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Category/Catégorie: Non-Sensitive/Non-Délicat

CIMPA Standardized Basket Working Group phased approach

Goal: to develop and standardize repo basket products available for trading and
central clearing in Canada.

» The working group has agreed to start with the following main basket to simplify and facilitate
transition for market participants followed by the introduction of other baskets in phase 2.

Phase 1: GoC GC: main risk-free basket with industry consensus to include RRBs.

Phase 2:

1)  Provincial GC: working group members suggested three candidates:
a) “Core”. would include Ontario, Quebec and British Columbia eligible for CDCC clearing.
b) “Broad”: would include all provinces.

2) CMB: basket would only include fixed-rate securities
3) Pension fund basket
4) Corporate basket
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CIMPA Standardized Basket \Working Group Update

» The CCMS TMX/Clearstream teams in coordination with the working group have developed
a standardized GoC GC basket ready to go live in OSCAR upon UAT sign-off.

» On going work to develop standard mapping procedures for CIRO reporting entities to
ensure accurate CORRA data is captured.

» Testing sessions already in place between CIRO and a few dealers to follow GoC GC basket
trades through the reporting cycle.
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Introduction

* Anew link to the “GoC GC Standardised” basket will be available in the OSCAR screen and clicking on “New Basket”
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GoC GC Standardized Basket

Create a new basket
* Anew option has been added for a Standardised Baskets. The baskets S

are given in a dropdown list O Bilateral Basket
@ Standardised Basket

Standardised basket*

GOC-GC

Role*

Receiver

Participant Short Code

PartiD1|

Cancel Add counterparty
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Timeline for the GC Basket working group

Jan/Feb 2026 Mar-2026
In parallel, continue to verify and GoC GC basket listing
cqmplete CORRA eligible trade mapping To be listed on the BoC CIMPA website with a
Wlth CIRO and a few ready reporting hyperlink to TMX CCMS page for description and
entities I public dissemination
i

O
| | |

Jan/Feb 2026 Feb/Mar 2026 Q2-2026
GoC GC Standardized CCMS basket: Small yalue “live” trades to confirm and approve Test phase 2 gf CCMS standardlze_d
complete testing in UAT environment trading mapping and trade cycle settlement baskets: provies core, CDCC provies
the “locked” drop down menu basket in and CMBs,
OSCAR.
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