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NOTICE TO MEMBERS

No. 2026 - 120
August 26, 2026

EXCHANGE-TRADED PRODUCTS

Resumption of Order Entry and Trading on the 30-Year Government of Canada Bond Futures
(LGB)

Pursuant to the Montréal Exchange’s Advisory Notice A26-011 and with regards to Notice to Members
119-26, the Canadian Derivatives Clearing Corporation (‘CDCC”) wishes to inform its Clearing
Members that order entry and trading will resume on the LGB contracts expiring in December 2026
(Z26), March 2027 (H27) and June 2027 (M27) and related strategies. The effective date shall be
August 27, 2026, after market close. There will be no impact on the September 2026 (U26) contract.

Details surrounding the updated LGB product specifications applicable to the December 2026 (Z26)
contract and deferred expiry contracts are available in Notice to Members 105-26. A summary of the
LGB contract modifications is provided in the table below:

LGB delivery period Current (applicable to the New (applicable to the December 2026
e . LGB contract and all subsequent
specification September 2026 LGB contract)
months)
Delivery Period Single day Full one-month delivery period
Notional Coupon 6% 4%
Deliverable Basket Multiple bonds with remaining Single bond (the 30-year GoC
maturity 2 25 years benchmark bond)

Consequently, the updated delivery basket for the LGB contract is as follows:



https://www.m-x.ca/en/resources/notices/advisory-notices?id=120
https://extranet.cdcc.ca/pdfReader_en?id=119-26&type=avis
https://extranet.cdcc.ca/pdfReader_fr?id=105-26&type=avis
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Thirty-Year Government of Canada Bond Futures Contracts - LGB

. September December
Government of Canada Bonds | Outstanding 2026 2026 March 2027 June 2027
. (CAN $
Coupon Maturity million)
December 1
o )
2.75% 2055 28750 0.5544
December 1,
3.50% 2057 35000 0.6490 0.9116 0.9119 0.9124
Total Outstanding ?n?:;i\;irfble Bonds (CAN $ 63750 35000 35000 35000

Conversion factors computed with a yield equal to

4%.

If you have any questions or concerns, please contact CDCC’s Business Operations

department or direct your e-mail inquiries to cdcc-ops@tmx.com.

Pascual Caraballo
Director, Business Operations

CDCC




