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NOTICE TO MEMBERS
No. 2015 - 133
November 18, 2015

SELF-CERTIFICATION

AMENDMENTS TO THE OPERATIONS MANUAL OF CDCC FOR THE PURPOSE
OF ADDING A NEW REPORT (MS78)

On July 29, 2015, the Board of Directors of the Canadian Derivatives Clearing Corporation
(CDCC) approved amendments to the Operations Manual. CDCC wishes to inform the Clearing
Members that the amendment has been self-certified pursuant to the self-certification process set
forth in the Derivatives Act (C.Q.L.R., ¢ 1-14.01) and approved by the Ontario Securities
Commission in accordance with the “Rule Change Not Requiring Approval in Ontario” process.

The purpose of the amendment is to correct the absence of a report missing from the list of
reports provided in the Operations Manual.

You will find attached hereto the amendments to be incorporated into the version of the
Operations Manual of CDCC that will be made available on the CDCC website at www.cdcc.ca
as of November 18, 2015 and set to come into force as of November 30, 2015.

If you have any questions or concerns regarding this notice, please contact CDCC’s Corporate
Operations department or direct your e-mail inquiries to cdcc-ops@cdcc.ca.

Glenn Goucher
President and Chief Clearing Officer

Canadian Derivatives Clearing Corporation

The Exchange Tower 800 Victoria Square
130 King Street West, 5 Floor 3 Floor
Toronto, Ontatio Montréal, Québec
M5X 12 H47Z 1A9

Tel. : 416-367-2470 Tel. : 514-871-3545

www.cdcc.ca


http://www.cdcc.ca/
mailto:cdcc-ops@cdcc.ca
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CANADIAN DERIVATIVES CLEARING CORPORATION
CORPORATION CANADIENNE DE COMPENSATION DE PRODUITS DERIVES

OPERATIONS MANUAL

VERSION OF MAY-25, 2015



REPORT DETAILS

Report Code Report Name Report Description
Daily:
MAO1 Deposits and Withdrawals Details on Clearing Member’s deposits and withdrawals for
Report Margin, Clearing Fund and Difference Fund.
(Note: will find the letters D, W and PW next to the date of
deposit)
MDO01 Options Unsettled Delivery Lists unsettled deliveries for Options.
Report
MD51 Futures Unsettled Delivery Lists unsettled deliveries for Futures
Report - the issue and number of Futures contracts which must be
delivered
- the account to which the delivery has been assigned and the
opposite Clearing Member
- the Settlement Amount and settlement date
MD70 Fixed Income Net Settlement | Status of Clearing Member’s settlement activity at the Central
Delivery Status Report Securities Depository with respect to Acceptable Securities on
that day.
MPO1 Options Open Positions Report | Lists the Clearing Member’s Open Positions for puts and calls.
MPQ2 Sub-Account Options Open Lists all Options Open Positions in sub-accounts of the Clearing
Positions Report Member’s Client Account(s), Firm Account(s) and Multi-
Purpose Account(s).
MP21 Contract Adjustment Report Lists the Clearing Member’s Long Positions and Short Positions
before and after the relevant contract adjustment.
MP51 Futures Open Positions Report | Lists the Clearing Member’s Futures and Options on Futures
Open Positions for all accounts.
MP70 Fixed Income Forward Repo Lists the Clearing Member’s Repurchase Transactions accepted
Position Report for clearing by CDCC.
MP71 Fixed Income Repo Lists all of the Clearing Member’s Repurchase Transactions that
Conversion Position Report have progressed from Forward Repurchase Transactions to
Running Repurchase Transactions on that day.
MP73 Fixed Income Running Repo Lists all of the Clearing Member’s Running Repurchase
Open Positions Report Transactions as of that day.
MP75 Fixed Income Forward Net Lists all of the Clearing Member’s forward Net Settlement
Settlement Positions Report Positions obligations.
MP79 Daily Repo Rate Mark to Lists the Clearing Member’s MTM Repo Rate Payments, OCF
Market Report MTM Payments and Net MTM Reversal Requirement for that
day.
MRO5 OTCI (Converge) Position Lists Clearing Member’s percentage of OTCI (Converge)
Limits Usage Report Position Limits used.
MR50 Daily Capital Margin Lists Clearing Member’s Margin and capital requirements.
Monitoring Report Identifies if additional Margin is required.
MS01 Daily Settlement Summary Lists assets balances with Margin requirements and cash
Report settlement in Canadian and U.S. dollars.
MS03 Trading and Margin Summary | Lists Options Premiums, Settlement of Gains and Losses,
Report Futures Premiums and Margin requirements for each sub-
account.
Note: Does not include trade adjustments (T+1)
MS05 SPAN Performance Bond The report shows the Performance Bond (Margin) requirements
Summary Report for each Clearing Member by type of account.
MSO07 Intra-Day Margin Report Margin call details with Margin requirements by account.
MS08 Daily Margin Activity Report | Lists details of positions by Class Group with Margin
requirements.
MS70 Fixed Income Net Settlement Lists all of the Clearing Member’s Fixed Income Transactions
Position Activity Report activities that contribute to its Net Settlement Position.
MS75 Fixed Income End of Day Detail of Clearing Member’s net settlement instructions to be




Settlement Instruction Report

sent to the Central Securities Depository after Netting Cut-Off
Time.

MS78 Forward NSP & Settlement Information report containing Net Settlement Position
Instruction Reconciliation information for the use of Clearing Member for reconciliation.
Report
MTO01 Options Daily Transaction Lists details for all Option contracts from previous Business
Report Day.
MT02 Options Exercised and Lists totals for Options Exercised Positions and Assigned
Assigned Report Positions by Series of Options (including the debit and credit
dollar values of the Transactions).
MTO03 List of Options/Cash Lists all trade adjustments and Open Position changes including
Adjustments Report cash adjustments and Position Transfers.
MTO05 Options Consolidated Activity | Lists all positions with activity including Option Premiums.
Report
MTO06 Options Sub-Account Lists positions with activity including Option Premiums for only
Consolidated Activity Report | the sub-accounts of Client, Firm and Multi-Purpose.
MT10 Unconfirmed Items Report Lists all items that remained unconfirmed by the opposite
member at the end of the current Business Day.
MT29 Trades Rejection Madification | Lists all original and modified trade rejections for the Clearing
Report Member.
MT51 Final Futures Daily Lists trade details for all Futures and Options on Futures
Transaction Report activity.
MT52 Futures Tenders and Lists all Tender Notices and Assigned Positions details.
Assignments Report
MT53 List of Futures/Cash Lists details on all Futures and Options on Futures trade
Adjustments Report adjustments, Open Position changes, including cash adjustments
and Position Transfers.
MT54 Futures Trading Summary Lists all Series of Futures and Options on Futures and prices,
Report and volumes at which each were traded. Lists number of
contracts bought and sold for each Series of Futures Trade
Prices.
MT66 Futures Sub-Account Lists Futures and Options on Futures positions with activity
Consolidated Activity Report | including Settlement of Gain and Losses and Futures Premiums
respectively, for the sub-accounts of Client, Firm and Multi-
Purpose.
MT70 Fixed Income Novated Lists the Clearing Member’s daily Fixed Income Transactions
Transactions Report novated to CDCC in accordance with the CDCC Clearing
Application.
MT71 Fixed Income CSD Novated Lists the data transmitted to CDCC by the Central Securities
Trades Report Depository with respect to the Clearing Member’s daily Fixed
Income Transactions submitted for clearing.
MT73 Fixed Income Trade Rejection | Lists details of Clearing Member’s daily Fixed Income
Report Transactions that were rejected (DK) by CDCC or by the
Clearing Member itself.
MT74 Fixed Income Not-Novated Lists the Clearing Member’s daily Fixed Income Transactions
Transactions Report that were not novated to CDCC, including all rejected and
orphaned trades.
MT92 Options on Futures Exercised | Lists totals for Options on Futures Exercised Positions and
& Assigned Report Assigned Positions by Series.
Note: Futures Options Exercised Positions and Assigned
Positions value is nil
MT99 Detailed Futures Consolidated | Detailed list of all Futures position with activity, including
Activity Report Settlement of Gains and Losses. Detailed list of all Options on
Futures positions and activity including Futures Premiums.
Monthly:
MA71 Clearing Fund Statement Identifies the Clearing Member’s Clearing Fund obligation.

(monthly and intra-monthly)

Lists the Clearing Member’s current Deposits within the




Clearing Fund and what is owed.

MBO01 Monthly Clearing Fees Invoice | This report contains summarization of the monthly clearing fees
in an invoice format — THIS IS NOT TO BE PAID. The system
automatically includes the collection of the fees within the daily
settlement on the morning of the fifth business day of the month.

MBO02 Monthly Clearing Fees Details | This report contains the following four sub-reports:

Report “’Fees’’ — this is product by sub-account.
“’Summary by Category’’ — this is summarization by product.
“’Summary by Account Operation Type’’ — this is a summary of
the operational charges by sub-account.

MBO03 Monthly Fixed Income This report details the clearing fees that are due with respect to

Clearing Fees Invoice Fixed Income Transactions by each Clearing Member.
MT40 Broker Ranking by Account Individual Clearing Member ranking within CDCC for
Report contracts, value traded and transactions (trade only) by month
with year to date.
FIFO Period:

MP56 FIFO Position Report Lists Series of Futures with positions in chronological order,
contracts in positions.

MP60 FIFO Declaration vs. Open Lists Clearing Member’s Futures positions and FIFO long

Position Report

positions declaration.

Options on Futures Expiry:

MT51 Final Futures Daily Lists trade details for all Futures and Options on Futures
Transaction Report activity.

MX11 Futures Options Expiry Report | Lists all expiring Options on Futures with In-the-Money Options
or Out-Of-the-Money Options amounts and Automatic Exercise
positions for Expiry.

MX12 Futures Options Expiry Lists all trade adjustments and Open Positions changes on

Adjustments Report expiring Series only.
MX13 Futures Options Expiry Lists all reported changes, deletions and/or additions to

Difference Report

exercises on the Futures Options Expiry Report (MX11).

Options Expiry (Friday Evening):

MTO01 Options Daily Transaction Lists trade details for all expiring Option contracts for the
Report Business Day.
MT02 Options Exercised and Lists totals for Options Exercised Positions and Assigned

Assigned Report

Positions by Series of Options (including the debit and credit
dollar values of the transactions).

MX01 Expiry Report Lists all expiring Options with In-the-Money Options or Out-of-
the-Money Options amounts and Automatic Exercise positions
for Expiry.

MX02 List of Expiry Adjustments Lists all trade adjustments and Open Positions changes on

Report expiring Series of Options only.

MX03 Expiry Difference Report Lists all reported changes, deletions and/or additions to

exercises on the Expiry Report.
OTCI Expiry:
MX01 Expiry Report Lists all expiring Options with In-the-Money Options or Out-of-

the-Money Options amounts and Automatic Exercise positions
for Expiry.

Business Day following Expiry:

MP11 Expired Options Positions Lists the Clearing Member’s balance of expired Options
Report positions following the Friday Expiry process.
MP12 Expired Futures Options Lists the Clearing Member’s balance of expired Futures Options

Positions Report

positions following the Friday Expiry process.
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