowOnInform
ationToC
0

Suite of the
tradingaccount
Controller

cftcBatch/cftcForm102/
relatedAccount/relatedEntit

y@suite

147.

Trading
Account
Controller
City

QuestionlOiii

Conditional.
Required if
isTradingAccount
=0YO

AND

i sOmni bu
AND

i sContro

City of the
tradingaccount
Controller

cftcBatch/cftcForm102/
relatedAccount/relatedEntit

y@city
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
FollowOnInform
ationToC
0
148.| Trading QuestionlOiii Conditional. ISO 31662 cftcBatch/cftcForm102/
Account Required if geopolitical relatedAccount/relatedEntit
Controller isTradingAccount subdivision code; y@state
State =0YO 1-3 alphanumeric
AND characters
i sOmni bu
AND
i sContro
AND
FollowOnlInform
ationToC
0
149. | Trading QuestionlOiii Conditional. ISO 31661 cftcBatch/cftcForm102/
Account Required if alpha2 country relatedAccount/relatedEntit
Controller isTradingAccount code y@country
Country =0YO

AND
i sOmni bu
AND
isConto| | er
AND

FollowOnInform
ationToC

(0]
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
150. | Trading Question1Oiii Conditional. Zip/Postal code cftcBatch/cftcForm102/
Account Required if of thetrading relatedAccount/relatedEntit
Controller isTradingAccount account y@postalCode
Zip/Postal =0YO Controller
Code AND
i sOmni bu
AND
isContro
AND
FollowOnInform
ationToC
0
151. | Trading QuestionlOiii Conditional. Phone Number of cftcBatch/cftcForm102/
Account Required if thetrading relatedAccount/relatedEntit
Controller isTradingAccount account y@telephone
Phone =0YO Controller
Number AND
i sOmni bu
AND
i sContro
AND
FollowOnInform
ationToC
0
152.| Trading QuestionlOiii Conditional. cftcBatch/cftcForm102/
Account Required if relatedAccount/relatedEntit
Controller isTradingAccount y@employerName
Name of =0YO
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

Empgoyer AND

i sOmni bu

AND

isContro

AND

FollowOnInform

ationToC

0

153. | Trading QuestionlOiii Conditional. cftcBatch/cftcForm102/

Account Required if relatedAccount/relatedEntit
Controller information y@employerNFAldentifier
Employer available AND
NFA ID isTradingAccount

=0YO

AND

i sOmni bu

AND

i sContro

AND

FollowOnInform

ationToC

0

154.| Trading QuestionlOiii Conditional. cftcBatch/cftcForm102/

Account Required if relatedAccount/relatedEntit
Controller information y@employerLEl
Employer available AND
Legal Entity isTradingAccount
Identifier =0YO
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
i sOmni bu
AND
isContro
AND
FollowOnInform
ationToC
0
155. | Trading QuestionlOiii Conditional. Job title of the cftcBatch/cftcForm102/
Account Required if contact person fo relatedAccount/relatedEntit
Controller isTradingAccount the Cantroller y@titleOrPosition
Job Title =0YO entity
AND
i sOmni bu
AND
i sContro
AND
FollowOnInform
ationToC
0
156. | Relationship | QuestionlOiii Conditional. Relationship to cftcBatch/cftcForm102/
to Trading Required if the trading relatedAccount/relatedEntit
Account isTradingAccount account owner y@relationship
Owner =0YO

AND
i sOmni bu
AND

i sContro
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
FollowOnInform
ationToC
0
157.| Trading QuestionlOiii Conditional. Email address of cftcBatch/cftcForm102/
Account Required if thetrading relatedAccount/relatedEntit
Controller isTradingAccount account y@email
Email =0YO Controller
Address AND
isOmnibus® N 6
AND
i sContro
AND
FollowOnInform
ationToC
0
158. | Trading QuestionlOiii Conditional. The identification cftcBatch/cftcForm102/
Account Required if number given to relatedAccount/relatedEntit
Controller information the Controller y@NFAldentifier
NFA ID available AND entity by the

isTradingAccount
=6YO

AND

i sOmni bu
AND

i sContro
AND

FollowOnInform

National Futures
Association
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ationToC
0
FOR REPORTING FIRMS THAT ARE FOREIGN BROKERS
159. | U.S. Futures | Question 11 Conditional, if Indicates U.S. Y =Yes cftcBatch/cftcForm102/rela
Commission cftcForm102@is | futures N = No edEntity@isFCM?
Merchant FB = 0Y 6| commission
Indicator relatedEntity@is | merchant when
FCM = 0 Y, reporting firm
indicated as
foreign broker
160. | U.S. Futures | Question 11 Conditional, if LE = Legal Entity | cftcBatch/cftcForm102/rela
Commission i sFCM = edEntity@entityType
Merchant THEN entityType
Entity Type = OLES®
161.| U.S. Futures | Question 11 Conditional, if Legal Entity cftcBatch/cftcForm102/rela
Commission i sFCM = | Name of the U.S. edEntity@legalEntityName
Merchant Futures
Legal Entity Commission
Name Merchant
162.| U.S. Futures | Question 11 Conditional, if Street address of cftcBatch/cftcForm102/rela
Commission i sFCM = |thereportable edEntity@street
Merchant account U.S.

3 Foreign broker reporting parties may report multiple U.S. futures commission merchants in response to question 11 ohQ®a.Féoo

S0, reporting parties must provide an additional relatedEntity element for each reported U.S. FCM. Each elerhedtshmo nt ai n

all fields should be completed with respect to each reported U.S. FCM.
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Street Futures
Address Commission
Merchant
163. | U.S. Futures | Questionll Conditional. Suite of the cftcBatch/cftcForm102/rela
Commission Required if reportable edEntity@suite
Merchant information account U.S.
Suite available AND Futures
i sFCM = |Commission
Merchant
164.| U.S. Futures | Question 11 Conditional, if City of the cftcBatch/cftcForm102/rela
Commission i sFCM = |reportable edEntity@city
Merchant account U.S.
City Futures
Commission
Merchant
165. | U.S. Futures | Question 11 Conditional, if ISO 31662 cftcBatch/cftcForm102/rela
Commission i sFCM = |geopoliical edEntity@state
Merchant subdivision code;
State 1-3 alphanumeric
characters
166. | U.S. Futures | Question 11 Conditional, if ISO 31661 cftcBatch/cftcForm102/rela
Commission i sFCM = |alpha2 country edEntity@country
Merchant code
Country
167.| U.S. Futures | Question 11 Conditional, if Zip/Postal code cftcBatch/cftcForm102/rela
Commission i sFCM = |ofthereportable edEntity@postalCode
Merchant account U.S.
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Zip/Postal Futures
Code Commission
Merchant
168. | U.S. Futures | Question 11 Conditional, if Surname of the cftcBatch/cftcForm102/rela
Commission i sFCM = | natural person edEntity/contact@lastNam¢
Merchant contact for the
Contact Last U.S. Futures
Name Commission
Merchant
169. | U.S. Futures | Question 11 Conditional, if First name of the cftcBatch/cftcForm102/rela
Commission i sFCM = |natural person edEntity/contact@firstNam
Merchant contact for the
Contact First U.S. Futures
Name Commission
Merchant
170.| U.S. Futures | Question 11 Conditional. Middle name of cftcBatch/cftcForm102/rela
Commission Required if the natural perso edEntity/contact@middleN:
Merchant information contact for the me
Contact available AND U.S. Futures
Middle is FCM = ¢ Commission
Name Merchant
171.| U.S. Futures | Question 11 Conditional. Suffix of the cftcBatch/cftcForm102/rela
Commission Required if natural person edEntity/contact@nameSu
Merchant information contact for the IX
Contact available AND U.S. Futures
Suffix i sFCM = | Commission
Merchant
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
172.| U.S. Futures | Question 11 Conditional, if Job title of the cftcBatch/cftcForm102/rela
Commission i sFCM = |[contactperson at edEntity/contact@titleOrPo
Merchant or related to the sition
Contact Job U.S. Futures
Title Commission
Merchant entity
173.| U.S. Futures | Queston 11 Conditional, if Phone number of cftcBatch/cftcForm102/rela
Commission i sFCM = |[the contact edEntity/contact@telephon
Merchant person at or
Contact related to the U.S
Phone Futures
Number Commission
Merchant entity
174.| U.S. Futures | Question 11 Conditional, if Email address of cftcBatch/cftcForm102/rela
Commission i sFCM = |the contact edEntity/contact@email
Merchant person at or
Contact related to the U.S
Email Futures
Address Commission
Merchant entity
175. | Reporting Signature/Authen Yes Indicates if the | Y = authorized cftcBatch/cftcFom102/cont
Firm tication submitter is duly | N = not authorized | act@isAuthorizedRepreser
Authorizatio authorized by the ative
n Indicator reporting firm to
provide the
information and
representations
submitted on this
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Form 102, and
that information
and
representations
are true and
correct
176. | Authorized | Signature/Authen Yes Surname of the cftcBatch/cftcForm102/con
Representatiy tication authorized act@lastName
e Last Name representative
177.| Authorized | Signature/Authen Yes Given or first in cftcBatch/cftcForm102/con
Representatiy tication order name of the act@firstName
e First Name authorized
representative
178.| Authorized | Signature/Authen Yes Middle name of cftcBatch/cftcForm102/con
Representatiy tication the authorized act@middleName
e Middle representative
Name
179.| Authorized | Signature/Authen Yes Generation or cftcBatch/cftcForm102/con
Representatiy tication name suffix of act@nameSuffix
e Name the authorized
Suffix representative
180. | Authorized | Signature/Authen Yes Job position of cftcBatch/cftcForm102/con
Representatiy tication the authorized act@titleOrPosition
e Position representative
181.| Authorized | Signature/Authen Yes Reporting Firm cftcBatch/cftcForm102@on
Representatiy tication Name 102 was BehalfOf
e Submitted submitted on
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Data Form 102A Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
on behalf of behalf of
182. | Date of Signature/Authen Yes Date [indicated cftcBatch/cftcForm102@su
Submission | tication by the authorized bmitDate

representative]
that the form was
submitted to
CFTC

Data Dictionary for Form 102B i Identifying and reporting a volume threshold account?

Note with regard to givep reportingand asof reportingon Form 1028

Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

“When reviewing the data elements in this Technical Document, reporting parties should also review and consult the Q@& Fidalditg
the requiremesstof the reporting forms attached as an appendix thefdt® reporting forms are the basis for these data elements. Reporting
parties should visit this link to view the OCR Final Rule on the Federal Retigper//www.federalregister.gov/articles/2013/11/18/2013

26789/ownershiandcontrotreportsforms-102102s4040sand 71

Visit this link to view a pdf copy of the GTFinal Rule: http://www.cftc.gov/ucm/groups/public/ @Irfederalregister/documents/file/2013
26789a.pdf

*\When reporting via Form 102B, reporting partiest receive giveip trades or asf trades on a delayed basis may account for those trades as of

the date the trade was originally executed, or as of the date on which the trade is actually received by the reporting party.
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

1. New/Modifie

d Indicator

Question 1

Yes

Indicates whethe

the volume

threshold accoun

(102B) is:

 Re
submitted
or
modified
Informati
on for a
previousl
y reported
volume
threshold
account
 Re

submitted
or
modified
Informati
on for a
previousl
y reported
volume
threshold
account

N = New
M = Modified

cftcBatch/cftcForm102@inf
ormationType

June 30, 2014

Page 90 of 273



Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Volume Question 2 Yes For eachivolume cftcBatch/cftcForm102/relat
Threshold Threshold edAccount@accountNumbg
Trading reported by an
Account entity, provide
Number the trading
account number
Short Code | Question 2 Conditional. FortheVolume cftcBatch/cftcForm102elat
Required if Threshold edAcctinfo@accountShortC
accountCategory, accountreported ode
=0VT®H by an entity,
provide the
related short
code
Reporting Question 2 Conditional. Identify the ISO Market cftcBatch/cftcForm102elat
Market Required if reporting market | Identifier Code edAcctinfa@marketldentifie
accountCategory, at which each (MIC) located at: | r
=6VT®H trading account | http://www.is01502
number appeat® | 2.org/MIC/homepa
geMIC.htnt’

181t a trading account numbeppears at multiple reporting markets, then reporting parties may report multiple reporting markets in response to
question 2 on the Form 102B. In this case, parties should report a short code for the trading account in connectiosweithreporting
market.

" See the CFTC website laittp://www.cftc.gov/IndustryOversight/TradingOrganizations/index fura list of trading organizations regulated by
the CFTC.
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
5. Associated | Question 3 No If the volume Y =Yes cftcBatch/cftcForm102/relat
Special threshold accoun N = No edAccount@isSpecialAcco
Account has been nt
Indicator previously
identified as a
trading account
that comprises a
special
account(s)
reported by a
clearing member
in question 9 in
section 102A
6. Associated | Question 3 No If the volume cftcBatch/cftcForm102/relat
Special threshold accoun edAccount@accountNumbe
Account has been
Number previously

identified as a
trading account
that comprises a
special
account(s)
reported by a
clearing member
in question 9 in
section 102A
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

VOLUME THRESHOLD ACCOUNT OWNERSHIP AND CONTROL INFORMATION

OMNIBUS ACCOUNT INFORMATION

7. Volume Question 4 Conditional. Is the Volume Y =Yes cftcBatch/cftcForm102@isC
Threshold Requiredf Threshold N = No mnibus
Account accountCategory Account an
Omnibus =06VTH omnibus account
Account or used to
Indicator execute trades
for an omnibus
account
8. House or Question 4 Conditional. If the reported H = House cftcBatch/cftcForm102@ac
Customer Required if Volume C = Custorer ountClass
Indicator accountCategory Threshold
=0VT®H Account is being

AND isOmnibus
= Xe

reported as an
Omnibus
Accountindicate
whether the
Volume
Threshold
Account
Omnibus
Accountis a
house or
customer accoun
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
of the reporting
firm
9. Volume Question 4 Conditional. Indicates Y =Yes cftcBatch/cftcForm102/relat
Threshold Required if reporting N = No edEntity@isOriginator
Account accountCategory Volume
Omnibus =6VT®H Threshold
Account AND isOmnibus | Account
Originator =¥o0 Omnibus
Indicator THEN Account
isOriginator = originator
0YO
10. | Volume Question 4 Conditional. Indicates that on¢ Y = Yes cftcBatch/cftcForm102/relat
Threshold Requiredf or more N = No edEntity@0DptionalOrSuppF
Account accountCategory A Opt i on a ieldsSeparatelyReported
Omnibus =6VT®O or ASupp
Account AND isOmnibus | Fi el ds o
Optional =% 6 included in this
Fields or guestiorwere
Supplemental reported to the
| Fields CICI Utility (or
Reported to other CFTC

LEI Provider

approved LEI
provider) and are
associated with
the LEI providel
in this
submission
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
11. | Volume Question 4 Yes LE=Legal Entity cftcBatch/cftcForm102/relat
Threshold entityType= b E ¢ edEntity@entityType
Account
Omnibus
Account
Entity Type
12. | Volume Question 4 Conditional. Legal or cftcBatch/cftcForm102/relat
Threshold Required if registered name edEntity@legalEntityName
Account accountCategory, of thereportable
Omnibus =O0VT®O account
Account AND isOmnibus | Originator
Originator =% 6
Name AND
OptionalOrSupp
FieldsSeparately
Reported= 6 N
13. | Volume Question 4 Conditional. Street address of cftcBatch/cftcForm102/relat
Threshold Required if the reportable edEntity@street
Account accountCategory account
Omnibus =6VT®H Originator
Account AND isOmnibus
Originator =¥ 6
Street AND
Address OptionalOrSupp
FieldsSeparately
Reported= 6 N
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
14. | Volume Question 4 Conditional. Suite of the cftcBatch/cftcForm102/relat
Threshold Required if reportable edEntity@suite
Account information account
Omnibus available AND | Originator
Account accountCategory
Originator =0VTOH
Suite AND isOmnibus
=¥ 0
AND
OptionalOrSupp
FieldsSeparately
Reported
15. | Volume Question 4 Conditional. City of the cftcBatch/cftcForm102/relat
Threshold Required if reportable edErity@city
Account accountCategory account
Omnibus =6VT®H Originator
Account AND isOmnibus
Originator =¥ 6
City AND
OptionalOrSupp
FieldsSeparately
Reported
16. | Volume Question 4 Conditional. ISO 31662 cftcBatch/cftcForm102/relat
Threshold Required if geopolitical edEntity@state
Account accountCategory| subdivision code!
Omnibus =O0VTO 1-3 alphanumeric
Account AND isOmnibus | characters
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Originator =% 0
State AND
OptionalOrSupp
FieldsSeparately
Reported
17. | Volume Question 4 Conditional. ISO 31661 cftcBatch/cftcForm102/relat
Threshold Required if alpha2 country edEntity@country
Account accountCategory code
Omnibus =6VT®H
Account AND isOmnibus
Originator =¥0
Country AND
OptionalOrSupp
FieldsSeparately
Reported
18. | Volume Question 4 Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Threshold Required if of the reportable edEntity@postalCode
Account accountCategory account
Omnibus =6VTH®H Originator
Account AND isOmnibus
Originator =¥ 06
Zip/Postal AND
Code OptionalOrSupp
FieldsSeparately
Reported =5 N 6
19. | Volume Question 4 Conditional. Phone Number cftcBatch/cftcForm102/relat
Threshold Required if of the reportable edEntity@telephone
Account accountCategory account
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Omnibus =0VT®O Originator
Account AND isOmnibus
Originator =¥ GAND
Phone OptionalOrSupp
Number FieldsSeparately
Reported
20. | Volume Question 4 Conditional. Surname of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity/contact@lastName
Account accountCategory, contact for the
Omnibus =O0VT®O Originator
Account AND isOmnibus
Originator =% 6
Contact Last AND
Name entityType= b E @
AND
OptionalOrSupp
FieldsSeparately
Reported
21. | Volume Question 4 Conditional. First name of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity/contact@firstName
Account accountCategory, contact for the
Omnibus =0VT®H Originator
Account AND isOmnibus
Originator =% 0
Contact First AND

Name

entityType= b E ¢
AND

OptionalOrSupp
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FieldsSeparately
Reported
22. | Volume Question 4 Conditional. Middle name of cftcBatch/cftcForm102/relat
Threshold Required if the natural edEntity/contact@middleNe
Account information person contact me
Omnibus available AND | for theOriginator
Account accountCategory
Contact =6VTO®H
Middle AND isOmnibus
Name =¥ 0
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported
23. | Volume Question 4 Conditional. Suffix of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity/contact@nameSuf
Account information contact for the X
Omnibus available AND | Originator
Account accountCategory
Contact =6VTOH
Suffix AND isOmnibus
=¥ 0
AND

entityType= b E ¢

AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
OptionalOrSupp
FieldsSeparately
Reported
24. | Volume Question 4 Conditional. Job title of the cftcBatch/cftcForm102/relat
Threshold Required if contact person edEntity/contact@titleOrPo
Account accountCategory, for theOriginator ition
Omnibus =6VTO®H entity
Account AND isOmnibus
Originator =¥%0
Contact Job AND
Title entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported
25. | Contact Question 4 Conditional. Contact cftcBatch/cftcForm102/relat
Relationship Required if relationship to edEntity/contact@relations
to Volume accountCategory the Originator ip
Threshold =6VT®H entity
Account AND isOmnibus
Omnibus =¥ 0
Account AND
Originator entityType= b E ¢

AND
OptionalOrSupp
FieldsSeparately

Reported
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
26. | Volume Question 4 Conditional. Phone number of cftcBatch/cftcForm102/relat
Threshold Required if the contact edEntity/contact@telephon
Account accountCategory, personfor the
Omnibus =6VTH®H Originator entity
Account AND isOmnibus
Originator =¥%0
Contact AND
Phone entityType= b E ¢
Number AND
OptionalOrSupp
FieldsSeparately
Reported
27. | Volume Question 4 Conditional. Email address of cftcBatch/cftcForm102/relat
Threshold Required if the contact edEntity/contact@email
Account accountCategory personfor the
Omnibus =0VT®H Originator entity
Account AND isOmnibus
Originator =% 06
Contact AND
Email entityType= b E ¢
Address AND
OptionalOrSupp
FieldsSeparately
Reported
28. | Volume Question 4 Conditional. URL of the cftcBatch/cftcForm102/relat
Threshold Required if Originat edEntity@website
Account information website
Omnibus available AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Account if
Originator accountCategory,
Website =6VTO
AND isOmnibus
=¥ 0
AND
entityType= b E @
AND
OptionalOrSupp
FieldsSeparately
Reported
29. | Volume Question 4 Conditional. The cftcBatch/cftcForm102/relat
Threshold Required if identification edEntity@NFAldentifier
Account information number given to
Omnibus available AND | theOriginator
Account if entity by the
Originator accountCategory National Futures
NFA ID =0VTO Association
AND isOmnibus
=% 0
AND
OptionalOrSupp
FieldsSeparately
Reportee N6
30. | Volume Question 4 Conditional. The legal entity cftcBatch/cftcForm102/relat
Threshold Required if identifier (LEI) edEntity@legalEntityldentif
Account accountCategory, assigned to the er
Omnibus = 6 VAND Originator entity
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,

Number Purpose or

Instruction
Account isOmnibus= ¥ 6 | by the LEI issuer
Originator AND
Legal Entity OptionalOrSupp
Identifier FieldsSeparately
(LED) Reported= ¥06
VOLUME THRESHOLD ACCOUNT OWNER(S)

31. | Volume Question 5 Conditional. Indicates Y =Yes cftcBatch/cftcForm102/relat
Threshold Required if reportable N = No edEntity@isOwner
Account accountCategory Volume
Owner =O0VT®O Threshold
Indicator AND account owner

isOmnibus N 6
THEN
isOwner ¥ 6

32. | Volume Question 5 Conditional. Indicates whethe| LE = Legal ktity | cftcBatch/cftcForm102/relat
Threshold Required if the Volume NP = Natural edEntity@entityType
Account accountCategory Threshold Person
Owner Type =6VT®H account owner is
Indicator AND a legal entity or

isOmnibus B 6 | natural person
AND
isOwner ¥ 6

33. | Volume Question 5 Conditional. Indicates that one cftcBatch/cftcForm102/relat
Threshold Required if or more edEntity@OptionalOrSuppk
Account accountCategoryy i Opt i on a ieldsSeparatelyReported
Owner =0VTO®O or ASupp
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Optional AND Fieldso
Fields or isOmnibus B 6 | included in this
Supplementa AND guestiorwere
| Fields isOwnerE ¥ 6 reported to the
Reported to CICI Utility (or
LEI Provider other CFTC
approved LEI
provider) and are
associated with
the LEI provided
in this
submission

IF VOLUME THRESHOLD ACCOUNT

OWNER IS A LEGAL ENTITY

34. | Volume
Threshold
Account
Owner Legal
Entity Name

Questionb

Conditional.
Required if
accountCategory
=6VT®H
AND
isOmnibus M 6
AND

isOwner ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp

FieldsSeparately

Legal or
registered name
of the reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@legalEntityName
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Data
Element

Form 102B
Question
Number

Required

CFTC Valid Values
Description,
Purpose or

Instruction

XML

Reportee: N 6

IF VOLUME THRESHOLD ACCOUNT

OWNER IS A NATURAL PERSON

35. | Volume Questions Conditional. Surname of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity@lastName
Account accountCategory, reportable
Owner Last =6VTS®H account owner
Name AND

isOmnibus N 6
AND

isOwnerE ¥ 6
AND

entityType= W P ¢
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6

36. | Volume Questions Conditional. Given or first in cftcBatch/cftcForm102/relat
Threshold Required if order name of the edEntity@firstName
Account accountCategory natural person
Owner First =6VT®H reportable
Name AND account owner

isOmnibus H 6
AND
isOwneeE ¥ 6

AND
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

entityType= N P ¢
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6

37. | Volume
Threshold
Account
Owner
Middle
Name

Questionb

Conditional.
Required if
information
availableAND
accountCategory,
=6VTS®H
AND
isOmnibus: N 6
AND

isOwner ¥ 6
AND
entityType= W P ¢
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6

Middle name of
the natural
person reportablé
account owner

cftcBatch/cftcForm102/relat
edEntity@middleName

38. | Volume
Threshold
Account
Owner
Suffix

Questionb

Conditional.
Required if
information
availableAND
accountCategory.
=6VTHO

AND

Suffix of the
natural person
reportable
account owner

cftcBatch/cftcForm102/reta
edEntity@nameSuffix
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

isOmnibus N 6
AND

isOwner ¥ 0
AND

entityTypes N P ¢
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

39. | Volume
Threshold
Account
Owner Street
Address

Questions

Conditional.
Required if
accountCategory.
=6VTO

AND

isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reportee: B 6
AND
FollowOnInform
ationToCome 6
N 6

Street address of
the reportable
account owner

cftcBatch/cftcForm102/relat

edEntity@street
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

40.

Volume
Threshold
Account
Owner Suite

Questionb

Conditional.
Required if
information
available AND
accountCategory
=06VT®H

AND

isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
AND
FollowOnInform
ationToCome 6
N o6

Suite of the
reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@suite

41.

Volume
Threshold
Account
Owner City

Questionb

Conditional.
Required if
accountCategory.
=6VTO

AND

isOmnibus M 6
AND

isOwner % 6
AND

OptionalOrSupp

City of the
reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@city
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

FieldsSeparately
Reported N 6
AND
FollowOnInform
ationToCome 6
N6

42.

Volume
Threshold
Account
Owner State

Questionb

Conditional.
Required if
accountCategory
=0VT®H

AND

isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6
AND
FollowOnInform
ationToCome 6
N 6

ISO 31662
geopolitical
subdivision code!
1-3 alphanmeric
characters

cftcBatch/cftcForm102/relat

edEntity@state

43.

Volume
Threshold
Account
Owner
Country

Questionb

Conditional.
Required if
accountCategory.
=0VT®H
AND

isOmnibus N 6

ISO 31661
alpha2 country
code

cftcBatch/cftcForm102/relat

edEntity@country
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6
AND
FollowOnInform
ationToCome 0
N 6
44. | Volume Questions Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Threshold Required if of the reportable edEntity@postalCode
Account accountCategory account owner
Owner =6VTO
Zip/Postal AND
Code isOmnibus N 6

AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6
AND
FollowOnInform
ationToCome 6
N 6

June 30, 2014

Page 110 of 273



Data Form 102B Required CFTC Valid Values XML
Element Question Description,

Number Purpose or

Instruction
45. | Volume Questions Conditional. Phone Number cftcBatch/cftcForm102/relat

Threshold Required if of the reportable edEntity@telephone
Account accountCategory account owner
Owner =6VT®H
Phone AND
Number isOmnibus N 6

AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6
AND
FollowOnInform
ationToCome 06
N 6

IF VOLUME THRESHOLD ACCOUNT OWNER IS A NATURAL PERSON

46. | Volume
Threshold
Account

Address

Owner Email

Questionb

Conditional.
Required if
accountCategory.
=0VT®H

AND

isOmnibus N 6
AND

isOwneE ¥ 0

Email address of
the reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@email
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND

entityType= W P ¢
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6
AND
FollowOnInform
ationToCome 06
N 6

IF VOLUME THRESHOLD ACCOUNT OWNER IS A LEGAL ENTITY

47.

Volume
Threshold
Account
Owner
Contact Last
Name

Questionb

Conditional.
Required if
accountCategory
=6VT®H

AND

isOmnibus M 6
AND

isOwner ¥ 6
AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reportee: N 6

AND

Surname of the
natuml person
contact for the
owner

cftcBatch/cftcForm102/relat
edEntity/contact@lastName
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FollowOnInform
ationToCome 0
N 6
48. | Volume Questions Conditional. First name of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity/contact@firstName
Account accountCategory, contact for the
Owner =6VTO®H owner
Contact First AND
Name isOmnibus N 6
AND
isOwnerE ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Repated= N 6
AND
FollowOnInform
ationToCome 06
N 6
49. | Volume Questions Conditional. Middle name of cftcBatch/cftcForm102/relat
Threshold Required if the natural edEntity/contact@middleNe
Account information person contact me
Owner available AND | for the owner
Contact accountCategory
Middle =6VT®H
Name AND
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Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

isOmnibus N 6
AND

isOwnerE ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6
AND
FollowOnInform
ationToCome 6
N 6

50. | Volume
Threshold
Account
Owner
Contact
Suffix

Questionb

Conditional.
Required if
information
available AND
accountCategory,
=6VT®H
AND
isOmnibus M 6
AND

isOwner ¥ 6
AND
entityType= b E @
AND
OptionalOrSupp

FieldsSeparately

Suffix of the
natural person
contact for the
owner

cftcBatch/cftcForm102/relat
edEntity/contact@nameSuf
X
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reportee: N 6
AND
FollowOnInform
ationToCome 6
N 6
51. | Volume Questions Conditional. Job title of the cftcBatch/cftcForm102/relat
Threshold Required if contact person at edEntity/contact@titleOrPo
Account accountCategory for the ownership ition
Owner =6VT®H entity
Contact Job AND
Title isOmnibus N 6
AND
isOwner ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6
AND
FollowOnInform
ationToCome 06
N 6
52. | Contact Questions Conditional. Contact cftcBatch/cftcForm102/relat
Relationship Required if relationship to edEntity/contact@relations
to Volume accountCategory| the ownership ip
Threshold =0VTO®O entity
Account AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Owner isOmnibus N 6
AND
isOwneE ¥ 6
AND
entityType= b E @
AND
OptionalOrSupp
FieldsSeparately
Reporteet N 6
AND
FollowOnInform
ationToCome 6
N 6
53. | Volume Questions Conditional. Phone number of cftcBatch/cftcForm102/relat
Threshold Required if the contact edEntity/contact@telephon
Account accountCategory persornfor the
Owner =6VT®H ownership entity
Contact AND
Phone isOmnibus: N 6
Number AND

isOwner ¥ 6
AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reportee: N 6

AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FollowOnInform
ationToCome 0
N 6
54. | Volume Questions Conditional. Email address of cftcBatch/cftcForm102/relat
Threshold Required if the contact edEntity/contact@email
Account accountCategory, personfor the
Owner =6VTO®H ownership entity
Contact AND
Email isOmnibus N 6
Address AND
isOwnerE ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported § 6
AND
FollowOnInform
ationToCome 06
N 6
55. | Volume Questions Conditional. URL of the cftcBatch/cftcForm102/relat
Threshold Required if owner 0s edEntity@website
Account information
Owner available AND
Website if
accountCategory.
=0VT®O

June 30, 2014

Page 117 of 273



Data
Element

Form 102B
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

AND
isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reportee N 6
AND
FollowOnInform
ationToCome 6
N6

56. | Volume
Threshold
Account
Owner NFA
ID

Questionb

Conditional.
Required if
information
available AND
accountCategory,
=6VTO

AND

isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported O
AND

FollowOnInform

The
identification
number given to
the ownership
entity by the
National Futures
Association

cftcBatch/cftcForm102/relat
edEntity@NFAldentifier
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ationToCome 0
N 6
57. | Volume Questiornb Conditional. The legal entity cftcBatch/cftcForm102/relat
Threshold Required if identifier (LEI) edEntity@legalEntityldentif
Account information assigned to the er
Owner Legal available AND | ownership entity
Entity accountCategory, by the LEI issuer
Identifier =6VT®H
(LEI) AND

isOmnibus N 6
AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported= %6
AND
FollowOnInform
ationToCome 06

N O

VOLUME THRESHOLD ACCOUNT CONTROLLER(S)

58.

Volume
Threshold
Account
Controller
Indicator

Question 6

Conditional.
Required if
accountCategory
=6VT®H

AND

Indicates
reporting
Volume
Threshold
account

Y =Yes
N = No

cftcBatch/cftcForm102/relat
edEntity@isController
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
iIsOmnibus B 6 | Controller
THEN
isControlle= ¥ 6

59. | Volume Question 6 Conditional. NP = Natural cftcBatch/cftcForm102/relat
Threshold Required if Person edEntity@entityType
Account accountCategory
Controller =6VTO®H
Entity Type AND

isOmnibus: N 6
AND
isControlle= ¥ 6
THEN
entityType= W P @

60. | Volume Questionb Conditional. Surname of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edEntity@lastName
Account accountCategory reportable
Controller =6VT®H account
Natural AND Controller
Person Last isOmnibus: N 6
Name AND

isController= ¥ 6

61. | Volume Questionb Conditional. Given or first in cftcBatch/cftcForm102/relat
Threshold Required if order name of the edEntity@firstName
Account accountCategory| natural person
Controller =0VTO®O reportable
Natural AND account
Person First iIsOmnibus W 6 | Controller

Name

AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
isControlle= ¥ 6
62. | Volume Questionb Conditional. Middle name of cftcBatch/cftcForm102/relat
Threshold Required if the natural edEntity@middleName
Account information person reportable
Controller available AND | account
Natural accountCategory Controller
Person =6VT®H
Middle AND
Name isOmnibus: N 6
AND
isController= ¥ 6
63. | Volume Question6 Conditional. Suffix of the cftcBatch/cftcForm102/relat
Threshold Required if natural person edErity@nameSuffix
Account information reportable
Controller available AND | account
Natural accountCategory, Controller
Person =6VT®H
Suffix AND
isOmnibus M 6
AND
isController= ¥ 6
64. | Volume Question Conditional. Street address of cftcBatch/cftcForm102/relat
Threshold Required if the reportable edEntity@street
Account accountCategory| account
Controller =0VT®H Controller
Street AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Address isOmnibus N 6
AND
isController ¥ 6
AND
FollowOnInform
ationToCome 6
N 6
65. | Volume Questiont Conditional (not| Suite of the cftcBatch/cftcForm102/relat
Threshold required), if reportable edEntity@suite
Account accountCategory account
Controller =6VTS®H Controller
Suite AND
isOmnibus: W 6
AND
isControlle= ¥ 6
AND
FollowOnInform
ationToCome 06
N 6
66. | Volume Questiont Conditional. City of the cftcBatch/cftcForm102/relat
Threshold Required if reportable edEntity@city
Account accountCategory account
Controller =6VTOH Controller
City AND
isOmnibus: N 6
AND
isController ¥ 6
AND
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FollowOnlInform
ationToCome 0
N 6
67. | Volume Question6 Conditional. ISO 31662 cftcBatch/cftcForm102/relat
Threshold Required if geopolitical edEntity@state
Account accountCategory, subdivision code!
Controller =0VTOH 1-3 alphanumeric
State AND characters
isOmnibus: N 6
AND
isControlleE= ¥ 6
AND
FollowOnInform
ationToCome 06
N 6
68. | Volume Questionb Conditional. ISO 31661 cftcBatch/cftcForm102/relat
Threshold Required if alpha2 country edEntity@country
Account accountCategory code
Controller =6VT®H
Country AND

isOmnibus N 6
AND
isControlle= 6 6
AND
FollowOnInform
ationToCome 6

N O
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
69. | Volume Questiont Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Threshold Required if of the reportable edEntity@postalCode
Account accountCategory account
Controller =6VTH®H Controller
Zip/Postal AND
Code isOmnibus: M 6
AND
isControlleE= ¥ 6
AND
FollowOnInform
ationToCome 06
N 6
70. | Volume Question Conditional. Phone Number cftcBatch/cftcForm102/relat
Threshold Required if of the reportable edEntity@telephone
Account accountCategory, account
Controller =0VT®H Controller
Phone AND
Number isOmnibus N 6
AND
isControlle= ¥ 6
AND
FollowOnInform
ationToCome 0
N 6
71. | Volume Question Conditional. cftcBatch/cftcForm102/relat
Threshold Required if edEntity@employerName
Account accountCategory
Controller =0VT®O
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Name of AND
Employer isOmnibus: N 6
AND
isControlle= ¥ 6
AND
FollowOnInform
ationToCome 6
N 6
72. | Volume Question Conditional. cftcBatch/cftcForm102/relat
Threshold Required if edEntity@employerNFAIlde
Account information ntifier
Controller available AND
Employer accountCategory
NFA ID =0VT®H
AND
isOmnibus N 6
AND
isControlle= 6 6
AND
FollowOnInform
ationToCome 6
N 6
73. | Volume Question Conditional. cftcBatch/cftcForm102/relat
Threshold Required if edEntity@employerLEI
Account information
Controller available AND
Employer accountCategory
Legal Entity =0VT®O
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Identifier AND
isOmnibus: W 6
AND
isControlle= ¥ 6
AND
FollowOnInform
ationToCome 06
N 6
74. | Volume Question Conditional. Job title of the cftcBatch/cftcForm102/relat
Threshold Required if contact person edEntity@titleOrPosition
Account accountCategory, forthe Controller
Controller =0VT®H entity
Job Title AND
isOmnibus N 6
AND
isControlle= % 6
AND
FollowOnInform
ationToCome 6
N 6
75. | Relationship | Question6 Conditional. Contact cftcBatch/cftcForm102/relat
to Volume Required if relationship to edEntity@relationship
Threshold accountCategory, trading account
Account =O0VT®HO owner
Owner AND

isOmnibus N 6
AND

isController ¥ 6
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
FollowOnInform
ationToCome 0
N 6
76. | Volume Question Conditional. Email address of cftcBatch/cftcForm102/relat
Threshold Required if the reportable edEntity@email
Account accountCategory| account
Controller =0VT®H Controller
Email AND
Address isOmnibus N 6
AND
isControlle= % 6
AND
FollowOnInform
ationToCome 6
N 6
77. | Volume Question Conditional. The cftcBatch/cftcForm102/relat
Threshold Required if identification edEntity@NFAldentifier
Account information number given to
Controller available AND | the Controller
NFA ID accountCategory, entity by the
=6VT®O National Futures
AND Association

isOmnibus N 6
AND
isControlle= ¥ 6
AND

FollowOnInform
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ationToCome 0
N 6
78. | Reporting Signature/Authent Yes Indicates if the | Y = authorized cftcBatch/cftcForm102/cont
Firm ication submitter is duly | N = not authorized | act@isAuthorizedRepresen
Authorizatio authorized by the ative
n Indicator reporting firm to
provide the
information and
representations
submitted on this
Form 102, and
that information
and
representations
are true and
corred
79. | Authorized | Signature/Authent Yes Surname of the cftcBatch/cftcForm102/cont
Representati| ication authorized act@lastName
ve Last representative
Name
80. | Authorized | Signature/Authent Yes Given or first in cftcBatch/cftcForm102/cont
Representati| ication order name of the act@firstName
ve First authorized
Name representative
81. | Authorized | Signature/Authent Yes Middle name of cftcBatch/cftcForm102/cont
Representati| ication the authorized act@middleName
ve Middle representative
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Data Form 102B Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Name
82. | Authorized | Signature/Authent Yes Generation or cftcBatch/cftcForm102/cont
Representati| ication name suffix of act@nameSuffix
ve Name the authorized
Suffix representative
83. | Authorized | Signature/Authent Yes Job position of cftcBatch/cftcForm102/cont
Representati| ication the authorized act@titleOrPosition
ve Position representative
84. | Authorized | Signature/Authent Yes Reporting Firm cftcBatch/cftcForm102@on
Representati| ication Name 102 was BehalfOf
ve Submitted submitted on
on behalf of behalf of
85. | Date of Signature/Authent Yes Date [indicated cftcBatch/cftcForm102@su
Submission | ication by the authorizec mitDate
representative]
that the form was
submitted to
CFTC
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Data Dictionary for Form 102S1 Identifying and reporting

a consolidated account®

Data
Element

Form 102S
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

New/Modifie

d Indicator

Question 1

Yes

Indicates whethe
the consolidated
account (103)

is:
1

Counterp
arty or
customer
reported
for the
first time
Re
submitted
or
modified
Informati
on for a
previousl|
y reported

counterpa

N = New
M = Modified

cftcBatch/cftcForm102@inf
ormationType

8 Whenreviewing the data elements in this Technical Document, reporting parties should also review and consult the OCR Finkidide,
the requirements of the reporting forms attached as an appendix tHenetceporting forms are the basis for theda ééeements. Reporting
parties should visit this link to view the OCR Final Rule on the Federal Retitpe//www.deralregister.gov/articles/2013/11/18/2013

26789/ownershiyand-controtreportsforms-102102s4040sand71

Visit this link to view a pdf copy of the OCR Final Rulkttp://www.cftc.gov/ucm/groups/public/@Irfederalreqgister/documents/file/2013

26789a.pdf
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
rty or
customer
102S Question 2 Yes A unique cftcBatch/cftcForm102@ac
Counterparty identifier for ountNumber
Identifier each reporting
entity or
counterparty/cust
omer as assigne(
by the reporting
entity
Special Question 2 Yes If the reporting | Y =Yes cftcBatch/cftcForm102@isS
Account entity currently | N =No pecialAccount
Indicator identifies a
counterpartyia

Section 102A of
a Form 102, the
identifier used on
Section 102A of
the Form 102
may also be usec
for the 102S
identifier, as long
as the same lega
entity is
referenced.
Indicates if the

same identifier is
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
being so used.
House or Question 3i Yes Consolidated H = House cftcBatch/cftcForm102@ac
Customer account type C = Customer ountClass
Indicator
Consolidated Question 3ii Yes Is the reportable | Y = Yes cftcBatch/cftcForm102@isC
Account consolidated N = No mnibus
Omnibus account an
Account omnibus account
Indicator or used to
execue trades
for an omnibus
account
House or Question 3ii Conditional. If the reported H = House cftcBatch/cftcForm102@ac
Customer Required if Consolidated C = Customer ountClass
Indicator isOmnibus= ¥ 6 | Account is being

reported as an
Omnibus
Accountindicate
whether the
Volume
Threshold
Account
Omnibus
Accountis a
house or

customer accoun
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Data
Element

Form 102S
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

of the reporting
firm

CONSOLIDATED ACCOUN T OWNERSHIP AND CONTROL INFORMATION

OMNIBUS ACCOUNT INFORMATION

Consolidated Question 3ii Conditional. Indicates Y =Yes cftcBatch/cftcForm102elat
Account Required if reporting N = No edEntity@isOriginator
Omnibus isOmnibus= ¥ 6 | Consolidated
Account THEN Account
Originator isOriginator = Omnibus
Indicator 0YO Account

originator
Consolidated| Question 3ii Conditional. Indicates that on¢ Y = Yes cftcBatch/cftcForm102/relat
Account Required if or more N = No edEntity@OptionalOrSuppF
Omnibus isSOmnibus= %6 A Opti ona ieldsSeparatelyReported
Account or ASupp
Optional Fiel dso
Fields or included in this

Supplementa
| Fields
Reported to
LEI Provider

guestionwere
reported to the
CICI Utility (or
other CFTC
approved LEI
provider) and are
associated with

the LEI provided
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
in this
submission
9. | Consolidated Question 3ii Yes LE=Legal Entity cftcBatch/cftcForm102/relat
Account entityType= b E ¢ edEntity@entityType
Omnibus
Account
Entity Type
10. | Consolidated| Question 3ii Conditional. Name of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@legalEntityName
Omnibus isOmnibus= ¥ 6 | account
Account AND Originator
Originator OptionalOrSupp
Name FieldsSeparately
Reported= O N
11. | Consolidated| Question 3ii Conditional. Street address of cftcBatch/cftcForm102/relat
Account Required if the reportable edEntity@street
Omnibus isOmnibus= ¥ 6 | account
Account AND Originator
Originator OptionalOrSupp
Street FieldsSeparately
Address Reported= O N
12. | Consolidated, Question 3ii Conditional. Suite of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@suite
Omnibus information account
Account available Originator
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Originator ANDisOmnibus
Suite =90
AND
OptionalOrSupp
FieldsSeparately
Reported= O N
13. | Consolidated| Question 3ii Conditional. City of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@city
Omnibus isOmnibus= ¥ 6 | account
Account AND Originator
Originator OptionalOrSupp
City FieldsSeparately
Reported= O N
14. | Consolidated| Question 3ii Conditional. ISO 31662 cftcBatch/cftcForm102/relat
Account Required if geopolitical edEntity@state
Omnibus isOmnibus= ¥ 6 | subdivision code
Account AND 1-3 alphanumeric
Originator OptionalOrSupp | characters
State FieldsSeparately
Reported= O N
15. | Consolidated| Question 3ii Conditional. ISO 31661 cftcBatch/cftcForm102/relat
Account Required if alpha2 country edEntity@country
Omnibus isOmnibus= ¥ 6 | code
Account AND
Originator OptionalOrSupp
Country FieldsSeparately

Reported= O N
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
16. | Consolidated| Question 3ii Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Account Required if of thereportable edEntity@postalCode
Omnibus isOmnibus= ¥ 6 | account
Account AND Originator
Originator OptionalOrSupp
Zip/Postal FieldsSeparately
Code Reported= O N
17. | Consolidated| Question 3ii Conditional. PhoneNumber cftcBatch/cftcForm102/relat
Account Required if of the reportable edEntity@telephone
Omnibus isOmnibus= ¥ 6| account
Account AND Originator
Originator OptionalOrSupp
Phone FieldsSeparately
Number Reported
18. | Consolidated| Question 3ii Conditional. Surname of the cftcBatch/cftcForm102/relat
Account Required if natural person edEntity/contact@lastName
Omnibus isOmnibus= ¥ 6 | contact for the
Account AND Originator
Originator entityType= b E ¢
Contact Last AND
Name OptionalOrSupp
FieldsSeparately
Reported
19. | Consolidated| Question 3ii Conditional. First name of the cftcBatch/cftcForm102/relat

Account
Omnibus
Account
Originator

Required if
iIsOmnibus= ¥ 6
AND

entityType= b E ¢

natural person
contact for the
Originator

edEntity/contact@firstName

June 30, 2014

Page 136 of 273



Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Contact First AND
Name OptionalOrSupp
FieldsSeparately
Reported
20. | Consolidated| Question 3ii Conditional. Middle name of cftcBatch/cftcForm102/relat
Account Required if the natural edEntity/contact@middleNa
Omnibus information person contact me
Account available for theOriginator
Contact ANDisOmnibus
Middle =¥%0
Name AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported
21. | Consolidated| Question 3ii Conditional. Suffix of the cftcBatch/cftcForm102/relat
Account Required if natural person edEntity/contact@nameSuf
Omnibus information contact for the X
Account available AND | Originator
Contact isOmnibus= % 6
Suffix AND

entityType= b E ¢
AND

OptionalOrSupp
FieldsSeparately

Reported 6 N 6
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
22. | Consolidated| Question 3ii Conditional. Job title of the cftcBatch/cftcForm102/relat
Account Required if contact person edEntity/contact@titleOrPo
Omnibus isOmnibus= ¥ 6 | for the Originator ition
Account AND entity
Originator entityType= b E ¢
Contact Job AND
Title OptionalOrSupp
FieldsSeparately
Reported
23. | Contact Question3ii Conditional, Contact cftcBatch/cftcForm102/relat
Relationship if Conditional. relationship to edEntity/contact@relations
to Required if the Originator ip
Consolidated isOmnibus= ¥ 6| entity
Account AND
Omnibus entityType= b E ¢
Account AND
Originator OptionalOrSupp
FieldsSeparately
Reported
24. | Consolidated| Question 3ii Conditional. Phone number ot cftcBatch/cftcForm102/relat

Account
Omnibus
Account
Originator
Contact
Phone
Number

Required if
isOmnibus= % 6
AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately

Reported

the contact
persorfor the
Originator entity

edEntity/contact@telephon
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
25. | Consolidated| Question 3ii Conditional. Email address of cftcBatch/cftcForm102/relat
Account Required if the contact edEntity/contact@email
Omnibus isOmnibus= ¥ 6| personfor the
Account AND Originator entity
Originator entityType= b E ¢
Contact AND
Email OptionalOrSupp
Address FieldsSeparately
Reported
26. | Consolidated| Question 3ii Conditional. URL of the cftcBatch/cftcForm102/relat
Account Required if Originat edEntity@website
Omnibus information website
Account available AND
Originator isOmnibus= % 6
Website AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
27. | Consolidated| Question 3ii Conditional. The cftcBatch/cftcForm102/relat
Account Required if identification edEntity@NFAIldentifier
Omnibus information number given to
Account available AND | the Originator
Originator isOmnibus= ¥ 6 | entity by the
NFA ID AND National Futures
OptionalOrSupp | Association
FieldsSeparately
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reported N6
28. | Consolidated, Question 3ii Conditional. The legal entity cftcBatch/cftcForm102/relat
Account Required if identifier (LEI) edEntity@legalEntityldentif
Omnibus information assigned to the er
Account available AND | Originator entity
Originator isOmnibus ¥ 6 | by the LEI issuer
Legal Entity AND
Identifier OptionalOrSupp
(LEI) FieldsSeparately

Reported ¥ 6

CONSOLIDATED ACCOUNT OWNER(S)

29. | Consolidated| Question 3iii Conditional. Indicates Y =Yes cftcBatch/cftcForm102é&iat
Account Required if reportable N =No edEntity@isOwner
Owner isOmnibus B 6 | Consolidated
Indicator THEN account owner
isOwner ¥ 6
30. | Consolidated Question 3iii Conditional. Indicates whethe LE = Legal Entity | cftcBatch/cftcForm102/relat
Account Required if the Consolidated NP = Natural edEntity@entityType
Owner Type isOmnibus B 6 | account owner is| Person
Indicator AND a legal entity or
isOwneE ¥ 6 natural person
31. | Consolidated| Question 3iii Conditional. Indicates that on¢ Y = Yes cftcBatch/cftcForm102/relat
Account Required if or more N =No edEntity@OptionalOrSuppF
Owner isOmnibus 6 |[AOpti on a ieldsSeparatelyReported
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Optional AND or ASupp
Fields or isOwneE ¥ 6 Fiel dso

Supplementa
| Fields
Reported to
LEI Provider

included in this
guestionwere
reported to the
CICI Utility (or
other CFTCG
approved LEI
provider) and are
associated with
the LEI provided
in this
submission

IF CONSOLIDATED ACCOUNT OWNER IS A LEGAL ENTITY

32.

Consolidated
Account
Owner Legal
Entity Name

Question3iii

Conditional.
Required if
isOmnibus ¥ 6
AND

isOwneE ¥ 6
AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately

Reported N 6

Legal or
registered name
of the reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@legalEntityName
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Data
Element

Form 102S
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

IF CONSOLIDATED ACCOUNT OWNER IS A NATURAL PERSON

33. | Consolidated| Question3iii Conditional. Surname of the cftcBatch/cftcForm102/relat
Account Required if natural person edEntity@lastName
Owner Last isOmnibus B 6 | reportable
Name AND account owner

isOwner ¥ 6
AND

entityType= N P ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6

34. | Consolidated Question3iii Conditional. Given or first in cftcBatch/cftcForm102/relat
Account Required if order name of the edEntity@firstName
Owner First isOmnibus B 6 | natural person
Name AND reportable

isOwneE ¥ 6 account owner
AND

entityType= B P ¢

AND

OptionalOrSupp
FieldsSeparately

Reported H 6

35. | Consolidated| Question3iii Conditional. Middle name of cftcBatch/cftcForm102/relat
Account Required if the natural edEntity@middleName
Owner information person reportablé
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Data
Element

Form 102S
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

Middle
Name

available AND
isOmnibus N 6
AND

isOwneE ¥ 6
AND

entityType= B P ¢
AND
OptionalOrSupp
FieldsSeparately
Reported B 6

account owner

36.

Consolidated
Account
Owner

Suffix

Question3iii

Conditional.
Required if
information
available AND
isOmnibus ¥ 6
AND

isOwneE ¥ 6
AND

entityType= B P ¢
AND
OptionalOrSupp
FieldsSeparately
Reported N 6

Suffix of the
natural person
reportable
account owner

cftcBatch/cftcForm102/relat
edEntity@nameSuffix

FOR

BOTH LEGAL ENTITIES AND NATURAL PERSONS

37.

Consolidated
Account

Question3iii

Conditional.
Required if

Street address of
the reportable

cftcBatch/cftcForm102/relat
edEntity@street
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Owner Street isOmnibus B 6 | account owner
Address AND
isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
38. | Consolidated| Question3iii Conditional. Suite of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@suite
Owner Suite isOmnibus B 6 | account owner
AND
isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
39. | Consolidated Question3iii Conditional. City of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@city
Owner City isOmnibus 6 | account owner
AND
isOwneE ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported H 6
40. | Consolidated| Question3iii Conditional. ISO 31662 cftcBatch/cftcForm102/relat
Account Required if geopolitical edEntity@state

Owner State

isOmnibus M ©

subdivision code
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND 1-3 alphanumeric
isOwneE ¥ 6 characters
AND
OptionalOrSupp
FieldsSeparately
Reported B 6
41. | Consolidated Question3iii Conditional. ISO 31661 cftcBatch/cftcForm102/
Account Required if alpha2 country relatedAccount/relatedEntit
Owner isOmnibus B 6 | code @country
Country AND
isOwneE ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported 6
42. | Consolidated Question3iii Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Account Required if of the reportable edEntity@postalCode
Owner isOmnibus B 6 | account owner
Zip/Postal AND
Code isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
43. | Consolidated Question3iii Conditional. Phone Number cftcBatch/cftcForm102/relat
Account Required if of the reportable edEntity@telephone
Owner isOmnibus M 6 | account owner
Phone AND
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Reported: N 6

Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

Number isOwner ¥ 6

AND

OptionalOrSupp

FieldsSeparately

IF CONSOLIDATED ACCOUNT OWNER IS A NATURAL PERSON

44. | Consolidated
Account
Owner Email
Address

Question3iii

Conditional.
Required if
isOmnibus N 6
AND

isOwner ¥ 6
AND

entityType= N P ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6

Email address of
the reportable
account owner

cftcBatch/cftcForm102/relat

edEntity@email

IF CONSOLIDATED ACCOUNT OWNER IS A LEGAL ENTITY

45, | Consolidated
Account
Owner
Contact Last
Name

Question3iii

Conditional.
Required if
iIsOmnibus W 6
AND

isOwner ¥ 6

AND

Surname of the
contactperson
for the owner

cftcBatch/cftcForm102/relat
edEntity/contact@lastName
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
46. | Consolidated| Question3iii Conditional. First name of the cftcBatch/cftcForm102/relat
Account Required if contactperson edEntity/contact@firstName
Owner isOmnibus B 6 | for theowner
Contact First AND
Name isOwner ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
47. | Consolidated Question3iii Conditional. Middle name of cftcBatch/cftcForm102/relat
Account Required if the contact edEntity/contact@middleNe
Owner information person for the me
Contact available AND | owner
Middle isOmnibus ¥ 6
Name AND

isOwner ¥ 6
AND

entityType= b E ¢
AND
OptionalOrSupp

FieldsSeparately
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reported: N 6
48. | Consolidated| Question3iii Conditional. Suffix of the cftcBatch/cftcForm102/relat
Account Required if contact person edEntity/contact@nameSuf
Owner information for the owner X
Contact available AND
Suffix isOmnibus N 6
AND
isOwner ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
49. | Consolidated Question3iii Conditional. Job title of the cftcBatch/cftcForm102/relat
Account Required if contactperson edEntity/contact@titleOrPo
Owner isOmnibus M 6 | for the ownership ition
Contact Job AND entity
Title isOwnek ¥ 6
AND

entityType= b E ¢
AND

OptionalOrSupp
FieldsSeparately

Reported N 6
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
50. | Contact Question3iii Conditional. Contact cftcBatch/cftcForm102/relat
Relationship Required if relationshipto edEntity/contact@relations
to isOmnibus B 6 | the ownership ip
Consolidated AND entity
Account isOwner ¥ 6
Owner AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
51. | Consolidated| Questiongiii Conditional. Phone number ot cftcBatch/cftcForm102/relat
Account Required if the contact edEntity/contact@telephon
Owner isOmnibus B 6 | personfor the
Contact AND ownership entity
Phone isOwner ¥ 6
Number AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
52. | Consolidated| Question3iii Conditional. Email address of cftcBatch/cftcForm102/relat
Account Required if the contact edEntity/contact@email
Owner isOmnibus B 6 | persorfor the
Contact AND ownership entity
Email isOwner ¥ 0
Address AND
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
53. | Consolidated| Question3iii Conditional. URL of the cftcBatch/cftcForm102/relat
Account Required if owner 0s edEntity@website
Owner information
Website available AND
isOmnibus N 6
AND
isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
54. | Consolidated| Question3iii Conditional. The cftcBatch/cftcForm102/relat
Account Required if identification edEntity@NFAldentifier
Owner NFA information number given to
ID available AND | the ownership
isOmnibus M 6 | entity by the
AND National Futures
isOwner ¥ 0 Association
AND
OptionalOrSupp
FieldsSeparately

Reported NO
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
55. | Consolidated, Question3iii Conditional. The legal entity cftcBatch/cftcForm102/relat
Account Required if identifier (LEI) edEntity@legalEntityldentif
Owner Legal information assigned to the er
Entity available AND | ownership entity
Identifier isOmnibus B 6 | by the LEI issuer
(LEI) AND

isOwner ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported= ¥ 6

CONSOLIDATED ACCOUNT CONTROLLER(S)

56. | Consolidated Question 3iv Conditional. Indicates Y =Yes cftcBatch/cftcForm102/relat
Account Required if reporting N = No edEntity@isController
Controller isOmnibus B 6 | Consolidated
Indicator THEN account

isControlle= ¥ 6 | Controller

57. | Consolidated, Question 3iv Conditional. LE = Legal Entity | cftcBatch/cftcForm102/relat
Account Required if NP = Natural edEntity@entityType
Controller isOmnibus ¥ 6 Person
Entity Type AND

isControlle= ¥ 6

58. | Consolidated| Question 3iv Conditional. Indicates that on¢ Y = Yes cftcBatcHcftcForm102/relat
Account Required if or more N = No edEntity@OptionalOrSuppk
Controller isOmnibus 86 |AOpti ona ieldsSeparatelyReported
Optional AND or ASupp
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Fields or isControllec 6| Fi el ds o

Supplementa
| Fields
Reported to
LEI Provider

included in this
guestionwere
reported to the
CICI Utility (or
other CFTC
approved LEI
provider) and are
associated with
the LEI provided
in this

submission

IF CONSOLIDATED ACCOUNT CONTROLLER IS A LEGAL ENTITY

59.

Consolidated
Account
Controller
Legal Entity
Name

Question3iv

Conditional.
Required if
isOmnibus N 6
AND
isControllex ¥ 6
AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately

Reported N 6

Legal or
registered name
of the reportable
account
Controller

cftcBatch/cftcForm102/relat
edEntity@legalEntityName

IF CONSOLIDATED ACCOUNT CONTROLLER IS A NATURAL PERSON
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
60. | Consolidated| Question3iv Conditional. Surname of the cftcBatch/cftcForm102/relat
Account Required if natural person edEntity@lastName
Controller isOmnibus N 6 | reportable
Natural AND account
Person Last isControlle= ¥ 6 | Controller
Name AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
61. | Consolidated| Question3iv Conditional. Given or first in cftcBatch/cftcForm102/relat
Account Required if order name ofhe edEntity@firstName
Controller isOmnibus B 6 | natural person
Natural AND reportable
Person First isControlle= ¥ 6 | account
Name AND Controller
OptionalOrSupp
FieldsSeparately
Reported: N 6
62. | Consolidated| Question3iv Conditional. cftcBatch/cftcForm102/relat
Account Required if edEntity@middleName
Controller information
Natural available AND
Person isOmnibus ¥ 6
Middle AND
Name isControlle= ¥ 6

AND
OptionalOrSupp
FieldsSeparately
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reported: N 6
63. | Consolidated| Question 3iv Conditional. cftcBatch/cftcForm102/relat
Account Required if edEntity@nameSuffix
Controller information
Natural available
Person ANDisOmnibus
Suffix N6 AND
isControllex ¥ 6
AND
OptionalOrSupp
FieldsSeparately

Reported: N 6

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

64. | Consolidated| Question3iv Conditional. Street address of cftcBatch/cftcForm102/relat
Account Required if the reportable edEntity@street
Controller isOmnibus M 6 | account
Street AND Controller
Address isControllex ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
65. | Consolidated| Question3iv Conditional. Suite of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@suite
Controller information account

June 30, 2014

Page 154 of 273



Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Suite available AND | Controller
isOmnibus N 6
AND
isControllex ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
66. | Consolidated Question3iv Conditional. City of the cftcBatch/cftcForm102/relat
Account Required if reportable edEntity@city
Controller isOmnibus M 6 | account
City AND Controller
isControllex ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported B 6
67. | Consolidated| Question3iv Conditional. ISO 31662 cftcBatch/cftcForm102/relat
Account Required if geopolitical edEntity@state
Controller isOmnibus M 6 | subdivision code
State AND 1-3 alphanumeric

isControlle= ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported N 6

characters
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
68. | Consolidated| Question3iv Conditional. ISO 31661 cftcBatch/cftcForm102/relat
Account Required if alpha2 country edEntity@country
Controller isOmnibus N 6 | code
Country AND
isControlle= ¥ 6
69. | Consolidated Question3iv Conditional. Zip/Postal code cftcBatch/cftcForm102/relat
Account Required if of the reportable edEntity@postalCode
Controller isOmnibus B & | account
Zip/Postal AND Controller
Code isControlle= ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
70. | Consolidated| Question3iv Conditional. Phone Number cftcBatch/cftcForm102/relat
Account Required if of the reportable edEntity@telephone
Controller isOmnibus M 6 | account
Phone AND Controller
Number isControllex ¥ 6
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
71. | Consolidated| Question3iv Conditional. Email address of cftcBatch/cftcForm102/relat
Account Required if the reportable edEntity@email
Controller isOmnibus B 6 | account
Email AND Controller
Address isControllex ¥ 6
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Reported: N 6

Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
OptionalOrSupp
FieldsSeparately

IF CONSOLIDATED ACCOUNT CONTROLLER IS A LEGAL ENTITY

72. | Consolidated| Question3iv Conditional. Surname of the cftcBatch/cftcForm102/relat
Account Required if contact person edEntity/contact@lastName
Controller isOmnibus B 6 | for the owner
Contact Last AND
Name isControlle= ¥ 6

AND

entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6

73. | Consolidated| Question3iv Conditional. First name of the cftcBatch/cftcForm102/relat
Account Required if contact person edEntity/contact@firstName
Controller isOmnibus W & | for the owner
Contact First AND
Name isController= ¥ 6

AND
entityType= b E ¢
AND
OptionalOrSupp

FieldsSeparately
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reported: N 6
74. | Consolidated| Question3iv Conditional. Middle name of cftcBatch/cftcForm102/relat
Account Required if thecontact edEntity/contact@middleNe
Controller information person for the me
Contact available owner
Middle ANDisOmnibus
Name N6 AND
isController= % 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
75. | Consolidated| Question3iv Conditional. Suffix of the cftcBatch/cftcForm102elat
Account Requiredf contact person edEntity/contact@nameSuf
Controller information for the owner X
Contact available
Suffix ANDisOmnibus
N6 AND

isController= 9 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reported: N 6
76. | Consolidated| Question3iv Conditional. Job title of the cftcBatch/cftcForm102/relat
Account Required if contact person alt edEntity/contact@titleOrPo
Controller isOmnibus B 6 | or related to the ition
Contact Job AND controllerentity
Title isController= ¥ 6
AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported: N 6
77. | Contact Question3iv Conditional. Contact cftcBatch/cftcForm102/relat
Relationship Required if relationship to edEntity/contact@relations
to isOmnibus M 6 | controllerentity ip
Consolidated AND
Account isController= % 6
Controller AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
78. | Consolidated| Question3iv Conditional. Phone number ot cftcBatch/cftcForm102/relat

Account
Controller

Required if
isOmnibus W 6

the contact
persorfor the

edEntity/contact@telephon

June 30, 2014

Page 159 of 273



Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Contact AND controllerentity
Phone isController= ¥ 6
Number AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported N 6
79. | Consolidated| Question3iv Conditional. Email address of cftcBatch/cftcForm102/relat
Account Requiredf the contact edEntity/contact@email
Controller isOmnibus N 6 | persorfor the
Contact AND controllerentity
Email isController= 9 6
Address AND
entityType= b E ¢
AND
OptionalOrSupp
FieldsSeparately
Reported B 6
80. | Consolidated| Question3iv Conditional. The cftcBatch/cftcForm102/relat
Account Required if identification edEntity@NFAldentifier
Controller information number given to
NFA ID available AND | thecontroller

iIsOmnibus W 6
AND
isController= % 6
AND

OptionalOrSupp

entity by the
National Futures
Association
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
FieldsSeparately
Reportee N 6
81. | Consolidated Question3iv Conditional. The legal entity cftcBatch/cftcForm102/relat
Account Required if identifier (LEI) edEntity@legalEntityldentif
Controller information assigned to the er
Legal Entity available AND | controllerentity
Identifier isOmnibus B 6 | by the LEI issuer
(LEI) AND
isController=¥9 6
AND
OptionalOrSupp
FieldsSeparately
Reported= ¥ 6
82. | Paired Swap| Question 4 Yes Indicates if cftcBatch/cftcForm10paire
Indicator response is dSwapOrSwaptionActivity
related to paired @isSwap
swap activity
83. | Paired Question 4 Yes Indicates if cftcBatch/cftcForm10paire
Swaption response is dSwapOrSwaptionActivity
Indicator related to paired @isSwaption
swaption activity
84. | Paired Swaps¢ Question 4 Yes Description of cftcBatch/cftcForm102/pair¢
and the nature of the dSwapOrSwaptionActivity
Swaptions counternp @description
Market cust omer
Activity paired swaps anc
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
swaptions marke
activity
85. | Reporting Signature/Autheni Yes Indicates if the | Y = authorized cftcBatch/cftcForm102/cont
Firm ication submitter is duly | N = not authorized | act@isAuthorizedRepresen
Authorizatio authorized by the ative
n Indicator reporting firm to
provide the
information and
representations
submittel on this
Form 102, and
that information
and
representations
are true and
correct
86. | Authorized | Signature/Authent Yes Surname of the cftcBatch/cftcForm102/cont
Representati| ication authorized act@lastName
ve Last representative
Name
87. | Authorized | Signature/Authent Yes Given or first in cftcBatch/cftcForm102/cont
Representati| ication order name of th¢ act@firstName
ve First authorized
Name representative
88. | Authorized | Signature/Authent Yes Middle name of cftcBatch/cftcForm102/cont
Representati| ication the authorized act@middleName
ve Middle representative
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Data Form 102S Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Name
89. | Authorized | Signature/Authent Yes Generation or cftcBatch/cftcForm102/cont
Representati| ication name suffix of act@nameSuffix
ve Name theauthorized
Suffix representative
90. | Authorized | Signature/Authent Yes Job position of cftcBatch/cftcForm102/cont
Representati| ication the authorized act@titleOrPosition
ve Position representative
91. | Authorized | Signature/Authent Yes Reporting Firm cftcBatch/cftcForm102@on
Representati| ication Name 102 was BehalfOf
ve Submitted submitted on
on behalf of behalf of
92. | Date of Signature/Autheni Yes Date [indicated cftcBatch/cftcForm102@su
Submission | ication by the authorizec mitDate

representative]
that the form was
submitted to

CFTC
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Data Dictionary for Form 71 i Identification of omnibus accounts and subaccounts®

Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
1. | Form Yes 71 cftcBatch/cftcForm71@for
Number mNumber
2. | Acknowledg | Acknowledgemen Yes Indicates whethe| Y = Yes cftcBatch/cftcForm71@ack
ement of t of Definitions the submitter N = No owledgeDefinitions
Definitions acknowledged
Indicator reading a list of
terms used in the
form
3. | New/Modifie Yes Indicates whethe| N = new cftcBatch/cftcForm71@info
d/Correction the omnibus M = modified rmationType
Indicator account is: C = corrected
1 New and
being
reported
for the
first time
on a Form
71

M Modified

¥ When reviewing the data elements in this Technical Document, reporting parties should also review and consult the Q@& Fidalditg
the requirements of the reporting forms attached as an appendix thereto. The reporting forms are the besiddiar ¢hements. Reporting
parties should visit this link to view the OCR Final Rule on the Federal Register: https://www.federalregister.goviat81€318/2013

26789/ownershiandcontrotreportsforms-102102s4040sand 71

Visit this link to viewa pdf copy of the OCR Final Rule: http://www.cftc.gov/ucm/groups/public/@Irfederalregister/documents/file/2013

26789a.pdf

June 30, 2014

Page 164 of 273




Data
Element

Form 71
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

previousl
y reported
on a Form
71 and
being re
submitted
because
somethin
g has
changed

1 Corrected
- being
reported
in order
to correct
previousl
y-
submitted
erroneous
data

Account
Numbef®

Section A

Yes

Account number
of the omnibus
volume threshold
account (from

cftcBatch/cftcForm71@acc
untNumber

D For all fields in section A and B of Form 71 that are marked aspagolated in the reporting forms that appear as an apperitii @CR
Final Rule, the CFTC will provide these fields to Fi#sed reporting parties in an email or other transmission. Reporting parties should
incorporate these fields in their FTP submission.
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Data
Element

Form 71
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

Form 102B) or
omnibus
reportable sub
account (from
Form 71) as
identified on the
referenced forms

5. Form Type
Origination

Section A

Yes

Form type of the
form which
identified the
omnibus volume
threshold accoun
(Form 102B) or
omnibus
reportable sub
account (Form
71)

102B = Form 102B
71 =Form 71

cftcBatch/cftcForm71@orig
nalFormNumber

6. Name of
Identifying
Entity

Section A

Yes

Name of the
clearing member
(if Form 102B)
or preceding
originator (if
Form 71) that
identified the
omnibus volume
threshold accoun
or omnibus
reportable sub

account,
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
respectively
7. | Reporting Section A Yes The reporting cftcBatch/cftcForm71@mar.
Market contract market ketld
on which he
identified
account is traded
8. | Entity Type | Section A Yes LE=Legal Entity | cftcBatch/cficForm71@enti
Indicator yType
9. | Name of Section A Yes cftcBatch/cftcForm71@lege
Originator IEntityName
10. | Originator Section A Yes Street Address of cftcBatch/cftcForm71@stre
Street the omnibus t
Address account
originator as
indicated on the
Form 102B or
Form 71
11. | Originator Section A Conditional. cftcBatch/cftcForm71@suit
Suite Required if
information
available
12. | Originator Section A Yes City of the cftcBatch/cftcForm71@city

City

omnibus account
originator as
indicated on the
Form 102B or

Form 71
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Data
Element

Form 71
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

13.

Originator
State

Section A

Yes

ISO 31662
geopolitical
subdivision code;
1-3 alphanumeric
characterss
indicated on the
Form 102B or
Form 71

cftcBatch/cftcForm71@stat

14.

Originator
Country

Section A

Yes

ISO 31661
alpha2 country
codeas indicated
on the Form
102B or Form 71

cftcBatch/cftcForm71@cou
ntry

15.

Originator
Zip/Postal
Code

Section A

Yes

Zip Code or
Postal Code of
theomnibus
account
originator as
indicated on the
Form 102B or
Form 71

cftcBatch/cftcForm71@pos
alCode

16.

Originator
Phone
Number

Section A

Yes

Phone Number o
the omnibus
account
originator as
indicated on the
Form 102B or
Form 71

cftcBatch/cftcForm71@tele
phone
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
17. | Originator Section A Yes Contact surname cftcBatch/cftcForm71/conta
Contact Last for the omnibus ct@lastName
Name account
originator as
indicated on the
Form 102B or
Form 71
18. | Originator Section A Conditional. cftcBatch/cftcForm71/conta
Contact Required if ct@middleName
Middle information
Name available
19. | Originator Section A Yes Contact first in cftcBatch/cftcForm71/conta
Contact First order name for ct@firstName
Name the omnibus
account
originator as
indicated on the
Form 102B or
Form 71
20. | Originator Section A Conditional. cftcBatch/cftcForm71/conta
Contact Required if ct@nameSuffix
Suffix information
available
21. | Originator Section A Yes Job Title of the cftcBatch/cftcForm71/conta
Contact Job Contact for the ct@titleOrPosition
Title omnibus account

originator as
indicated on the

Form 102B or
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Form 71
22. | Contact Section A Yes Contact cftcBatch/cftcForm71/conta
Relationship relationship to ct@relationship
to Originator theoriginator
23. | Originator Section A Yes Phone Number o cftcBatch/cftcForm71/conta
Contact the Contact for ct@telephone
Phone the omnibus
Number account
originator as
indicated on the
Form 102B or
Form 71
24. | Originator Section A Yes Email Address of cftcBatch/cftcForm71/conta
Contact the Contact for ct@email
Email the omnibus
Address account
originator as
indicated on the
Form 102B or
Form 71
25. | Originator Section A Conditional. URL of the cftcBatch/cftcForm71
Website Required if website of the @website
information omnibus account
available originator
26. | Originator Section A Conditional. The identification cftcBatch/cftcForm71@NF
NFA ID Required if number given to Aldentifier
information the originator by
available the National
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Futures
Association
27. | Originator Section A Conditional. The legal entity cftcBatch/cftcForm71
Legal Entity Required if identifier (LEI) @legalEntityldentifier
Identifier information assigned to the
(LEI) available originator by the
LEI issuer
28. | Allocation of | Section Bi Yes Indicates if the | Y = trades were cftcBatch/cftcForm71
Trades Question 1 originator allocated @tradesAllocated
Indicator allocated trades | N = tradesvere not
from the allocated
specified
omnibus account
on the specified
date on the
specified
reporting market
29. | Sum of Section Bi Yes For cases where| Y = resulted in cftcBatch/cftcForm71
Allocations | Question 2 trades were reportable trading | @isReportable
Reportable allocated, volume
Trading indicates whethel N = did not result
Volume for the sum of in reportable
Recipient allocations trading volume
Account resulted in
Indicator reportable trading
volume for a

recipient account
on the pedfied

date on the
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reporting market

Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
specified

REPORTABLE SUB-ACCOUNT OWNERSHIP AND CONTROL INFORMATION

OMNIBUS REPORTABLE SUB-ACCOUNT INFORMATION

30. | Reportable | Question 3 Conditional. cftcBatch/cftcForm71/relate
SubAccount Required if dAccount@accountNumbe
Number i sReport

AND
tradesAllocated=
0Yd

31. | Reportable | Question 3ai Conditional. Is theReportable | Y = Yes cftcBatch/cftcForm71/relate
SubAccount Required if SubAccountan | N =No dAccount@isOmnibus
Omnibus i s Repor t omnibus account
Account AND
Indicator tradesAllocated=

0YOd

32. | House or Question 3aii Conditional. If the reported H = House cftcBatch/

Customer Required if Reportable Sub | C = Customer cftcForm71/relatedAccount
Indicator i s Repor t|Accountis being @accountClass

AND reported as an

tradesAllocated=| Omnibus

0YO® AND |Accountindicate

i sOmni bu

whether the
Reportable Sub
Account
Omnibus
Accountis a
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
house or
customer accoun
of the reporting
firm
33. | Reportable | Question 3aii Conditional. Indicates Y =Yes cftcBatch/
SubAccount Required if reportingvVolume | N = No cftcForm71/relatedAccount;
Omnibus i sRepor t| Threshold relatedEntity@isOriginator
Account AND Account
Originator tradesAllocated=| Omnibus
Indicator 6YOd AND | Account
i s Omn i b u orginiator
THEN
isOriginator =
0YO
34. | Reportable | Question 3aii Yes LE=Legal Entity cftcBatch/
SubAccount cftcForm71/relatedAccount,
Omnibus relatedEntity@entityType
Account
Entity Type
35. | Reportable | Question 3aii Conditional. Name of the cftcBatch/
SubAccount Required if reportable cftcForm71/relatedAccount;
Omnibus i sRepor t account relatedEntity@legalEntityN
Account AND Originator ame
Originator tradesAllocated=
Name 6Yd AND
i sOmni bu
36. | Reportable | Question 3aii Conditional. Street address of cftcBatch/
SubAccount Required if the reportable cftcForm71/relatedAccount.
Omnibus i s Repor t|account relatedEntity@street
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Account AND Originator
Originator tradesAllocated=
Street 0Y6 AND
Address i sOmni bu
37. | Reportable | Question 3aii Conditional. cftcBatch/
SubAccount Required if cftcForm71/relatedAccount;
Omnibus information relatedEntity@suite
Account available AND
Originator i sReport
Suite AND
tradesAllocated=
6Yd AND
i sOmni bu
38. | Reportable | Question 3aii Conditional. City of the cftcBatch/
SubAccount Required if reportable cftcForm71/relatedAccount
Omnibus i sRepor t|account relatedEntity@city
Account AND Originator
Originator tradesAllocated=
City 6Yd AND
i sOmni bu
39. | Reportable | Question 3aii Conditional. ISO 31662 cftcBatch/
SubAccount Required if geopolitical cftcForm71/relatedAccount;
Omnibus i s Re p or t|subdivision code; relatedEntity@state
Account AND 1-3 alphanumeric
Originator tradesAllocated=| characters
State 6Y6 AND
i sOmni bu
40. | Reportable | Question 3aii Conditional. ISO 31661 cftcBatch/
SubAccount Required if alpha2 country cftcForm71/relatedAccount;

June 30, 2014

Page 174 of 273



Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Omnibus i sRepor t|code relatedEntity@country
Account AND
Originator tradesAllocated=
Country 6Y6 AND
i sOmni bu
41. | Reportable | Question 3& Conditional. Zip/Postal code cftcBatch/
SubAccount Required if of the reportable cftcForm71/relatedAccount;
Omnibus i sRepor t| account relatedEntity@postalCode
Account AND Originator
Originator tradesAllocated=
Zip/Postal 60Yd AND
Code i sOmni bu
42. | Reportable | Question 3aii Conditional. Phone Number o cftcBatch/
SubAccount Required if the reportable cftcForm71/relatedAccount;
Omnibus i sRepor t|account relatedEntity@telephone
Account AND Originator
Originator tradesAllocated=
Phone 0Y6 AND
Number i sOmni bu
43. | Reportable | Question 3aii Conditional. Surname of the cftcBatch/
SubAccount Required if contact person cftcFom71/relatedAccount/
Omnibus i s Rep or t|fortheOriginator relatedEntity/contact@IlastN
Account AND ame
Originator tradesAllocated=
Contact Last 6Y6 AND

Name

i sOmni bu
AND

entityTy
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
44. | Reportable | Question 3aii Conditional. First name of the cftcBatch/
SubAccount Required if contact person cftcForm71/relatedAccount
Omnibus i s Rep or t|fortheOriginator relatedEntity/contact@firstN
Account AND ame
Originator tradesAllocated=
Contact First 6Y6 AND
Name i sOmni bu
AND
entityTy
45. | Reportable | Question 3aii Conditional. Middle name of cftcBatch/
SubAccount Required if the contact cftcForm71/relatedAccount;
Omnibus information person for the relatedEntity/contact@midc
Account available AND | Originator eName
Contact i sReport
Middle AND
Name tradesAllocated=
60Y6 AND
i sOmni bu
AND
entityTy
46. | Reportable | Question 3aii Conditional. Suffix of the cftcBatch/cftcForm102/relat
SubAccount Required if contact person edAccount/relatedEntity/co
Omnibus information for theOriginator tact@nameSuffix
Account available AND
Contact i sSReport
Suffix AND
tradesAllocated=
60Y6 AND

i sOmni bu
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
AND
entityTy
47. | Reportable | Question 3aii Conditional. Job title of the cftcBatch/cftcForm102/relat
SubAccount Required if contact person edAccount/relatedEntity/co
Omnibus i s Rep or t|forthe Originator tact@titleOrPosition
Account AND entity
Originator tradesAllocated=
Contact Job 6Y6 AND
Title i sOmni bu
AND
entityTy
48. | Contact Question 3aii Conditional. Contact cftcBatch/
Relationship Required if relationshipto cftcForm71/relatedAccount;
to Reportable i s Rep or t|the Originator relatedEntity/contact@relat
SubAccount AND entity onship
Omnibus tradesAllocated=
Account 0Y6 AND
Originator i sOmni bu
AND
entityTy
49. | Reportable | Question 3aii Conditional. Phone number ol cftcBatch/
SubAccount Required if the contact cftcForm71/relatedAccount;
Omnibus i s Repor t| person forthe relaedEntity/contact@telep
Account AND Originator entity hone
Originator tradesAllocated=
Contact 6Yd AND
Phone i sOmni bu
Number AND

entityTy
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
50. | Reportable | Question 3aii Conditional. Email address of cftcBatch/
SubAccount Required if the contact cftcForm71/relatedAccount
Omnibus i s Repor t|personforthe relatedEntity/contact@ema
Account AND Originator entity
Originator tradesAllocated=
Contact 6Y6 AND
Email i sOmni bu
Address AND
entityTy
51. | Reportable | Question 3aii Conditional. URL of the cftcBatch/
SubAccount Required if Originat cftcForm71/relatedAccount;
Omnibus information website relatedEntity@website
Account available AND
Originator i SReport
Website AND
tradesAllocated=
60Y6 AND
i sOmni bu
AND
entityTy
52. | Reportable | Question 3aii Conditional. The identification cftcBatch/
SubAccount Required if number given to cftcForm71/relatedAccount;
Omnibus information the Originator relatedEntity@ NFAldentifie
Account available AND | entity by the r
Originator i s Re p or t| National Futures
NFA ID AND Association
tradesAllocated=
60Y6 AND

i sOmni bu
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,

Number Purpose or

Instruction
53. | Reportable | Question 3aii Conditional. The legal entity cftcBatch/
SubAccount Required if identifier (LEI) cftcForm71/relatedAccount,
Omnibus information assigned to the relatedEntity@legalEntityld
Account available AND | Originator entity entifier
Originator i s Repor t| bythe LEIlissuer
Legal Entity AND
Identifier tradesAllocated=
(LEI) 6Yd AND
i sOmni bu

NON-OMNIBUS REPORTABLE SUB-ACCOUNT OWNER(S)

54. | Reportable | Question 3bi Conditional. Indicates Y =Yes cftcBatch/ cftcForm71/
SubAccount Required if reporting N = No relatedAccount/relatedEntit
Owner i s Repor t Reportable Sub @isOwner
Indicator AND Account account

tradesAllocated=| owner
6 YAND

i sOmni bu

THEN

i sOwner =

55. | Reportable | Question 3bi Conditional. Indicates whethe| LE = Legal Entity | cftcBatch/cftcForm71/
SubAccount Required if the Reportable | NP = Natural relatedAccount/relatedEntit
Owner Type i sRepor t| SubAccount Person @entityType
Indicator AND owner is a legal

tradesAllocated=

entity or natural
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i sOmni bu
AND

i sOwner =

Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
0 YAND person

IF REPORTABLE SUB-ACCOUNT OWNER IS A LEGAL ENTITY

56. | Reportable

SubAccount
Owner Legal
Entity Name

Question3bi

Conditional.
Required if

i sReport
AND
tradesAllocated=
6 YAND

i sOmni bu
AND
i sOwner =
AND
entityTy

Legal or
registered name
of the reportable
subaccount
owner

cftcBatch/ cftcForm71/
relatedAccount/relatedEntit
@legalEntityName

IF REPORTABLE SUB-ACCOUNT OWNER IS A NATU

RAL PERSON

57. | Reportable
Sub-Account
Owner Last
Name

Question3bi

Conditional.
Required if

i sReport
AND
tradesAllocated=
6 YAND

i sOmni bu
AND

Surname of the
natural person
reportablesub
accountwner

cftcBatch/ cftcForm71/
relatedAccount/relatedEntit
@lastName

June 30, 2014

Page 180 of 273



Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sOwner =
AND
entityTy
58. | Reportable | Question3bi Conditional. Given or firstin cftcBatch/cftcForm71/
SubAccount Required if order name of the relatedAccount/relatedEntit
Owner First i s Rep or t| natural person @firstName
Name AND reportablesub
tradesAllocated=| accountowner
6 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
59. | Reportable | Question3bi Conditional. Middle name of cftcBatch/cftcForm71/
SubAccount Required if the natural relatedAccount/relatedty
Owner information person reportable @middleName
Middle available AND | subaccount
Name i sRepor t|owner
AND
tradesAllocated=
0 YAND

i sOmni bu
AND
i sOwner =
AND
entityTy
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,

Number Purpose or

Instruction
60. | Reportable | Question3bi Conditional. Suffix of the cftcBatch/cftcForm71/
SubAccount Required if natural person relatedAccount/relatedEntit
Owner information reportablesub @nameSuffix
Suffix available accountowner
ANDisReportabl

e=6Y06 AN
tradesAllocated=
6 YAND

i sOmni bu
AND

i sOwner =
AND

entityTy

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

61. | Reportable | Question3bi Conditional. Street address of cftcBatch/cftcForm71/
SubAccount Required if the reportable relatedAccount/relatedEntit
Owner Street i sRepor t|subaccount @street
Address AND owner

tradesAllocated=
0 YAND

i sOmni bu
AND

i sOwner =

62. | Reportable | Question3bi Conditional. Suite of the cftcBatch/cftcForm71/
SubAccount Required if reportable sub relatedAccount/relatedEntit
Owner Suite information account owner @suite

available
ANDisReportabl
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
e=0Y0d AN
tradesAllocated=
6 YAND
i sOmni bu
AND
i sOwner =
63. | Reportable | Question3bi Conditional. City of the cftcBatch/cftcForm71/
SubAccount Required if reportable sub relatedAccount/relatedEntit
Owner City i s Repor t|account owner @city
AND
tradesAllocated=
6 YAND
i sOmni bu
AND
i sOwner =
64. | Reportable | Question3bi Conditional. ISO 31662 cftcBatch/cftcForm71/
SubAccount Required if geopolitical relatedAccount/relatedEntit
Owner State i s Re p or t|subdivision code; @state
AND 1-3 alphanumeric
tradesAllocated=| characters
6 YAND
i sOmni bu
AND
i sOwner =
65. | Reportable | Question3bi Conditional. ISO 31661 cftcBatch/cftcForm71/
SubAccount Required if alpha2 country relatedAccount/relatedEntit
Owner i sRepor t|code @country
Country AND

tradesAllocated=
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

0 YAND

i sOmni bu

AND

i sOwner =

66. | Reportable | Question3bi Conditional. Zip/Postal code cftcBatch/cftcForm71/

SubAccount Required if of the reportable relatedAccount/relatedEntit
Owner i s Repor t|subaccount @postalCode
Zip/Postal AND owner
Code tradesAllocated=

6 YAND

i sOmni bu

AND

i sOwner =

67. | Reportable | Question3bi Conditional. Phone Number o cftcBatch/cftcForm71/

SubAccount Required if the reportable relatedAccount/relatedEntit
Owner i s Repor t|subaccount @telephone
Phone AND owner
Number tradesAllocated=

6 YAND

i sOmni bu
AND
i sOwner =

IF REPORTABLE SUB-ACCOUNT OWNER IS A NATURAL PERSON

68.

Reportable
Sub-Account
Owner Email
Address

Question3bi

Conditional.
Required if

i sReport
AND

Email address of
the reportable
subaccount
owner

cftcBatch/cftcForm71/
relatedAccount/relatedEntit
@email

June 30, 2014

Page 184 of 273



Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
tradesAllocated=
6 YAND
i sOmni bu
AND
i sOwner =
IF REPORTABLE SUB-ACCOUNT OWNER IS A LEGAL ENTITY
69. | Reportable | Question3bi Conditional. Surname of the cftcBatch/cftcForm71/
SubAccount Required if contact person relatedAccount/relatedEntit
Owner i s Repor t|forthe owner /contact@lastName
Contact Last AND
Name tradesAllocated=
0 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
70. | Reportable | Question3bi Conditional. First name of the cftcBatch/cftcForm71/
SubAccount Required if contact person relatedAccount/relatedEntit
Owner i s Repor t|forthe owner /contact@firstName
Contact First AND
Name tradesAllocated=
6 YAND

i sOmni bu
AND
i sOwner =
AND

entityTy

June 30, 2014

Page 185 of 273



Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
71. | Reportable | Question3bi Conditional. Middle name of cftcBatchtftcForm71/
SubAccount Required if the contact relatedAccount/relatedEntit
Owner information person for the /contact@middleName
Contact available AND | owner
Middle i sReport
Name AND
tradesAllocated=
6 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
72. | Reportable | Question3bi Conditional. Suffix of the cftcBatch/cftcForm71/
SubAccount Required if contact person relatedAccount/relatedEntit
Owner information for the owner /contact@nameSuffix
Contact available AND
Suffix i sReport
AND
tradesAllocated=
6 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
73. | Reportable | Question3bi Conditional. Job title of the cftcBatch/cftcForm71/
SubAccount Required if contact person relatedAccount/relatedEntit
Owner i s Rep or t|forthe ownership /contact@titleOrPosition
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction

Contact Job AND entity
Title tradesAllocated=

0 YAND

i sOmni bu

AND

i sOwner =

AND

entityTy

74. | Contact Question3bi Conditional. Contact cftcBatch/cftcForm71/

Relationship Required if relationshipto relatedAccount/relatedEntit
to Reportable i s Repor t|the ownership /contact@relationship
SubAccount AND entity
Owner tradesAllocated=

6 YAND

i sOmni bu

AND

i sOwner =

AND

entityTy

75. | Reportable | Question3bi Conditional. Phone number ol cftcBatch/cftcForm71/

SubAccount Required if the contact relatedAccount/relatedEntit
Owner i s Repor t| person forthe /contact@telephone
Contact AND ownership entity
Phone tradesAllocated=
Number 0 YAND

i sOmni bu
AND
i sOwner =
AND
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
entityTy
76. | Reportable | Question3bi Conditional. Email address of cftcBatch/cftcForm71/
SubAccount Required if the contact relatedAccount/relatedEntit
Owner i s Repor t|personforthe /contact@email
Contact AND ownership entity
Email tradesAllocatd=
Address 6 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
77. | Reportable | Question3bi Conditional. URL of the cftcBatch/cftcForm71/
SubAccount Required if owner 6s relatedAccount/relatedEntit
Owner information @website
Website available AND
i sReport
AND
tradesAllocated=
0 YAND
i sOmni bu
AND
i sOwner =
AND
entityTy
78. | Reportable | Question3bi Conditional. The identification cftcBatch/cftcForm71/
SubAccount Required if number given to relatedAccount/relatedEntit
Owner NFA information the ownership @NFAldentifier
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
ID available AND | entity by the
i s Re p or t| National Futures
AND Association
tradesAllocated=
0 YAND
i sOmni bu
AND
i sOwner =

79. | Reportable | Question3bi Conditional. The legalentity cftcBatch/cftcForm71/
SubAccount Required if identifier (LEI) relatedAccount/relatedEntit
Owner Legal information assigned to the @legalEntityldentifier
Entity available AND | ownership entity
Identifier i s Repor t| bythe LEIlissuer
(LEI) AND

tradesAllocated=
6 YAND

i sOmni bu
AND

i sOwner =

NON-OMNIBUS REPORTABLE SUB-ACCOUNT CONTROLLER(S)

80. | Reportable | Question3bii Conditional. Indicates Y =Yes cftcBatch/cftcForm71/
SubAccount Required if reportable sub | N = No relatedAccount/relatedEntit
Controller i sRepor t| account @isController
Indicator AND controller

tradesAllocated=
0 YAND

i sOmni bu
THEN
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sContro
81. | Reportable | Question 3bii Conditional. Reportable sub | NP = Natural cftcBatch/cftcForm71/
SubAccount Required if account Person relatedAccount/relatedEntit
Controller i s Rep or t|controller entity @entityType
Entity Type AND type
tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
THEN
entityTy
82. | Reportable | Question 3bii Conditional. Surname of the cftcBatch/cftcForm71/
SubAccount Required if natural person relatedAccount/relatedEntit
Controller i s Repor t|reportablesub @lastName
Natural AND account
Person Last tradesAllocated=| Controller
Name 6 YAND
i sOmni bu
AND
i sContro
83. | Reportable | Question 3bii Conditional. Given or first in cftcBatch/cftcForm71/
SubAccount Required if order name of the relatedAccount/relatedEntit
Controller i s Repor t| natural person @firstName
Natural AND reportablesub
Person First tradesAlbcated=| account
Name 6 YAND Controller
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sOmni bu
AND
i sContro
84. | Reportable | Question 3bii Conditional. Middle name of cftcBatch/cftcForm71/
SubAccount Required if the natural relatedAccount/relatedEntit
Controller information person reportable @middleName
Natural available AND | subaccount
Person i sRepor t| Controller
Middle AND
Name tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
85. | Reportable | Question 3bii Conditional. Suffix of the cftcBatch/cftcForm71/
SubAccount Required if natural person relatedAccount/relatedEntit
Controller information reportablesub @nameSuffix
Natural available AND | account
Person i s Repor t|Controller
Suffix AND
tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
86. | Reportable | Question 3bii Conditional. Street address of cftcBatch/cftcForm71/
SubAccount Required if the reportable relatedAccount/relatedEntit
Controller i s Repor t|subaccount @street
Street AND Controller
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Address tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
87. | Reportable | Question 3bii Conditional. Suite of the cftcBatch/cftcForm71/
SubAccount Required if reportable sub relatedAccount/relatedEntit
Controller information account @suite
Suite available AND | Controller
i sReport
AND
tradesAllocated=
0 YAND
i sOmni bu
AND
i sContro
88. | Reportable | Question 3bii Conditional. City of the cftcBatch/cftcForm71/
SubAccount Required if reportable sub relatedAccount/relatedEntit
Controller i sRepor t| account @city
City AND Controller
tradesAllocated=
0 YAND
i sOmni bu
AND
i sContro
89. | Reportable | Question 3bii Conditional. ISO 31662 cftcBatch/cftcForm71/
SubAccount Required if geopolitical relaedAccount/relatedEntity
Controller i s Rep or t|subdivision code; @state
State AND 1-3 alphanumeric
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
tradesAllocated=| characters
6 YAND
i sOmni bu
AND
i sContro
90. | Reportable | Question 3bii Conditional. ISO 31661 cftcBatch/cftcForm71/
SubAccount Required if alpha2 country relatedAccount/relatedEntit
Controller i sSRepor t| code @country
Country AND
tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
91. | Reportable | Question 3bii Conditional. Zip/Postal code cftcBatch/cftcForm71/
SubAccount Required if of the reportable relatedAccount/relatedEntit
Controller i sRepor t]|subaccount @postalCode
Zip/Postal AND Controller
Code tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
92. | Reportable | Question 3bii Conditional. Phone Numbeof cftcBatch/cftcForm71/
SubAccount Required if the reportable relatedAccount/relatedEntit
Controller i s Repor t| subaccount @telephone
Phone AND Controller
Number tradesAllocated=
6 YAND
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sOmni bu
AND
i sContro
93. | Reportable | Question 3bii Conditional. cftcBatchtftcForm71/
SubAccount Required if relatedAccount/relatedEntit
Controller i SReport @employerName
Name of AND
Employer tradesAllocated=
0 YAND
i sOmni bu
AND
isContro
94. | Reportable | Question 3bii Conditional. Jobtitle of the cftcBatchtftcForm71/
SubAccount Required if contact person relatedAccount/relatedEntit
Controller i s Repor t|forthe Controller @titleOrPosition
Job Title AND entity
tradesAllocated=
0 YAND
i sOmni bu
AND
i sContro
95. | Relationship | Question 3bii Conditional. Contact cftcBatchtftcForm71/
to Reportable Required if relationshipto relatedAccount/relatedEntit
SubAccount i s Rep or t|theOwnerentity @relationship
Owner AND
tradesAllocated=
6 YAND

i sOmni bu

AND
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
i sContro
96. | Reportable | Question 3bii Conditional. Email address of cftcBatchtftcForm71/
SubAccount Required if the reportable relatedAccount/relatedEntit
Controller i s Repor t]|subaccount @email
Email AND Controller
Address tradesAllocated=
6 YAND
i sOmni bu
AND
i sContro
97. | Reportable | Question 3bii Conditional. The identification cftcBatchtftcForm71/
SubAccount Required if number given to relatedAccount/relatedEntit
Controller information the Controller @NFAIldentifier
NFA ID available AND | entity by the
i s Rep or t| National Futures
AND Association
tradesAllocated=
0 YAND
i sOmni bu
AND
i sContro
98. | Originator Section C Yes Indicates if the | Y = authorized cftcBatch/cftcForm71/conta
Authorizatio submitter is duly | N = not authorized | ct@isAuthorizedRep
n Indicator authorized by the

relevant
originator (as
specified on the

Form 102B or
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Data Form 71 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Form 71), to
provide the
information and
representations
submitted on this
Form 71, and tha
information and
representations
are true and
correct
99. | Authorized | Section C Yes Surname of the cftcBatch/cftcForm71/conta
Representati authorized ct@lastName
ve Last representative
Name
100. | Authorized | Section C Yes Given or first in cftcBatch/cftcForm71/conta
Representati order name of the ct@firstName
ve First authorized
Name representative
101. | Authorized | Section C Yes Middle name of cftcBatch/cftcForm71/conta
Representati the authorized ct@middleName
ve Middle representative
Name
102. | Authorized | Section C Yes Generation or cftcBatch/cftcForm71/conta
Representati name suffix of ct@nameSuffix
ve Name the authorized
Suffix representative
103.| Authorized | Section C Yes Job position of cftcBatch/cftcForm71/conta
Representati the authorized ct@titleOrPosition
ve Position representative
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Data Form 71 Required CFTC Valid Values XML

Element Question Description,
Number Purpose or
Instruction
104. | Date of Section C Yes Date [indicated cftcBatch/cftcForm71@sub
Submission by the authorized mitDate
representative]

that the form was
submitted to

CFTC
Data Dictionary for Form 40 i Statement of reporting trader’
Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
1. Form Yes 40 cftcBatch/cftcForm40@forn
Number Number
2. Acknowledg | Sectioni Yes Indicates whethe| Y = Yes cftcBatch/cftcForm40@ack
ement of Acknowledgemen the submitter N = No owledgeDefinitions
Definitions | t of Definitions acknowledged
Indicator reading a list of
terms used in the
form

L When reviewing the data elements in this Technical Decumeporting parties should also review and consult the OCR Final Rule, including
the requirements of the reporting forms attached as an appendix thereto. The reporting forms are the basis for #resatdat&eporting

parties should visit thisnk to view the OCR Final Rule on the Federal Register: https://www.federalregister.gov/articles/2013/11/18/2013
26789/ownershiandcontrotreportsforms-102102s4040sand 71

Visit this link to view a pdf copy of the OCR Final Rule: http://www.cftc.gomilgroups/public/@Irfederalregister/documents/file/2013
26789a.pdf
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Data
Element

Form 40
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

3. New/Modifie
d/Correction
Indicator

Yes

Indicates whethe
the reportable
trader is:

1

New and
being
reported
for the
first time
ona
Form 40
Modified
previousl|
y reported
ona
Form 40
and being
re-
submitted
because
somethin
g has
changed
Corrected
- being
reported
in order
to correct
previousl|

N = New
M = Modified
C = Corrected

cftcBatch/cftcForm40@info
mationType
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Data
Element

Form 40
Question
Number

Required

CFTC
Description,
Purpose or
Instruction

Valid Values

XML

y_
submitted
erroneous
data

REPORTING TRADER CONTACT INFORMATION

4.

Trader Type
Indicator

Questionl

Yes

Indicates whethe
the reporting
trader is a legal
entity or natural
person

LE = Legal Etity
NP = Natural
Person

cftcBatch/cftcForm40@enti
yType

IF REPORTING TRADER IS A LEGAL ENTITY

Legal Entity
Name of
Reporting

Trader

Question 1

Conditional
Requiredf
entityType =
OLEO®

The legal name
of the reporting
trader (if legal

entity).

cftcBatch/cftcForm40@lege
EntityName

IF REPORTING TRADER IS A NATURAL PERSON

6. Last Name of Question 1 Conditional Surname of the cftcBatch/cftcForm40@last
Reporting Requiredf reporting trader Name
Trader entityType =
ONPO
7. First Name | Question 1 Conditional Given or first in cftcBatch/cftcForm40@first
of Reporting Requiredf order name of th¢ Name
Trader entityType = reporting trader
ONPO
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
8. Middle Question 1 Conditional. Middle name of cftcBatch/cftcForm40@ mid
Name of Required if the reporting dleName
Reporting information trader
Trader available AND
entityType =
ONPO
9. Name Suffix | Question 1 Conditional. Generational or cftcBatch/cftcForm40@nan
of the Required if name suffix of eSuffix
Reporting information the reporting
Trader available AND | trader
entityType =
ONPO

FOR BOTH LEGAL ENTITIES AND NATURAL PERSONS

10. | Street Question 1 Yes The street cftcBatch/cftcForm40@stre
Address of address of the t
Reporting reporting trader
Trader

11. | Suite Question 1 Conditional. The suite numbe cftcBatch/cftcForm40@suit
Number of Required if of the reporting
Reporting information trader
Trader available

12. | City of Question 1 Yes The city of the cftcBatch/cftcForm40@city
Reporting reporting trader
Trader

13. | State of Question 1 Yes ISO 31662 cftcBatch/cftcForm40@stat
Reporting geopolitical
Trader subdivision code
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
1-3 alphanumeric
characters
14. | Country of Question 1 Yes ISO 31661 cftcBatch/cftcForm40@cou
Reporting alpha2 country try
Trader code
15. | Zip/Postal Question 1 Yes The zip code or cftcBatch/cftcForm40@pos
Code of postal code of the alCode
Reporting reporting trader
Trader
16. | Phone Question 1 Yes The phone cftcBatch/cftcForm40@tele
Number of number of the hone
Reporting reporting trader
Trader
17. | Emall Question 1 Yes The email cftcBatch/cftcForm40@eme
Address of address of the I
Reporting reporting trader
Trader
18. | Website of | Question 1 Conditional. The website of cftcBatch/cftcForm40@wek
Reporting Required if the reporting site
Trader information trader
available
19. | NFA ID of Question 1 Conditional. The cftcBatch/cftcForm40@NF
Reporting Required if identification Aldendtifier
Trader information number given to
available the reporting

trader by the
National Futures

Association
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
20. | Legal Entity | Question 1 Conditional. The legal entity cftcBatch/cftcForm40@lege
Identifier of Required if identifier (LEI) Entityldentifier
Reporting information assigned to the
Trader available reporting trader
by the LEI issuer
21. | Name of Question 1 Yes The name of the cftcBatch/cftcForm40@emy
Reporting trader 6s loyerName
Trader
Employer
22. | Reporting Question 1 Conditional. The cftcBatch/cftcForm40@emy:
Trader Required if identification loyerNFAldentifier
Empl oy information number given to
NFA ID available the reporting
trader 6s
by the National
Futures
Association
23. | Reporting Question 1 Conditional. The legal entity cftcBatch/cftcForm40@emyg:
Trader Required if identifier (LEI) loyerLEl
Empl oy information assigned to the
Legal Entity available reportin
Identifier employer by the

LEI issuer

CONTACT INFORMATION

I DERIVATIVES TRADING CONTACT PERSON

24. | Contact for | Question 2 Yes Indicateswhether| Y = Yes cftcBatch/CftcForm40/conte
Derivatives the contact N = No ct@isDerivativesPOC
Trading of information is
Reporting regardingthe
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Trader derivatives
trading of the
reporting traders
25. | Individual to | Question 2 Yes Indicates whethe| Y = Yes cftcBatch/CftcForm40/conte
Contact the contact N = No ct@isSameAsReporter
Regarding information for
Derivatives derivatives
Trading has trading is the
same same as the
information reporting trader
as Reporting
Trader
26. | Last Name of Question 2 Yes Surname of the cftcBatch/cftcForm4@ontac
Contact for contactperson t@lastName
Reporting for the reporting
Trader trader 6s
Derivatives derivatives
Trading trading
27. | First Name | Question 2 Yes Given or first in cftcBatch/cftcForm4@ontac
of Contact order name of th¢ t@firstName
for Reporting contactperson
Trader for the reporting
Derivatives trader 0s
Trading derivatives
trading
28. | Middle Question 2 Conditional. Middle name of cftcBatch/cftcForm4@ontac
Name of Required if the contact t @middleName
Contact for information person for the
Reporting available reportin
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Trader derivatives
Derivatives trading
Trading
29. | Name Suffix | Question 2 Conditional. Suffix of the cftcBatch/cftcForm40/conta
of Contact Required if contactperson t@nameSuffix
for Reporting information for the reporting
Trader available trader 6s
Derivatives derivatives
Trading trading
30. | Street Question 2 Yes Street Address o cftcBatch/cftcForm40/conta
Address of the contact t@street
Contact for person for the
Reporting reportin
Trader derivatives
Derivatives trading
Trading
31. | Suite Question 2 Conditional. Suite number of cftcBatch/cftcForm40/conta
Number of Required if the contact t@suite
Contact for information person for the
Reporting available reportin
Trader derivatives
Derivatives trading
Trading
32. | City of Question 2 Yes City of the cftcBatch/cftcForm40/conta
Contact for contactperson t@city
Reporting for the reporting
Trader trader 6s
Derivatives derivatives
Trading trading
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
33. | State of Question 2 Yes ISO 31662 cftcBatch/cftcForm40/conta
Contact for geopolitical t@state
Reporting subdivision code
Trader 1-3 alphanumeric
Derivatives characters
Trading
34. | Country of | Question 2 Yes ISO 31661 cftcBatch/cftcForm40/conta
Contact for alpha2 country t@country
Reporting code
Trader
Derivatives
Trading
35. | Zip/Postal Question 2 Yes Zip Code or cftcBatch/cftcForm40/conta
Code of postal code of the t@postalCode
Contact for contactperson
Reporting for the reporting
Trader trader 6s
Derivatives derivatives
Trading trading
36. | Phone Question 2 Yes Phone Number cftcBatch/cftcForm40/conta
Number of of thecontact t@telephone
Contact for person for the
Reporting reportin
Trader derivatives
Derivatives trading
Trading
37. | Email Question 2 Yes Email Address of cftcBatch/cftcForm40/conta
Address of thecontact t@email

Contact for

person for the

June 30, 2014

Page 205 of 273



Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reporting reportin
Trader derivatives
Derivatives trading
Trading
38. | NFA ID of Question 2 Conditional. The cftcBatch/cftcForm0/contac
Contact for Required if identification t@NFAlIdentifier
Reporting information number given to
Trader available the contact by the
Derivatives National Futures
Trading Association
CONTACT INFORMATION - RISK MANAGEMENT OPERATIONS CONTACT PERSON
39. | Contact for | Question 3 Yes Indicateswhether| Y = Yes cftcBatch/CftcForm40/contz
Risk the contact N = No ct@isRiskManagemeROC
Management information is
Operations regarding the
of Reporting Risk
Trader Management
Operationsof
the reporting
traders
40. | Individual to | Question 3 Yes Indicates whethe| Y = Yes cftcBatch/CftcForm40/contz
Contact the contact N =No ct@isSameAsReporter
Regarding information for
Risk risk management
Management operations is the
Operations same as the
has same reporting trader
information
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
as Reporting
Trader
41. | Last Name of Question 3 Yes Surname for cftcBatch/cftcForm40/conta
Contact for reportable t@lastName
Reporting contactperson
Trader
Risk
Management
Operations
42. | First Name | Question 3 Yes Given or first in cftcBatch/cftcForm40/conta
of Contact order name for t@firstName
for Reporting reportable
Trader contact person
Risk
Management
Operations
43. | Middle Question 3 Conditional. Middle name for cftcBatch/cftcForm40/conta
Name of Required if reportable t@middleName
Contact for information contact person
Reporting available
Trader
Risk
Management
Operations
44. | Name Suffix | Question 3 Conditional. Suffix for cftcBatch/cftcForm40/conta
of Contact Required if reportable t@nameSuffix
for Reporting information contact person
Trader available
Derivatives
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Trading
45, | Street Question 3 Yes Street Address cftcBatch/cftcForm40/conta
Address of for reportable t@street
Contact for contact person
Reporting
Trader
Risk
Management
Operations
46. | Suite Question 3 Conditional. Suite numbefor cftcBatch/cftcForm40/conta
Number of Required if reportable t@suite
Contact for information contact person
Reporting available
Trader
Risk
Management
Operations
47. | City of Question 3 Yes City for a cftcBatch/cftcForm40/conta
Contact for reportable t@city
Reporting contact person
Trader
Risk
Management
Operations
48. | State of Question 3 Yes ISO 31662 cftcBatch/cftcForm40/conta
Contact for geopolitical t@state
Reporting subdivision code
Trader 1-3 alphanumeric
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Risk characters
Management
Operations
49. | Country of | Question 3 Yes ISO 31661 cftcBatch/cftcForm40/conta
Contact for alpha2 country t@country
Reporting code
Trader
Risk
Management
Operations
50. | Zip/Postal Question 3 Yes Zip Code or cftcBatch/cftcForm40/conta
Code of postal coddor t@postalCode
Contact for reportable
Reporting contact person
Trader
Risk
Management
Operations
51. | Phone Question 3 Yes Phone Number cftcBatch/cftcForm40/conta
Number of for reportable t@telephone
Contact for contact person
Reporting
Trader
Risk
Management
Operations
52. | Emall Question 3 Yes Email Address cftcBatch/cftcForm40/conta
Address of for reportable t@email
Contact for contact person
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Reporting
Trader
Risk
Management
Operations
53. | NFA ID of Question 3 Conditional. The cftcBatch/cftcForm40/conta
Contact for Required if identification t@NFAldentifier
Reporting information number given to
Trader available the contact by the
Risk NationalFutures
Management Association
Operations
CONTACT INFORMATION 1 INDIVIDUAL RESPONSIBLE FOR INFO RMATION ON FORM 40
54. | Confact for | Question 4 Yes Indicates whther| Y = Yes cftcBatch/CftcForm40/contz
Responsible the contact N = No ct@isForminformationPOC
Individual of informationis
Information regarding the
on Form 40. Individual
Responsible for
information on
form40
55. | Individual to | Question 4 Yes Indicateswhether| Y = Yes cftcBatch/CftcForm40/conte
Contact the contact N = No ct@isSameAsReporter
Regarding information for
Information information on
on Form 40 Form 40 is the
has same same as the
information reporting trader
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
as Reporting
Trader
56. | Last Name of Question 4 Yes Surname for a cftcBatch/cftcForm40/conta
Contact for natural person t@lastName
Reporting contact for Form
Trader 40 verification
Form 40 for the reporting
Verification trader
57. | First Name | Question 4 Yes Given or first in cftcBatch/cftcForm40/conta
of Contact order name for a t@firstName
for Reporting natural person
Trader contact forForm
Form 40 40 verification
Verification for the reporting
trader
58. | Middle Question 4 Conditional. Middle name for cftcBatch/cftcForm40/conta
Name of Required if a natural person t@middleName
Contact for information contact 6r Form
Reporting available 40 verification
Trader for the reporting
Form 40 trader
Verification
59. | Name Suffix | Question 4 Conditional. Suffix for a cftcBatch/cftcForm40/conta
of Contact Required if natural person t@nameSuffix
for Reporting information contact for Form
Trader available 40 verification
Form 40 for the reporting
Verification trader
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
60. | Street Question 4 Yes Street Address o cftcBatch/cftcForm40/conta
Address of the natural t@street
Contact for person contact
Reporting for the reporting
Trader trader 6s
Form 40 verification
Verification
61. | Suite Question 4 Conditional. Suite number of cftcBatch/cftcForm40/conta
Number of Required if the natural t@suite
Contact for information person contact
Reporting available for the reporting
Trader trader 0s
Form 40 verification
Verification
62. | City of Question 4 Yes City of the cftcBatch/cftcForm40/conta
Contact for natural person t@city
Reporting contact for the
Trader reportin
Form 40 Form 40
Verification verification
63. | State of Question 4 Yes ISO 31662 cftcBatch/cftcForm40/conta
Contact for geopolitical t@state
Reporting subdivision code
Trader 1-3 alphanumeric
Form 40 characters
Verification
64. | Country of | Question 4 Yes ISO 31661 cftcBatch/cftcForm40/cotna
Contact for alpha2 country t@country
Reporting code
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Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Trader
Form 40
Verification
65. | Zip/Postal Question 4 Yes Zip code or cftcBatch/cftcForm40/conta
Code of postal code of the t@postalCode
Contact for natural person
Reporting contactfor the
Trader reportin
Form 40 Form 40
Verification verification
66. | Phone Question 4 Yes Phone number of cftcBatch/cftcForm40/conta
Number of the natural t@telephone
Contact for person contact
Reporting for the reporting
Trader trader 0s
Form 40 verification
Verification
67. | Emall Question 4 Yes Email Address of cftcBatch/cftcForm40/conta
Address of the natural t@email
Contact for person contact
Reporting for the reporting
Trader trader 6s
Form 40 verification
Verification
68. | NFA ID of Question 4 Conditional. The cftcBatch/cftcForm40/conta
Contact for Required if identification t@NFAldentifier
Reporting information number given to
Trader available the contact by the
Form 40 National Futures

June 30, 2014

Page 213 of 273




Data Form 40 Required CFTC Valid Values XML
Element Question Description,
Number Purpose or
Instruction
Verification Association

OMNIBUS ACCOUNT CARRIER INFORMATION

69. | Customer
Omnibus
Account
Indicator

Question 5

Yes

Indicates whethe
the reporting
trader has a
customer
omnibus account
with a futures
commission
merchant,
clearing member
or foreign broker

Y =Yes
N = No

cftcBatch/cftcForm40@isO
mnibusAccount

70. | Name of
Omnibus
Account

Carrier

Question 5

Conditional.
Required if
isOmnibusAccou
nt=49 6

For traders that
have a customer
omnibus
account(s), the
nameof the
futures
commission
merchant,
clearing member
or foreign broker
carrying the
account(s) of the

reporting trader

cftcBatch/cftcForm40/omnik
usAccountCarrier@legalEn
tyName
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