CFTC FORM TO

Annual Notice Filing for Counterparties to Unreported Trade
Options®®

NOTICE: Failure to file a report required by the Commaodity Exchange Act (“CEA” or the “Act”)89
and the regulations thereunder,® or the filing of a report with the Commodity Futures Trading
Commission (“CFTC” or “Commission”) that includes a false, misleading or fraudulent statement
or omits material facts that are required to be reported therein or are necessary to make the
report not misleading, may (a) constitute a violation of section 6(c)(2) of the Act (7 USC 9, 15),
section 9(a)(3) of the Act (7 USC 13(a)(3)), and/or section 1001 of Title 18, Crimes and Criminal
Procedure (18 USC 1001) and (b) result in punishment by fine or imprisonment, or both.

PRIVACY ACT NOTICE

The Commission’s authority for soliciting this information is granted in sections 4c(b) and 8 of the
CEA and related regulations (see, e.g., 17 CFR § 32.3(b)). The information solicited from entities
and individuals engaged in activities covered by the CEA is required to be provided to the CFTC,
and failure to comply may result in the imposition of criminal or administrative sanctions (see,
e.g., 7 U.S.C. §§ 9 and 13a-1, and/or 18 U.S.C. 1001). The information requested is most
commonly used in the Commission’s market and trade practice surveillance activities to provide
information concerning the size and composition of the commaodity derivatives markets. The
requested information may be used by the Commission in the conduct of investigations and
litigation and, in limited circumstances, may be made public on an aggregate basis in accordance
with provisions of the CEA and other applicable laws. It may also be disclosed to other
government agencies to meet responsibilities assigned to them by law. The information will be
maintained in, and any additional disclosures will be made in accordance with, the CFTC System
of Records Notices, available on www.cftc.gov.”’

% A trade option is generally a commodity option purchased by a commercial party that, upon exercise,
results in the sale of a physical commodity for immediate (spot) or deferred (forward) shipment or delivery.
See CFTC regulation 32.3(a) (17 CFR 32.3(a)) for more details. An unreported trade option is a trade
option that is not required to be reported to a swap data repository by either counterparty pursuant to CFTC
regulation 32.3(b)(1) and part 45 of the Commission’s regulations (17 CFR 32.3(b)(1); 17 CFR part 45).

%7 U.S.C. section 1, et seq.

% Unless otherwise noted, the rules and regulations referenced in this notice are found in chapter 1 of title
17 of the Code of Federal Regulations; 17 CFR Chapter 1 ef seq.

’! Note that, under the Paperwork Reduction Act, an agency may not conduct or sponsor, and a person is
not required to respond to, a collection of information unless it displays a currently valid control number
from the Office of Management and Budget.



