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NOTICE TO MEMBERS
No. 2017 - 075
May 31, 2017

UPDATED HAIRCUTS ON GOVERNMENT SECURITIES DEPOSITED AS
COLLATERAL

CDCC revises on a semi-annual basis its haircuts applicable on government securities that are
eligible for collateral deposit.

Following this review, the CDCC has decided to update the current haircuts values.

For further information, please contact the Risk Management Department at (514) 871-3505.

Glenn Goucher
President and Chief Clearing Officer
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Haircuts

Employed CaAD Real LS. Real
Form of Margin Eligible azset Walue cad Fieturn L5, Feturn
Gowvernment | Canadian Treasury bills, Canadian bonds

Securities [including real return bonds and excluding Canada
Savings Bonds], U.S. Treasury billz, LS. Treasury
bionds [including TIFS], and certain provincial
biands with a maturity of: 1
1year orless Ilarket 100 2.80% 260 2.80%
1- 3 years Ilarket 200 2.50% 350 3.50%
3-Byears Ilarket 250 2.80% 450 4.50%
5 - 10 years Ilarket 3005 3.00% .00 E.50%
10 - 20 years Ilarket 350 4.00% 5,00 10.00%
20 years and mare Ilarket 500 550 9.00% 10.00%

Employed | Province of Frovinze of | Province of | Provinee of
Farm of Margin Eligible azset alue COntario Cluebec Eritish Alberta
Gowernment | Canadian Treazury bills, Canadian bonds

Securities [including real return bonds and excluding Canada
Savings Bonds], U5, Treasury billz, LS. Treasury
biands [including TIFS], and certain provincial
bionds with a meaturity af: 1
1year orless larket 200 250 .00 250
1-Fyears Ilarket 200 280 .00 280
3-Byears larket 200 250 .00 250
5 - 10 years Ilarket 5002 550 400 4.00%
10 - 20 years larket .0 E.00% 450 500
20 years and moare Ilarket 10.50% E.A0% B.50 550

Form of Margin

Employed | Provinee of
Eligible azset Walue [lanitoba

Gaovernment
Securities

Canadian Treasury billz, Canadian bonds
[including real return bonds and excluding Canada
Savings Bonds], U.S. Treasury billz, LS. Treasury
bionds [including TIFS], and certain provincial
bionds with a maturity of: 1

1year orless Ilarket 250
1-Fyears larket 250
3-Byears Ilarket 250
5 - 10 years larket 250
10 - 20 years Ilarket 5002
20 years and mare larket .50
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