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NOTICE TO MEMBERS 
No. 2010 - 017 
March 10, 2010 
 

SYMBOLOGY CONSOLIDATION 
CURRENCY OPTIONS, INDEX AND OPTIONS ON FUTURES  

 
 
Bourse de Montréal Inc. (the  Bourse) and Canadian Derivatives Clearing Corporation (CDCC) hereby 
inform all participants that at the opening on Monday March 15, 2010 all open positions on the following 
Currency Options, Index and Options on Futures will be transferred to their consolidated symbols: 
 

Options on Three Month Canadian Bankers’ Acceptance Futures – OBW/OBY 
Options on Ten-Year Government of Canada Bond Futures – OGA/OGG/OGH/OGW/OGZ 

Options on the US Dollar – USZ 
S&P/TSX 60 Index Options - SXW 

 
 
The associated symbols for these options are listed as follows: 
 
 

Name 
 

Old 
Symbol 

New 
Symbol 

Strike Price Month Consolidation 
Date 

Effective 
Date 

Options on Three 
Month Canadian 
Bankers Acceptance 
Futures 

OBW 
OBY 

OBX 
OBX 

100.00 – 103.00 
97.125 – 99.875 

March 
June 

September 
December 

2010-03-12 2010-03-15 

Options on Ten-Year 
Government of 
Canada Bond 
Futures 

OGA 
OGG 
OGH 
OGW 
OGZ 

OGB 
OGB 
OGB 
OGB 
OGB 

100.00 – 112.50 
126.00 – 138.50 

150.00 
75.00  

95.00 and 97.00 

April 
May 
June 

September 
 

2010-03-12 2010-03-15 

US Dollar USZ USX 110.00 – 118.00 
110.00 – 110.50 

March 
June 

2010-03-12 2010-03-15 

S&P/TSX 60 Index 
Options 

SXW SXO 560.00 – 685.00 
630.00 – 685.00 
655.00 – 685.00 
610.00 – 685.00 
630.00 – 685.00 

March 
April 
May 
June 

September 

2010-03-12 2010-03-15 
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Strike prices are subject to changes, depending on the underlying value closing price on 
Friday March 12, 2010.  
 
For further information, please contact Louise Leclair, Trading Systems Analyst Market Operations, 
Bourse de Montréal Inc. at 514-871-3526.  CDCC Clearing Members may contact the CDCC Operations 
Department. 
 
 
 
Glenn Goucher 
Senior Vice-President and Chief Clearing Officer 
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