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E-Core Annotations

Business Process

PortfolioReconciliation

Credit Derivatives

CDSonMBS

LoanCDS

CDS Options

LCDS Tranches

Equity Derivatives

Conditional Variance Swaps

Correlation Swaps

Dividend Swaps

Dividend Adjustments

Remodelingwork

Interest Rate Derivatives

Swap Cancelable Modifications

Swap Nondeliverable Modifications

First Compounding Period End Date

Security Options Task Force

Bond and Convertible Bond Options

Validation

Validationrulesimprovement
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FpML-FIX

Pricing and Risk

Repos and Stock Loans
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Core DataTypes

Updated Messaging Architecture

Business Process

Cancellation message X

Commercial Loans

Loan Agreement Notices X

Loan rules X

Equity Derivatives

Options on Correlation Swaps

Options onDividend Swaps

Options onVariance Swaps

Constituent Exchange Id X

Validation

E-Core rules X

FXrules

Loan rules

Credit Derivatives

Commodities

FpML-FIX

FX

Interest Rate Derivatives

Pricing and Risk
Repos and Stock Loans
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Business Process

Credit EventsProcessing

Settlement Information

Generic product

Optionexercise/ expiry

Commodities

Commodity Underlyer

Commodity Swap
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Credit Derivatives

Credit EventsProcessing

Validation Rules

Commercial Loans

Loan rules

Loan Rollover

L/CManagement - Issuance

L/CManagement - Fee Payment

L/CManagement - Balance Shift

Lender Position Record

Loan Product and Underlyer

X | X | X | X |X|X|X

Equity Derivatives

Validation

Credit Derivatives rules

Coding Schemerules

Loan rules

FpM L-FIX

FX

Interest Rate Derivatives

Pricing and Risk

Repos and Stock Loans
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Multiple Namespaces

Views- Schemas Generation

Message Root Elements

XXX X

Defining Valid targets for every href

Removal of deprecatedstructure X

Product Modeling Task Force

ReviewProduct Modeling Inconsistencies IX X

Prioritize Inconsistenciesfor Resolution "x

Product Architecture and Guidelines "X "X

Asisting Working Groupswithimplementatiof| IX "x

Message Modeling Task Force ||

Business Messaging "X

Life Cycle Event Refactoring "X

Validation "

Schematron (definition of thevalidationrulgf) "x

Product Work ||

FX Options "x

Refactoring of Equity Options

Refactoring of IR Options X

Other

Replacement of A2A messages X

Version 5.0 Note:
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