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PROPOSAL FOR THE MARKET MAKING OF FIXED INCOME FUTURES CONTRACTS

Information Requested Response




Spread and Size Commitment (please indicate)

Size (# of Contracts) Spread (ticks)

Notional
Contracts Symbol Amount Required Committed Required Committed

Mandatory

Banker’'s Acceptance | BAX
Futures - Reds (Red) $1,000,000 25 2

Banker’'s Acceptance | BAX
Futures - Greens (Green) $1,000,000 20 3

Two-Year
Government of
Canada Bond
Futures CGz $200,000 50 2

Five-Year
Government of
Canada Bond
Futures CGF $100,000 50 5

Optional Suggested Suggested

30-Day Overnight
Repo Rate Futures ONX $5,000,000 10 1

30-Year Government
of Canada Bond
Futures LGB $100,000 10 10

Other Considerations:

What are the advantages of your market making abilities over other firms? Please elaborate.




