
Interest Rate Derivatives (IRD)
Products Working Group Charter

1. Group Information

The Interest Rate Derivatives Working Group reviews changes to the IRD part of the
standard proposed by the Pricing and Risk Working Group and provides feedback to the
SWIFT work on ISO Business Modelling.

Chair of Working Group: Harry McAllister (BNP Paribas)

Chair Email Contact:

Participants • John Aldridge (JP Morgan Chase Bank)
• Marc Gratacos (ISDA)
• Robert Green (DTCC)
• Guy Gurden (Markit)
• Tony Kao (Goldman Sachs)
• Philippe Negri (Sungard)
• Jamie Orme (Goldman Sachs)
• Andrew Parry (JP Morgan Chase Bank)
• Marty Ross-Trevor (Bank of Tokyo-Mitsubishi)
• Marc Teichman (T-Zero)
• Jeff Valentino (Bank of America)
• Irina Yermakova (ISDA)

2. Charter and Documents
• Group Charter - HTML format (http://www.fpml.org/wgroup/irdwg/irdwgcharter.html)
• Group Charter - PDF format (http://www.fpml.org/wgroup/irdwg/irdwgcharter.pdf)

3. Mailing List
• View Interest Rate Working Group Mailing List (../../_wgmail/_irdwgmail/threads.html)
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