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CANADIAN DERIVATIVES CLEARING CORPORATION 

 
NOTICE TO MEMBERS 

 
2015 

 
I N D E X 

 
  Notice-To-Members 
Subject  Number 
 
List of Notice-To-Members 2015-001 
 
Approved Depositories 2015-002 
 
Trading by U.S. Residents 2015-003 
 
Fixed Income Securities Eligible for Trading  2015-004 
 
Fixed Income Securities Eligible for Trading 2015-005 
 
Fixed Income Securities Eligible for Trading 2015-006 
 
IMAX Corporation (IMX) - Delisting 2015-007 
 
Final Contract Adjustment – Horizons BetaPro NYMEX Crude Oil  
Plus ETF (HOU) – Reverse Unit Split  2015-008 
 
Final Contract Adjustment – Horizons BetaPro NYMEX Crude Oil  
Bull Plus ETF (HOU1) – Reverse Unit Split (Follow-Up) 2015-009 
 
New Equity Options Classes  2015-010 
 
Re-Introduction of an ETF Option Class – Horizons BetaPro NYMEX  
Crude Oil Bull Plus ETF (HOU) 2015-011 
 
Fixed Income Securities Eligible for Trading 2015-012 
 
Fixed Income Securities Eligible for Trading 2015-013 
 
Updated Haircuts on Government Securities Deposited as Collateral 2015-014 
 
Fixed Income Securities Eligible for Trading 2015-015 
 
Final Contract Adjustment – Metro Inc. (MRU) – Stock Split  2015-016 
 
Fixed Income Securities Eligible for Trading 2015-017 
 
Fixed Income Securities Eligible for Trading 2015-018 
 
New Clearing Member – BBS Securities Inc. 2015-019 
 
Anticipated Contract Adjustment – Gildan Activewear Inc. (GIL) – Stock Split 2015-020 
 

 



 
Fixed Income Securities Eligible for Trading 2015-021 
 
Fixed Income Securities Eligible for Trading  2015-022 
 
Anticipated Contract Adjustment – FirstService Corporation (FSV) – Spin-Off  2015-023 
 
Fixed Income Securities Eligible for Trading 2015-024 
 
Anticipated Contract Adjustment – Keyera Corp. (KEY) – Stock Split 2015-025 
 
New Equity Option Class  2015-026 
 
Directors and Officers of CDCC  2015-027 
 
Final Contract Adjustment – Magna International Inc. (MG) – Stock Split 2015-028 
 
Fixed Income Securities Eligible for Trading 2015-029 
 
Allied Nevada Gold Corp. (ANV)  - Suspension 2015-030 
 
Self-Certification – Amendment to CDCC Rules A-9 and B-14 – Adjustment  
Committee for Over-the-Counter Derivative Instruments  2015-031 
 
Self-Certification – Amendments to the Risk Manual and to the Rules B-5, B-6, B-15  
and D-1 of CDCC Rules 2015-032 
 
Self-Certification – Amendments to Rules A-1, B-10, C-7 and C-12 of CDCC Rules  2015-033 
 
Self-Certification – Amendment to CDCC Rules A-1, D-1, D-4 and D-5 – New Clearing  
Services for Financially-Settled Over-the-Counter Index Options 2015-034 
 
Self-Certification – Amendments to Rules A-1 and A-6   2015-035 
 
Self-Certification – Amendment to the Risk Manual of the Canadian Derivatives  
Clearing Corporation to Address the Stress Testing Framework   2015-036 
 
Clearing Member Voluntary Withdrawal – Deutsche Bank Securities Limited  2015-037 
 
Final Contract Adjustment – Brookfield Residential Properties Inc. (BRP) – Plan  
of Arrangement  2015-038 
 
Final Contract Adjustment – Gildan Activewear Inc. (GIL) – Stock Split 2015-039 
 
Fixed Income Securities Eligible for Trading  2015-040 
 
Allied Nevada Gold Corp. (ANV) - Delisting  2015-041 
 
Final Contract Adjustment – Keyera Corp. (KEY) – Stock Split  2015-042 
 
Modification to the Three-Month Canadian Bankers’ Acceptance Futures (BAX)  
Contract Margin Methodology 2015-043 
 
Anticipated contract Adjustment – Catamaran Corporation (CCT) - Acquisition  2015-044 
 

 



 
Fixed Income Securities Eligible for Trading 2015-045 
 
Fixed Income Securities Eligible for Trading 2015-046 
 
Anticipated Contract Adjustment – Brookfield Asset Management Inc.  
(BAM.A) – Stock Split   2015-047 
 
Anticipated Contract Adjustment – Alamos Gold Inc. (AGI) - Merger 2015-048 
 
Directors and Officers of CDCC 2015-049 
 
Criteria for Eligibility of Securities Underlying Options 2015-050 
 
Final Contract Adjustment – Brookfield Asset Management Inc. (BAM.A) – Stock Split 2015-051 
 
Fixed Income Securities Eligible for Trading  2015-052 
 
Final Contract Adjustment – Talisman Energy Inc. (TLM) – Plan of Arrangement  2015-053 
 
Fixed Income Securities Eligible for Trading 2015-054 
 
Self-Certification – Amendments to the Risk Manual of CDCC to Address Close-out  
Periods in the Margin Calculation  2015-055 
 
Self-Certification – Amendments to the Operations Manual and Risk Manual of CDCC  
Additional Margin for Specific Wrong-way Risk. 2015-056 
 
Self-Certification – Amendments to the Risk Manual of CDCC Concentration Risk 2015-057 
 
Final Contract Adjustment – Brookfield Asset management Inc. (BAM.A) –  
StockSplit – ERRATUM 2015-058 
 
Re-Introduction of an Option Class – Brookfield Asset Management Inc. (BAM)  2015-059 
 
New Equity and ETF Options Classes 2015-060 
 
Self-Certification – Amendments to the Risk Manual of CDCC to Address Collateral  
Haircut 2015-061 
 
Self-Certification – Amendments to the Operations Manual and Risk Manual of CDCC  
to Address Mismatched Settlement Risk in the Margin Calculation 2015-062 
 
Self-Certification – Amendments to the Operations Manual and Risk Manual of CDCC  
to Address its Intra-Day Variation Margin Exposure 2015-063 
 
Self-Certification – Amendments to the Rules and Risk Manual of CDCC Collateral  
Framework  2015-064 
 
Anticipated Contract Adjustment – Pacific Rubiales Energy Corp. (PRE) - Plan of  
Arrangement 2015-065 
 
Request for Comments – Amendments to Rule B-3 of the Rules of CDCC to Introduce  
Acceleration of Expiry  2015-066 
 

 



 
Final Contract Adjustment – FirstService Corporation (FSV) - Spinoff 2015-067 
 
Anticipated Contract Adjustment – Legacy Oil & Gas Inc. (LEG) – Plan of Arrangement  2013-068 
 
Fixed Income Securities Eligible for Trading  2015-069 
 
Final Contract Adjustment – Continental Gold Limited (CNL) – Name and CUSIP Change 2015-070 
 
New CDCC List of Fees (Effective as of July 1, 2015)  2015-071 
 
New Weekly Equity Options Classes  2015-072 
 
Fixed Income Securities Eligible for Trading 2015-073 
 
Fixed Income Securities Eligible for Trading 2015-074 
 
New Equity and ETF Options Classes 2015-075 
 
Fixed Income Securities Eligible for Trading  2015-076 
 
Trading by U.S. Residents  2015-077 
 
Approved Depositories  2015-078 
 
Final Contract Adjustment – Alamos Gold Inc. (AGI) – Plan of Arrangement (Final) 2015-079 
 
Final Contract Adjustment – AuRico Gold Inc. (AUQ) – Plan of Arrangement (Final)  2015-080 
 
Final Contract Adjustment – Legacy Oil + Gas Inc. (LEG) – Plan of Arrangement 2015-081 
 
Final Contract Adjustment – Legacy Oil + Gas Inc. (LEG) – Plan of Arrangement (Follow-up) 2013-082 
 
Final Contract Adjustment – Calloway Real Estate Investment Trust (CWT.UN) – Name,  
Symbol and CUSIP Change  2015-083 
 
Fixed Income Securities Eligible for Trading   2015-084 
 
Fixed Income Securities Eligible for Trading  2015-085 
 
Criteria for Eligibility of Securities Underlying Options 2015-086 
 
Fixed Income Securities Eligible for Trading  2015-087 
 
Anticipated Contract Adjustment – Canfor Pulp Products Inc. (CFX) – Special Dividend  2015-088 
 
Final Contract Adjustment – Catamaran Corporation (CCT) – Plan of Arrangement  
(Final) 2015-089 
 
Final Contract Adjustment – Canfor Pulp Products Inc. (CFX) – Special Cash Dividend 2015-090 
 
Options & Futures Contracts on S&P/TSX composite Index Banks (Industry Group) and 
S&P/TSX Capped Utilities Index 2015-091 
 
Fixed Income Securities Eligible for Trading  2015-092 

 



 
 
Fixed Income Securities Eligible for Trading  2015-093 
 
Fixed Income Securities Eligible for Trading  2015-094 
 
Request for Comments – Amendment to the Rules of the Canadian Derivatives Clearing 
Corporation to Address Multiple Weekly Options Expiries 2015-095 
 
Request for Comments – Amendments to the Canadian Derivitaves Clearing  
Corporation Operations Manual for the Purpose of Moving theAfternoon Intra-Day  
Margin Process  2015-096 
 
Fixed Income Securities Eligible for Trading   2015-097 
 
Final Contract Adjustment – Pacific Rubiales Energy Corporation (PRE) – CUSIP and  
Name Change  2015-098 
 
Directors and Officers of CDCC 2015-099 
 
New Equity Options Classes   2015-100 
 
Fixed Income Securities Eligible for Trading  2015-101 
 
Self-Certification – Amendments to Rule B-3 of the Rules of CDCC to Introduce Acceleration  
of Expiry 2015-102 
 
Self-Certification – Amendments to the Operation sManual of CDCC to Address the Increase 
 of Limit Requiring Notice for Clearing Member’s Deposit/Withdrawal  2015-103 
 
Final Contract Adjustment – Horizons BetaPro S&P/TSX Capped Energy Bull Plus ETF 
 (HEU) – Reverse Unit Split 2015-104 
 
Fixed Income Securities Eligible for Trading  2015-105 
 
Fixed Income Securities Eligible for Trading  2015-106 
 
Re-Introduction of an ETF Option Class – Horizons BetaPro S&P/TSX Capped Energy  
Bull Plus ETF (HEU) 2015-107 
 
Fixed Income Securities Eligible for Trading  2015-108 
 
Fixed Income Clearing – Updated Eligibility List 2015-109 
 
Directors and Officers of CDCC 2015-110 
 
Accelerated Expiry – Launch – September 18, 2015 2015-111 
 
Accelerated Expiry – Initial Use – Catamaran Corporation – (CCT1) – September 18, 2015 2015-112 
 
Accelerated Expiry – Initial Use – Talisman Energy Inc. – (TLM1) – September 18, 2015 2015-113 
 
Fixed Income Securities Eligible for Trading  2015-114 
 
Final Contract Adjustment – Empire Company Limited (EMP-A) – Stock Split 2015-115 

 



 
 
Modification to the Three-Month Canadian Bankers’ Acceptance Futures (BAX) Contract  
Margin Methodology – Launch – Postponement 2015-116 
 
Fixed Income Securities Eligible for Trading 2015-117 
 
New Equity Options Classes 2015-118 
 
Fixed Income Securities Eligible for Trading  2015-119 
 
Anticipated Contract Adjustment – Canadian Oil Sands Limited (COS) – Acquisition  2015-120 
 
Anticipated Contract Adjustment – Canexus Corporation (CUS) – Plan of Arrangement 2015-121 
 
Fixed Income Securities Eligible for Trading  2015-122 
 
Fixed Income Securities Eligible for Trading  2015-123 
 
Criteria for Eligibility of Securities Underlying Options  2015-124 
 
Final Contract Adjustment – BMO S&P/TSX Laddered Preferred Share Index ETF  
(ZPR) – CUSIP and Name Change 2015-125 
 
New Equity Option Class  2015-126 
 
Fixed Income Securities Eligible for Trading  2015-127 
 
Modification to the Three-Month Canadian Bankers’ Acceptance Futures (BAX)  
Contract Margin Methodology – Launch – November 30, 2015 2015-128 
 
Bank Holiday – November 11, 2015 2015-129 
 
2015-2016 Holiday Schedule 2015-130 
 
Expiry Schedule 2015-131 
 
Self-Certification – Amendments to Rule A-216 of CDCC Regarding Audited Statements  
of the Corporation  2015-132 
 
Self-Certification – amendments to the Operations manual of CDCC for the Purpose  
of Adding a New Report (MS78)  2015-133 
 
Self-Certification – Amendments to the Canadian Derivatives Clearing Corporation  
Operations Manual for the Purpose of Moving the Afternoon Intra-Day Margin Process 2015-134 
 
Self-Certification – Amendment to the Rules of the Canadian Derivatives Clearing Corporation 
to Address multiple Weekly Options Expiries 2015-135 
 
Fixed Income Securities Eligible for Trading  2015-136 
 
Anticipated Contract Adjustment – Horizons ETFs HGU, HNU, HOU and HXD – Reverse  
Unit Split 2015-137 
 
Fixed Income Securities Eligible for Trading 2015-138 

 



 
 
Modification to the Three-Month Canadian Bankers’ Acceptance Futures (BAX) Contract  
Margin Methodology – Launch - Postponement 2015-139 
 
Final Contract Adjustment – Horizons BetaPro S&P/TSX Global Gold Bull Plus  
ETF (HGU) – Reverse Unit Split 2015-140 
 
Final Contract Adjustment – Horizons BetaPro NYMEX Crude Oil Bull Plus ETF  
(HOU) – Reverse Unit Split 2015-141 
 
Final Contract Adjustment – Horizons BetaPro S&P/TSX 60 Bear Plus ETF (HXD) -  
reverse Unit Split 2015-142 
 
Final Contract Adjustment – Horizons BetaPro NYMEX Natural Gas Bull Plus ETF  
(HNU) – Reverse Unit Split 2015-143 
 
Fixed Income Securities Eligible for Trading 2015-144 
 
Anticipated Contract Adjustment – Boardwalk Real Estate Investment Trust  
(BEI.UN) – Special Distribution 2015-145 
 
Re-Introduction of ETF Option Classes 2015-146 
 
New Equity Option Class 2015-147 
 
Request for Comments – Proposed Amendments to the Risk Manual and Sections A-102,  
A-1A01, A-301, A-303, A-305 of the Rules of the Canadian Derivatives Clearing Corporation 2015-148 
 
Request for Comments – Amendments to the Default Manual and to Sections A-309 and  
A-401 of the Rules of the Canadian Derivatives Clearing Corporation 2015-149 
 
Fixed Income Securities Eligible for Trading 2015-150 
 
Fixed Income Securities Eligible for Trading 2015-151 
 
Self-Certification – Amendments to the Risk Manual of the Canadian Derivatives Clearing  
Corporation to Address Procyclicality of Margin 2015-152 
 
Fixed Income Securities Eligible for Trading 2015-153 
 
New CDCC List of Fees (Effective as of January 1, 2016) 2015-154 
 
Final Contract Adjustment 0 Boardwalk Real Estate Investment Trust (BEI.UN)  
– Special Distribution 2015-155 
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