
Proposed Rule: Form CPO-PQR 
Open Meeting April 14, 2020 



Current Form CPO-PQR:  Vital Facts and Figures 

4/14/2020 2 



4/14/2020 3 

Aggregate and Synthesize Existing Data 

Swaps Data 
(SDR) 

Futures/Options 
Data 

(Exchanges) 

CFTC 

(Existing Data Flow) (Existing Data Flow) 

(Aggregate and Synthesize) 

Registrant-Specific Position Information 

(Cleared and Bilateral) 
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Data Driven Risk Analysis for 
Registrant Oversight 

 

Cleared 

CPO/CTA 
FCM 

Bilateral 

Clearinghouse 

(Account Controller) 

Liquidity and risk transmission to the center of the market 

CPO/CTA SD (Account Controller) 

Liquidity and risk transmission with potential impact to the broader financial system 

(Account Controller) 
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