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Trading Unit

Underlying

Expiry Cycle

Premium Quotation

Minimum Fluctuation
of the Option Premium

Strike Prices

Contract Type

Last Trading Day

Expiry Day

Position Reporting Threshold

Position Limit

Block thresholds

Trading Hours

Clearing Corporation

Ticker Symbol

One Three-Month CORRA Futures (CRA)

The Three-Month CORRA Futures contract for which the Reference Quarter begins on
the third Wednesday of the month in which such options expire.

Example: For a given year, the underlying futures contract for an option that expires in March is the CRA
contract for which the Reference Quarter begins on (and includes) the third Wednesday of March and ends
on (and does not include) the third Wednesday of June.

The seven (7) nearest months in the March, June, September, December quarterly cycle.

Quoted in points where each 0.01 point (1 basis point) represents C$25. For example, a
quote of 0.465 represents a total option premium of C$1,162.50 (46.5 basis points x C$25).

e 0.005=C%$12.50 per contract
e 0.001 = C%2.50 per contract for cabinet trades

Set at a minimum of 0.125 points intervals per Three-Month CORRA Futures contract
American Style

Trading terminates on the Friday before the 3@ Wednesday of the contract month
Expiration occurs on the last trading day.

300 options or equivalent futures contracts.

Information can be obtained from the Regulatory Division as they are subject to periodic
changes. See the position limits page on the Regulatory Division website.

e Regular hours (6 a.m. to 4:30 p.m.): 500 contracts

e Overnight hours (2:00 a.m. to 6:00 a.m.): 100 contracts

Regular session: 2:00 a.m.** to 4:30 p.m.

Note: During early closing days, the regular session closes at 1:30 p.m.
** + 15 seconds.

Canadian Derivatives Clearing Corporation (CDCC])

OCR

* Specifications correspond to Regular Options on Three-Month CORRA Futures. Serial (OCR) and mid-curve (OCY and OCZ) Options could be added in

the near-future.


https://reg.m-x.ca/en/requirements/position-limits
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This document is made available for general information purposes only. The information provided in this document, including financial and economic data, quotes and any analysis or interpretation thereof,
is provided solely for information purposes and shall not be construed in any jurisdiction as providing any advice or recommendation with respect to the purchase or sale of any derivative instrument,
underlying security or any other financial instrument or as providing legal, accounting, tax, financial or investment advice. Bourse de Montréal Inc. recommends that you consult your own advisors in
accordance with your needs before making a decision to take into account your particular investment objectives, financial situation and individual needs. All references in this document to specifications,
rules and obligations concerning a product are subject to the rules, policies and procedures of Bourse de Montréal Inc. and its clearinghouse, the Canadian Derivatives Clearing Corporation, which prevail
over this document. Although care has been taken in the preparation of this document, Bourse de Montréal Inc. and/or its affiliates do not guarantee the accuracy or completeness of the information
contained in this document and reserve the right to amend or review, at any time and without prior notice, the content of this document. Neither Bourse de Montréal Inc. nor any of its affiliates, directors,
officers, employees or agents shall be liable for any damages, losses or costs incurred as a result of any errors or omissions in this document or of the use of or reliance upon any information appearing
in this document. TMX, the TMX design, TMX Group are trademarks of TSX Inc. used under licence. MX is a trademark of Bourse de Montréal Inc.
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