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List of Notice-to-Members  
 
 
For your reference, please find attached a list of Canadian Derivatives Clearing Corporation 
Notice-To-Members issued in 2011. 
 
 
 
 
Glenn Goucher 
President and Chief Clearing Officer 



 

 

CANADIAN DERIVATIVES CLEARING CORPORATION 
 

NOTICE TO MEMBERS 
 

2011 
 

I N D E X 
 
  Notice-To-Members 
Subject  Number 
 
List of 2010 Notice-To-Members 2011-001 
 
Final Contract Adjustment – NAL Oil & Gas Trust (NAE.UN) 
- Plan of Arrangement 2011-002 
 
Final Contract Adjustment – ARC Energy Trust (AET.UN) 
- Plan of Arrangement 2011-003 
 
Final Contract Adjustment – Canadian Oil Sands Trust (COS.UN) 
- Plan of Arrangement 2011-004 
 
Final Contract Adjustment – Enerplus Resources Fund (ERF.UN) 
- Plan of Arrangement 2011-005 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-006 
 
Re-Introduction of an Option Class – Petrobank Energy and Resources Ltd. 
- Re-Listing of New Series 2011-007 
 
Trading by U.S. Residents 2011-008 
 
Final Contract Adjustment – George Weston Limited (WN) 
- Special Cash Dividend 2011-009 
 
Final Contract Adjustment – Pengrowth Energy Trust (PGF.UN) 
- Plan of Arrangement 2011-010 
 
Final Contract Adjustment – Penn West Energy Trust (PWT.UN) 
- Plan of Arrangement 2011-011 
 
Anticipated Contract Adjustment – Consolidated Thompson Iron Mines Limited (CLM) 
- Plan of arrangement 2011-012 
 
Anticipated Contract Adjustment – Inmet Mining Corporation (IMN) 
Lundin Mining Corporation (LUN) - Plan of Arrangement 2011-013 
 
Criteria for Eligibility of Stock Options 2011-014 
 
Final Contract Adjustment – Follow-Up – Ivanhoe Mines Ltd. (IVN) 
- Rights Expiration 2011-015 
 
New Equity Options Classes 2011-016 



 

 

 
Membership Withdrawn – W.D. Latimer Co. Limited 2011-017 
 
Anticipated Contract Adjustment – Potash Corporation of Saskatchewan (POT) 
- Stock Split  2011-018 
 
Name Change from Dundee Securities to DWM Securities Inc. 2011-019 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-020 
 
Anticipated Contract Adjustment – Fronteer Gold (FRG) 
- Plan of Arrangement 2011-021 
 
Final Contract Adjustment – Potash Corporation of Saskatchewan (POT) 
- Stock Split 2011-022 
 
Revision – Directors and Officers of CDCC - 2011 2011-023 
 
Final Contract Adjustment – Anatolia Minerals Development (ANO) 
- Name, Symbol and CUSIP Change 2011-024 
 
Anticipated Contract Adjustment – Enbridge Inc. (ENB) 
- Stock Split 2011-025 
 
New Equity and ETF Options Classes 2011-026 
 
Self-Certification-Omnibus Project – Amendments to Sections A-102, A-401 
A-402, A-709 and C-303 of the Rules and to the Operations Manual 2011-027 
 
Request for Comments-New Product: Mini Futures Contracts on the 
S&P/TSX 60 Index (SXM) – Amendment to Operations Manual 2011-028 
 
Anticipated Contract Adjustment – Lundin Mining (LUN) - Acquisition 2011-029 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-030 
 
Final Contract Adjustment – Ventana Gold (VEN) - Acquisition 2011-031 
 
New Long-Term Equity, ETF and Index Options 2011-032 
 
New Equity Options Classes 2011-033 
 
Anticipated Contract Adjustment – lululemon athletica (LLL) – Stock Split 2011-034 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-035 
 
Anticipated Contract Adjustment – Equinox Minerals (EQN) 
- Acquisition 2011-036 
 
Final Contract Adjustment – Western Coal (WTN) 
- Plan of Arrangement 2011-037 



 

 

 
Erratum - Final Contract Adjustment – Western Coal (WTN) 
- Plan of Arrangement 2011-038 
 
Final Contract Adjustment – Western Coal (WTN) 
- Plan of Arrangement (Follow-Up) 2011-039 
 
Final Contract Adjustment – Fronteer Gold (FRG) 
- Plan of Arrangement 2011-040 
 
Futures Contracts on Canadian Heavy Crude Oil Price Differential (WCH) 2011-041 
 
Revision – Directors and Officers of CDCC - 2011 2011-042 
 
Criteria for Eligibility of Stock Options 2011-043 
 
New Equity Options Classes 2011-044 
 
Anticipated Contract Adjustment – Equinox Minerals (EQN) 
- Acquisition 2011-045 
 
Self-Certification – New Product: Mini Futures Contracts on the 
S&P/TSX 60 Index – Amendment to Operations Manual of CDCC 2011-046 
 
Anticipated Contract Adjustment – Centerra Gold (CG) – Special Cash Dividend 2011-047 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-048 
 
Mini Futures Contracts on the S&P/TSX 60 Index 2011-049 
 
Anticipated Contract Adjustment – Brookfield Properties (BP) – Rights Offering 2011-050 
 
Final Contract Adjustment – Centerra Gold (CG) – Special Cash Dividend 2011-051 
 
Final Contract Adjustment – Brookfield Properties (BPO) – Name Change 2011-052 
 
Final Contract Adjustment – Brookfield Office Properties (BPO) 
- Rights Offering 2011-053 
 
Final Contract Adjustment – Claymore Natural Gas Commodity ETF (GAS) 
- Reverse Unit Split 2011-054 
 
Final Contract Adjustment – IESI-BFC (BIN) – Name and CUSIP Change 2011-055 
 
Directors and Officers of CDCC – 2011 - 2012 2011-056 
 
Erratum - Final Contract Adjustment – Claymore Natural Gas Commodity ETF (GAS) 
- Reverse Unit Split 2011-057 
 
Re-Introduction of an Option Class – Claymore Natural Gas Commodity ETF 
- Re-Listing of New Series 2011-058 
 
 



 

 

Final Contract Adjustment – Consolidated Thompson Iron Mines (CLM) 
- Plan of Arrangement 2011-059 
 
Final Contract Adjustment – Enbridge (ENB) – Stock Split 2011-060 
 
New Equity Options Classes 2011-061 
 
New Long Term Series on ETF Options 2011-062 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-063 
 
Final Contract Adjustment – Toromont Industries (TIH) - Spinoff 2011-064 
 
Futures Contract on Canada Carbon Dioxide Equivalent (CO2e) Units (MCX) 2011-065 
 
Final Contract Adjustment – Follow-Up – BPO Office Properties (BPO) 
- Rights Expiration 2011-066 
 
Final Contract Adjustment – Gammon Gold (GAM) 
- Name, Symbol and CUSIP Change 2011-067 
 
2011 List of Fees of Canadian Derivatives  
Clearing Corporation  – Revised Version 2011-068 
 
Anticipated Contract Adjustment – Breakwater Resources (BWR) 
- Acquisition and Special Dividend 2011-069 
 
Anticipated Contract Adjustment – First Quantum Minerals (FM) 
- Stock Split 2011-070 
 
Futures Contract on Canada Carbon Dioxide Equivalent (CO2e) Units (MCX) 2011-071 
 
New Equity Options Classes 2011-072 
 
Final Contract Adjustment – lululemon athletica inc. (LLL) – Stock Split 2011-073 
 
Self-Certification – Omnibus Project – Amendments to Sections A-102, A-801, 
A-803, A-804, D-601 and D-606 of the Rules and to the Operations Manual 2011-074 
 
Trading by U.S. Residents 2011-075 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-076 
 
Final Contract Adjustment – Equinox Minerals (EQN) - Acquisition 2011-077 
 
Criteria for Eligibility of Stock Options 2011-078 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-079 
 
New Clearing Member – Canadian Imperial Bank of Commerce 2011-080 
 



 

 

Request for Comments – Omnibus Project II – Amendment to Rules and Operations Manual 2011-081 
 
Final Contract Adjustment – First Quantum Minerals (FM) – Stock Split 2011-082 
 
New Equity Options Classes 2011-083 
 
Margin Intervals 2011-084 
 
Margin Intervals – Follow-up to Notice to Members No. 084-11 2011-085 
 
Erratum – New Clearing Member – Canadian Imperial Bank of Commerce 2011-086 
 
Final Contract Adjustment – Breakwater Resources (BWR)  
- Special Cash Dividend 2011-087 
 
Final Contract Adjustment – Greystar Resources (GSL) 
- Name, Symbol and CUSIP Change 2011-088 
 
Restriction on the Tender of Exercise Notices on Sino-Forest Corporation 2011-089 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-090 
 
Margin Intervals - Erratum 2011-091 
 
Final Contract Adjustment – Breakwater Resources (BWR) - Acquisition 2011-092 
 
Sino-Forest Corporation (TRE) – Put Options 2011-093 
 
Sino-Forest Corporation (TRE) – Put Options 2011-094 
 
Sino-Forest Corporation (TRE) – Put Options 2011-095 
 
Erratum - Sino-Forest Corporation (TRE) – Put Options 2011-096 
 
Amendments to the List of Fees of Canadian Derivatives 
Clearing Corporation 2011-097 
 
Erratum – Margin Rates for Inter-Month Spread 2011-098 
 
New Equity Options Classes 2011-099 
 
Anticipated Contract Adjustment – Anvil Mining (AVM) - Acquisition 2011-100 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-101 
 
Final Contract Adjustment – Groupe Aeroplan (AER)  
– Name and Symbol Change 2011-102 
 
Erratum - Final Contract Adjustment – Groupe Aeroplan (AER)  
– Symbol Change 2011-103 
 
Criteria for Eligibility of Stock Options 2011-104 



 

 

 
Anticipated Contract Adjustment – Daylight Energy (DAY) - Acquisition 2011-105 
 
Anticipated Contract Adjustment – Open Range Energy (ONR) 
- Plan of Arrangement 2011-106 
 
New Equity Options Classes 2011-107 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-108 
 
Bank Holiday – November 11, 2011 2011-109 
 
MF Global Canada Co. 2011-110 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-111 
 
2011 – 2012 Holiday Schedule 2011-112 
 
Notice of Suspension of MF Global Canada Co. 2011-113 
 
Update Regarding MF Global Canada Co. 2011-114 
 
Final Contract Adjustment – Open Range Energy (ONR) 
- Plan of Arrangement 2011-115 
 
Final Contract Adjustment – Galleon Energy (GO)  
- Name and CUSIP Change 2011-116 
 
New Clearing Member – Bank of Montreal 2011-117 
 
Final Contract Adjustment – Open Range Energy (ONR) 
- Plan of Arrangement (Follow-Up) 2011-118 
 
Erratum - Final Contract Adjustment – Open Range Energy (ONR) 
- Plan of Arrangement 2011-119 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-120 
 
Anticipated Contract Adjustment – Grande Cache Coal (GCE) 
- Plan of Arrangement 2011-121 
 
Update – MF Global Canada Co. 2011-122 
 
Final Contract Adjustment – Genworth MI Canada (MIC) 
- Special Cash Dividend 2011-123 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-124 
 
New Equity Options Classes 2011-125 
 



 

 

Update on the Suspension of MF Global Canada Co. 2011-126 
 
Final Contract Adjustment – Horizons BetaPro NYMEX®  
Natural Gas Bull Plus ETF (HNU) – Reverse Unit Split 2011-127 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-128 
 
Re-Introduction of an Option Class and Series  
- Horizons BetaPro Nymex Natural Gas Bull Plus ETF 2011-129 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-130 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-131 
 
Anticipated Contract Adjustment – Quadra FNX Mining (QUX) 
- Plan of Arrangement 2011-132 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-133 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-134 
 
Anticipated Contract Adjustment – European Goldfields (EGU) 
- Plan of Arrangement 2011-135 
 
CDCC – 2012 List of Fees 2011-136 
 
Request for Comments – Futures Contracts on Canadian Shares 
- Amendment to Rule A-9 Adjustments in Contract Terms and 
Rule C-15 Share Futures – Amendment to Risk and Operations Manual 2011-137 
 
Final Contract Adjustment – Daylight Energy Ltd. (DAY) 
- Plan of Arrangement 2011-138 
 
Margin Parameters for the Montréal Exchange Derivatives Instruments  
and Over-the-Counter Derivative Instruments 2011-139 
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