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https://icg.citi.com/icghome/disclosures
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http://www.cmegroup.com/rulebook/CME/index.html
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
https://www.theice.com/publicdocs/clear_credit/ICE_Clear_Credit_Rules.pdf
https://www.lch.com/resources/rules-and-regulations
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1 Each exchange’s relevant rules are available upon request from the industry professional with whom you have an account. Some 

exchanges’ relevant rules also are available from the exchange’s internet home page. 
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2 This disclosure statement is relevant only if Citi has granted the direct order transmittal authorization described above to 

you. Pursuant to CFTC Regulation 30.12, you are eligible to receive such authorization only if (1) you are an eligible swap 

participant, as defined in former CFTC Regulation 35.1(b)(2), or (2) your decisions to invest in foreign futures or foreign 

options transactions are made by a commodity trading advisor (“CTA”) that is subject to regulation under the Commodity 

Exchange Act or by a foreign person performing a similar role or function subject as such to foreign regulation, and certain 

other conditions are met. 
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3 This notice is provided for informational purposes only. Although care has been taken to assure that the content is  

accurate as of the date of publication, this Notice is not intended to constitute legal or regulatory advice. Citi specifically disclaims 

any legal responsibility for any errors or omissions and disclaims any liability for losses or damages incurred through the use of the 

information herein. Citi undertakes no obligations to update this Notice following the date of publication. 

4 The CME Group’s most recent guidance with respect to EFRP transactions may be found at  

http://www.cmegroup.com/rulebook/rulebook-harmonization.html; ICE Futures US’ most recent guidance with respect to 

EFRPs may be found at https://www.theice.com/futures-us/market-resources. This guidance may be revised from time-to-time. 

Customers should confirm that they are reviewing the most current guidance. 

http://www.cmegroup.com/rulebook/rulebook-harmonization.html;
https://www.theice.com/futures-us/market-resources
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5  "Business day" means a day other than a Hong Kong public holiday, a Saturday, and a gale warning day or a black 

rainstorm warning day as defined in section 71(2) of the Interpretation and General Clauses Ordinance (Cap. 1). 

6  "Holiday contract trading day", in relation to a holiday contract, means a day determined by the Hong Kong Futures 

Exchange Limited to be a day on which the holiday contract may be traded through the facilities of the Hong Kong Futures 

Exchange Limited in accordance with the rules of the Hong Kong Futures Exchange Limited. 
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7  In this context, the “person” refers to the legal holder of the positions of the funds or sub-funds. If the fund is constituted 

in a structure with legal personality, e.g. a corporate fund, then the legal holder is the corporate fund itself. If the fund is constituted 

in a structure with no legal personality, e.g. a unit trust, then the legal holder is the legal person holding the legal title to the 

positions of the funds or sub-funds, i.e. the trustee. 

8  In this context, the “person” in general refers to the fund manager of the funds or sub-funds. 
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http://www.lme.com/
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TOC 02 

 
FINRA and the National Futures Association 
(NFA), require members to deliver this 
Security Futures Risk Disclosure Statement 
to customers at or prior to the time a 
customer’s account is approved for trading 
security futures. Customers also may receive 
revisions from time to time. 

This Security Futures Risk Disclosure 
Statement has been prepared by FINRA 
and NFA with significant assistance from 
other futures and securities self-regulatory 
organizations. 

Additional copies of this document may be 
obtained by contacting FINRA MediaSource 
at (240) 386-4200, or the NFA Information 
Center at (312) 781-1410, or from FINRA’s 
website at www.finra.org, or NFA’s website 
at www.nfa.futures.org. 

http://www.finra.org/
http://www.nfa.futures.org/
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Description Of A Security Futures Contract 
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Examples: 

Investor A is long one September XYZ Corp. 
futures contract. To liquidate the long position 
in the September XYZ Corp. futures contract, 
Investor A would sell an identical September 
XYZ Corp. contract. 

Investor B is short one December XYZ Corp. 
futures contract. To liquidate the short position 
in the December XYZ Corp. futures contract, 
Investor B would buy an identical December 
XYZ Corp. contract. 
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http://www.sec.gov/
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Customer Account Protections 
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SECTION 7 

Special Risks For Day Traders 
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http://www.finra.org/
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9 This European regulation is:  

(a) Article 30 of Regulation (EU) No. 600/2014;  

(b) https://ec.europa.eu/transparency/regdoc/rep/3/2017/EN/C-2017-6270-F1-EN-MAIN-PART-1.PDF; and  

(c) http://ec.europa.eu/transparency/regdoc/rep/3/2017/EN/C-2017-6268-F1-EN-MAIN-PART-1.PDF.  
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https://www.lch.com/risk-management/risk-
https://www.lch.com/risk-management/risk-
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10 https://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32021R0023&from=EN  
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11 Please refer to Part One A of this notification for a more detailed description of a CCP's default management procedures.   
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currency cash markets as a commodity  
in interstate commerce. 

virtual over 
manipulation and 

authority 
anti-fraud 
enforcement 

commodity derivatives contracts that 
are based on underlying commodities. 
While its regulatory oversight authority 
over commodity cash markets is limited, 
the CFTC maintains general 

regulates primarily 

The Act (CEA). Exchange 

Commission 

Bitcoin is a Commodity 

Bitcoin and other virtual currencies have 
been determined to be commodities 
under the Commodity 
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https://smartcheck.gov/check/
http://www.cftc.gov/TipOrComplaint
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https://www.sec.gov/oiea/investor-alerts-and-bulletins/ib_coinofferings
https://www.nfa.futures.org/basicnet/
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