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NOTICE TO MEMBERS 

No. 2021-148   

October 19, 2021 

SELF-CERTIFICATION 

AMENDMENTS TO THE RISK MANUAL OF THE CANADIAN DERIVATIVES CLEARING CORPORATION 
INITIAL MARGIN MODEL CHANGE FOR BOND DERIVATIVES 

On May 6, 2021, the Board of Directors of the Canadian Derivatives Clearing Corporation (“CDCC”) approved 
certain amendments to Risk Manual in connection with the initial margin model change for bond derivatives. 

CDCC wishes to inform the Clearing Members that these amendments have been self-certified pursuant to the 
self-certification process set forth in the Derivatives Act (C.Q.L.R., c I-14.01) and submitted to the Ontario 
Securities Commission in accordance with the “Rule Change Requiring Approval in Ontario” process. 

You will find attached hereto the amendments set to come into force and to be incorporated into the version of 
the Risk Manual of CDCC that will be made available on the CDCC website at www.cdcc.ca on OCTOBER 28, 2021. 

The amendments described in the present notice were published for public comment by CDCC on May 25, 2021 
(see Notice 082-21). Further to the publication of this notice, CDCC received no formal comment. 

If you have any questions or concerns regarding this notice, please contact Sophie Brault at 514-268-0591 or at 
Sophie.brault@tmx.com. 

George Kormas 
President  

http://www.cdcc.ca/
https://www.cdcc.ca/u_avis_en/082-21_en.pdf
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