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The CCMS TMX/Clearstream teams have developed and demonstrated the “locked”  
standardized GoC GC basket, which was well received by the participants in the working 
group.

Weekend of Oct 17th is the planned deployment into production, it will then be available in 
the OSCAR drop down menu for testing.

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

Planned 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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CIMPA Standardized Basket Working Group Update
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Introduction 

• A new link to a Standardised basket is started in the same way as creating a bilateral basket by going to the Basket screen and clicking 
on “New Basket”

•  
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Introduction 

• A new option has been added for a Standardised Baskets. The baskets are 
given in a dropdown list

• The user selects their role and the enters the Participant ID they will be using
•  After this the counterparty is added in a similar way to a bilateral basket
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Introduction 

• The rules and setup is fixed. Only 
the participant fields are editable.

•  The first user can either add the 
counterparty Participant which will 
allow them to approve

• Or, the basket can be sent to the 
counterparty to add their own 
participant code

• After this the approval process is 
the same as a bilateral basket

• The basket name will be fixed 
based on the basket name and 
the two participant IDs
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Updated timeline for the Basket working group

Oct/Nov 2025
GoC GC basket listing

To be listed on the BoC CIMPA website with a 
hyperlink to TMX CCMS page for description 

and public dissemination

Oct 2025
GoC GC Standardized CCMS basket: 

complete deployment into live trading of the 
“locked” drop down menu basket in OSCAR.

Q1-2026
Test phase 2 of CCMS standardized baskets: 
provies core, CDCC provies and CMBs, 

Oct/Nov 2025
Continue to verify and complete 
CORRA eligible trade mapping with 
all reporting entities and CIRO
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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 phased approach
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CIMPA website, Collateral Infrastructure and Market Practices Advisory Group

CIMPA, Priorities and the Way Forward, May 2024

Eurex, CIMPA Standardized Baskets Subgroup: European market experience with standardized repo 
baskets, August 2024

Eurex, Specifications GC Baskets https://www.eurex.com/ex-en/markets/eurex-repo/gc-repo

TMX, CDCC collateral eligibility and 2025 Roadmap update, September 2024

8

CIMPA Basket Working Group Key Documents

Adobe Acrobat 
Document

Adobe Acrobat 
Document


