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  Notice-To-Members 
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List of Notice-To-Members 2014-001 
 
Margin Parameters for Fixed Income Securities 2014-002 
 
Final Contract Adjustment – Follow-up – Turquoise Hill Resources Ltd. (TRQ) –  
Rights Expiration 2014-003 
 
Fixed Income Securities Eligible for Trading  2014-004 
 
Final Contract Adjustment – West Fraser Timber Co. Ltd. (WFT)  
- Stock Split 2014-005 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-006 
 
Margin Parameters for Fixed Income Securities 2014-007 
 
Fixed Income Securities Eligible for Trading  2014-008 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-009 
 
Fixed Income Securities Eligible for Trading 2014-010 
 
Margin Parameters for Fixed Income Securities 2014-011 
 
Final Contract Adjustment – The Toronto-Dominion Bank (TD) – Stock Split  2014-012 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-013 
 
Final Contract Adjustment – Coastal Energy Company (CEN) - Merger  2014-014 
 
Anticipated Contract Adjustment – Osisko Mining Corporation (OSK) – Plan  
of Arrangement   2014-015 
 
Margin Parameters for Fixed Income Securities  2014-016 
 
Anticipated Contract Adjustment – Open Text Corporation (OTC) – Stock Split  2014-017 
 
Criteria for Eligibility of Stock Options  2014-018 
 
Trading by U.S. Residents 2014-019 

 



 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-020 
 
Margin Parameters for Fixed Income Securities 2014-021 
 
Fixed Income Securities Eligible for Trading  2014-022 
 
New Clearing Member – Interactive Brokers Canada Inc.  2014-023 
 
New Clearing Member – R.J. O’Brien & Associates Canada Inc.  2014-024 
 
Final Contract Adjustment – National Bank of Canada (NA) – Stock Split 2014-025 
 
Updated Haircuts on Government Securities Deposited as Collateral  2014-026 
 
New Equity Options Classes  2014-027 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-028 
 
Final Contract Adjustment – Open Text Corporation (OTC) – Stock Split 2014-029 
 
Anticipated Contract Adjustment – Horizons BetaPro NYMEX Natural Gas Plus 
 ETF (HND) – Reverse Stock Split 2014-030 
 
Margin Parameters for Fixed Income Securities  2014-031 
 
Request for Comments – Amendment to the Risk Manual – Modification to the Three-Month  
Canadian Bankers’ Acceptance Futures (BAX) Contract Margin Methodology 2014-032 
 
Anticipated Contract Adjustment – Aurora Oil & Gas Ltd. (AEF) - Acquisition  2014-033 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-034 
 
Fixed Income Securities Eligible for Trading   2014-035 
 
Fixed Income Securities Eligible for Trading   2014-036 
 
Margin Parameters for Fixed Income Securities  2014-037 
 
Final Contract Adjustment – horizons BetaPro NYMEX Natural Gas Bear Plus ETF  
(HND) – Reverse Stock Split  2014-038 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-039 
 
Re-Introduction of an ETF Option Class – Horizons BetaPro NYMEX Natural Gas  
Bear Plus ETF (HND)  2014-040 
 
Erratum – Re-Introduction of an ETF Option Class – Horizons BetaPro NYMEX Natural  
Gas Bear Plus ETF (HND)  2014-041 
 

 



 
Margin Parameters for Fixed Income Securities  2014-042 
 
Coeur Mining Inc. (CDM) – Delisting 2014-043 
 
Erratum – New Clearing Member – R.J. O’Brien & Associates Canada Inc.  2014-044 
 
Final Contract Adjustment – Home Capital Group Inc. (HCG) – Stock Split 2014-045 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-046 
 
Fixed Income Securities Eligible for Trading   2014-047 
 
Margin Parameters for Fixed Income Securities 2014-048 
 
Anticipated Contract Adjustment – Calfrac Well Services ltd. (CFW) – Stock Split 2014-049 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-050 
 
Margin Parameters for Fixed Income Securities 2014-051 
 
Anticipated Contract Adjustment – Augusta Resource Corporation (AZC) – Plan of  
Arrangement  2014-052 
 
Anticipated Contract Adjustment – Augusta Resource Corporation (AZC) –  
Acquisition - Erratum  2014-053 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-054 
 
Anticipated Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) –  
Special Cash Dividend  2014-055 
 
Fixed Income Securities Eligible for Trading 2014-056 
 
Margin Parameters for Fixed Income Securities 2014-057 
 
Self-Certification – Amendment to the Risk Manual – Modification to the Fixed Income  
Transactions Outright Margin Methodology for the 3-Months and 6-Months Bucket 2014-058 
 
Fixed Income Securities Eligible for Trading  2014-059 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-060 
 
Fixed Income Securities Eligible for Trading 2014-061 
 
Fixed Income Securities Eligible for Trading 2014-062 
 
Margin Parameters for Fixed Income Securities 2014-063 
 
Anticipated Contract Adjustment – Alimentation Couche-Tard (ATD.B) – Stock Split  2014-064 
 

 



 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-065 
 
Name Change – iShares Funds (iShares ETFs)  2014-066 
 
Final Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) – Special Cash Dividend 2014-067 
 
Margin Parameters for Fixed Income Securities  2013-068 
 
Final Contract Adjustment – Shoppers Drug Mart Corporation (SC) – Plan of Arrangement  2014-069 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-070 
 
Anticipated Contract Adjustment - Nordion Inc. (NDN) – Plan of Arrangement  2014-071 
 
Margin Parameters for Fixed Income Securities  2014-072 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-073 
 
Final Contract Adjustment – Shoppers Drug Mart Corporation (SC) – Plan of Arrangement  
(Follow-up) 2014-074 
 
Final Contract Adjustment – alimentation Couche-Tard Inc. (ATD.B) – Stock Split  2014-075 
 
Fixed Income Securities Eligible for Trading  2014-076 
 
Margin Parameters for Fixed Income Securities  2014-077 
 
Fixed Income Securities Eligible for Trading  2014-078 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-079 
 
Margin Parameters for Fixed Income Securities  2014-080 
 
Equity Option Classes 2014-081 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2013-082 
 
Margin Parameters for Fixed Income Securities  2014-083 
 
Final Contract Adjustment – Santonia Energy Inc. (STE) – Plan of Arrangement  2014-084 
 
Anticipated Contract Adjustment – Osisko Mining Corporation (OSK) – Plan 
Of Arrangement  2014-085 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-086 
 
Final Contract Adjustment – Santonia Energy Inc. (STE) – Plan of Arrangement  
(Follow-up)  2014-087 

 



 
 
Fixed Income Securities Eligible for Trading  2014-088 
 
Margin Parameters for fixed Income Securities  2014-089 
 
Anticipated Contract Adjustment – Domtar Corporation (UFS) – Stock Split 2014-090 
 
Criteria for Eligibility of Stock Options 2014-091 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-092 
 
Final Contract Adjustment – Davis + Henderson Corp. (DH) – Name and CUSIP 
Change 2014-093 
 
Fixed Income Securities Eligible for Trading  2014-094 
 
Margin Parameters for Fixed Income Securities 2014-095 
 
Directors and Officers of CDCC 2014-2015  2014-096 
 
New Converge® Symbols  2014-097 
 
Zero Premium Options  2014-098 
 
Final Contract Adjustment – Dundee International Real Estate Investment Trust (DI.UN) - 2014-099 
Name, Symbol and CUSIP Change 
 
Final Contract Adjustment – Dundee Real Estate Investment Trust (D.UN) – Name 
And Cusip change   2014-100 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-101 
 
Final Contract Adjustment – Calfrac Well Services Ltd. (CFW – Stock Split 2014-102 
 
Margin Parameters for Fixed Income Securities  2014-103 
 
Anticipated Contract Adjustment – Canadian Energy Services & Technology Corp.  
(CEU) – Stock Split 2014-104 
 
Fixed Income Securities Eligible for Trading  2014-105 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-106 
 
Fixed Income Securities Eligible for Trading 2014-107 
 
Margin Parameters for Fixed Income Securities 2014-108 
 
Aurora Oil & Gas Ltd. (AEF) – Delisting 2014-109 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-110 

 



 
 
Fixed Income Securities Eligible for Trading 2014-111 
 
Margin Parameters for Fixed Income Securities 2014-112 
 
Fixed Income Securities Eligible for Trading 2014-113 
 
Final Contract Adjustment – Domtar Corporation (UFS) – Stock Split 2014-114 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-115 
 
Margin Parameters for Fixed Income Securities 2014-116 
 
Fixed Income Securities Eligible for Trading 2014-117 
 
List of Fees of the Canadian Derivatives Clearing Corporation (Effective as of June 10, 2014) 2014-118 
 
Self Certification – Amendments to CDCC’s Rules, Operations Manual and risk Manual 
New Product: FTSE Emerging Markets Index Futures 2014-119 
 
FTSE Emerging Market Index Futures (EMF) Contracts 2014-120 
 
Fixed Income Securities Eligible for Trading 2014-121 
 
Final Contract Adjustment – Brookfield Office Properties Inc. (BPO) Plan of  
Arrangement 2014-122 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-123 
 
Final Contract Adjustment – Aurora Oil & Gas Ltd. (AEF) – Plan of Arrangement 2014-124 
 
Margin Parameters for Fixed Income Securities 2014-125 
 
Self-Certification – Amendment to the Rules and the Operations Manual of CDCC 
Listing of New Option Expirations: Weekly Options 2014-126 
 
Anticipated Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) – Special  
Cash Dividend 2014-127 
 
Final Contract Adjustment – Osisko Mining Corporation (OSK) – Plan of Arrangement 2014-128 
 
New Equity Options Classes 2014-129 
 
New Weekly Equity and ETF Options Classes 2014-130 
 
Final Contract Adjustment – Osisko Mining Corporation (OSK) – Plan of Arrangement  
(Follow- up) 2014-131 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-132 
 
 

 



 
Final Contract Adjustment – Horizons BetaPro S&P/TSX Capped Energy Bear Plus  
ETF (HED) – Reverse Unit Split  2014-133 
 
Final Contract Adjustment – Horizons BetaPro S&P/TSX Capped Financials Bear Plus  
ETF (HFD) – Reverse Unit Split 2014-134 
 
Margin Parameters for Fixed Income Securities 2014-135 
 
Weekly Options – Postponement of Launch 2014-136 
 
Fixed Income Securities Eligible for Trading 2014-137 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-138 
 
Final Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) – Special Cash 
Dividend 2014-139 
 
Margin Parameters for Fixed Income Securities 2014-140 
 
Re-Introduction of ETF Option Classes 2014-141 
 
Fixed Income Securities Eligible for Trading 2014-142 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-143 
 
Fixed Income Securities Eligible for Trading 2014-144 
 
Margin Parameters for Fixed Income Securities 2014-145 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-146 
 
Margin Parameters for Fixed Income Securities 2014-147 
 
Final Contract Adjustment – Canadian Energy Services & Technology Corp. (CEU) –  
Stock Split 2014-148 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2014-149 
 
Trading by U.S. Residents 2014-150 
 
Margin Parameters for Fixed Income Securities 2014-151 
 
Name Change – iShares Funds (iShares ETFs) 2014-152 
 
Criteria for Eligibility of Stock Options 2014-153 
 
Fixed Income Securities eligible for Trading 2014-154 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments and Over-the  
Counter Derivative Instruments 2014-155 

 



 
 
Fixed Income Securities Eligible for Trading 2014-156 
 
Margin Parameters for Fixed Income Securities 2014-157 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments and  
Over-the-Counter Derivative Instruments 2014-158 
 
Request for Comments – Amendments to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address Procyclicality of Margin  2014-159 
 
Request for Comments – Amendments to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address Collateral Haircut 2014-160 
 
Request for Comments – Amendments to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address Close-out Periods in the Margin Calculation  2014-161 
 
Request for Comments – Amendments to the Operations Manual and Risk Manual of  
the Canadian Derivatives Clearing Corporation to Address Additional Margin for  
Specific Wrong-way Risk 2014-162 
 
Request for Comments – Amendments to the Operations Manual and Risk Manual of  
the Canadian Derivatives Clearing Corporation to Address Mismatched Settlement Risk  
in the Margin Calculation  2014-163 
 
Request for Comments – Amendments to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address the Concentration Risk 2014-164 
 
Fixed Income Securities Eligible for Trading  2014-165 
 
Self-Certification – Amendment to the Risk Manual of CDCC – Modification to the  
Three-Month Canadian Bankers’ Acceptance Futures (BAX) Contract Margin Methodology 2014-166 
 
Margin Parameters for Fixed Income Securities 2014-167 
 
Updated haircuts on Government Securities Deposited as Collateral 2014-168 
 
Anticipated Contract Adjustment – Bell Aliant Inc. (BA) – Acquisition  2014-169 
 
Margin Parameters for Fixed Income Securities 2014-170 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments and  
Over-the-Counter Derivative Instruments 2014-171 
 
 
Anticipated Contract Adjustment – Saputo Inc. (SAP) – Stock Split 2014-172 
 
Final Contract Adjustment – Nordion Inc. (NDN) – Plan of Arrangement  2014-173 
 
Margin Parameters for the Montreal Exchange Derivatives Instruments and  
Over-the-Counter Derivative Instruments 2014-174 
 
Fixed Income Securities Eligible for Trading  2014-175 
 

 



 
Fixed Income Securities Eligible for Trading 2014-176 
 
Fixed Income Securities Eligible for Trading 2014-177 
 
Fixed Income Securities Eligible for Trading 2014-178 
 
Fixed Income Securities Eligible for Trading 2014-179 
 
New Equity Options Classes 2014-180 
 
Anticipated Contract Adjustment – Tim Horton’s (THI) – Plan of Arrangement 2014-181 
 
Anticipated Contract Adjustment - Stantec Inc. (STN) – Stock Split 2014-182 
 
Anticipated Contract Adjustment – Dollarama Inc. (DOL) – Stock Split 2014-183 
 
Fixed Income Securities Eligible for Trading 2014-184 
 
Anticipated Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) – Special  
Cash Dividend 2014-185 
 
Fixed Income Securities Eligible for Trading 2014-186 
 
Modification to the Three-Month Canadian Bankers’ Acceptance Futures (BAX) Contract  
Margin Methodology – Postponement of Launch 2014-187 
 
Fixed Income Securities Eligible for Trading 2014-188 
 
Final contract Adjustment – Saputo Inc. (SAP) – Stock Split 2014-189 
 
Final Contract Adjustment – Labrador Iron Ore Royalty Corp. (LIF) – Special Cash  
Dividend 2014-190 
 
Fixed Income Securities Eligible for Trading 2014-191 
 
Final Contract Adjustment – Augusta Resource Corporation (AZC) - Amalgamation 2014-192 
 
New Weekly Equity and ETF Options Classes 2014-193 
 
Final Contract Adjustment – Augusta Resource Corporation (AZC) – Amalgamation  
(Follow-up) 2014-194 
 
Clearing Member Voluntary Withdrawal – Morgan Stanley Canada Limited 2014-195 
 
Fixed Income Securities Eligible for Trading 2014-196 
 
Fixed Income Securities Eligible for Trading 2014-197 
 
Request for Comments – Amendment to the Rules of Canadian Derivatives Clearing  
Corporation to make Mandatory the Establishment of a United States of America  
Dollar (USD) Bank Account for every Clearing Member that Clears Options and/or Futures 2014-198 
 
New Equity Options Classes 2014-199 
 

 



 
Fixed Income Securities Eligible for Trading 2014-200 
 
Final Contract Adjustment – Stantec Inc. (STN) – Stock Split 2014-201 
 
Final Contract Adjustment – Bell Aliant (BA) - Acquisition 2014-202 
 
Criteria for Eligibility of Stock Options 2014-203 
 
Name Change from Newedge Canada Inc. to Société Générale Capital Canada Inc. 2014-204 
 
Bank Holiday – November 11, 2014 2014-205 
 
Final Contract Adjustment – Bell Aliant (BA) – Acquisition (Follow-Up) 2014-206 
 
Final Contract Adjustment – Dollarama Inc. (DOL) – Stock Split 2014-207 
 
Self-Certification – Amendment to the Operations Manual – Department name  
change “Member Services” to “Corporate Operations” 2014-208 
 
Final Contract Adjustment – Genworth MI Canada Inc. (MIC) – Special Cash Dividend 2014-209 
 
Fixed Income Securities Eligible for Trading 2014-210 
 
Fixed Income Securities Eligible for Trading 2014-211 
 
2014-2015 Holiday Schedule 2014-212 
 
Fixed Income Securities Eligible for Trading 2014-213 
 
Final Contract Adjustment – Horizons BetaPro NYMEX Crude Oil Bull Plus  
ETF (HOU) – Reverse Unit Split 2014-214 
 
Directors and Officers of CDCC – 2014-2015 2014-215 
 
Fixed Income Securities Eligible for Trading  2014-216 
 
Request for Comments – Amendment to the Rules and the Risk Manual of the  
Canadian Derivatives Clearing Corporation to Address the Collateral Framework 2014-217 
 
Request for Comments – Amendment to the Operations Manual and the Risk Manual  
of the Canadian Derivatives Clearing Corporation to Address its Intra-Day Variation  
Margin Exposure 2014-218 
 
 
Request for Comments – Amendment to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address the Stress Testing Framework 2014-219 
 
Request for Comments – Amendments to the Rules, Operations Manual, Risk Manual  
and Default Manual of the Canadian Derivatives Clearing Corporation to Address the  
Clearing Fund Framework 2014-220 
 
Re-Introduction of an ETF Option Class – Horizons BetaPro NYMEX Crude Oil Bull  
Plus ETF (HOU) 2014-221 
 

 



 
Expiry Schedule 2014-222 
 
Directors and Officers of CDCC – 2014 -2015 2014-223 
 
Self Certification – Amendment to rule A-1A09 regarding Voluntary Withdrawal 2014-224 
 
Self Certification – Amendment to Rules of Canadian Derivatives Clearing Corporation  
to Make Mandatory the Establishment of a United States of America Dollar (USD) Bank  
Account for Every Clearing Member that Clears Options and/or Futures 2014-225 
 
Final Contract Adjustment – Amaya Gaming Group Inc. (AYA) – Name and CUSIP Change 2014-226 
 
Fixed Income Securities Eligible for Trading 2014-227 
 
Fixed Income Securities Eligible for Trading 2014-228 
 
New Equity and ETF Options Classes 2014-229 
 
Erratum - New Equity and ETF Options Classes 2014-230 
 
Final Contract Adjustment – Tim Horton’s Inc. (THI) – Plan of Arrangement 2014-231 
 
New Equity Option Class 2014-232 
 
Final Contract Adjustment – Tim Horton’s Inc. (THI) – Plan of Arrangement (Follow-up) 2014-233 
 
Fixed Income Securities Eligible for Trading 2014-234 
 
Anticipated contract Adjustment – Talisman Energy Inc. (TLM) – Plan of Arrangement 2014-235 
 
New CDCC List of Fees (Effective January 1, 2015 2014-236 
  
Final Contract Adjustment – Boardwalk Real Estate Investment Trust (BEI.UN) – Special  
Cash Dividend 2014-237 
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