
Pricing and Risk Working Group

1. Group Information

The Pricing and Risk Working Group extends FpML to create a cross-product framework for
supporting pricing/valuation and market and credit risk reporting.

Chair of Working Group: Brian Lynn (Global Electronic Markets)

Chair Email Contact:

Participants • Michael Di Stefano (Integrasoft)
• Amod Dixit (Standard Chartered Bank)
• Marc Gratacos (ISDA)
• Mahmood Hanif (Bank of America)
• Eugene Kagansky (JPMorgan Chase)
• Pierre Lamy (Goldman Sachs)
• Philippe Negri (Sungard)
• Henrik Nilsson (TriOptima)
• Robert Stowsky (Brookpath Partners)
• Vlad Efroimson (Bank of America)
• Irina Yermakova (ISDA)

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

3. Mailing List
• View Pricing and Risk Working Group Mailing List

(../../_wgmail/_prwgmail/threads.html)
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