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Wo rking Gro up /  T imeframe Status No v Jul Sep Oct No v Dec Jan F eb M ar Ap r M ay Jun Jul A ug Sep Oct N o v D ec

A rchitecture WG
Support for Credit Event

Schedules for Commodities * * * * * * * * * * *
Technical improvements

C ro ss-A sset  P ro duct WG

Support for CM S tenor spread for 
cap/floo r and swap * * * * * * * * * * *
Examples: Inflation Swaps (Brazil 
BRL, Chile CLP)

Examples: TRS with accrual 
conventions

Digital features for cap/floor * * * * * * * * * * *
cashflow cut-off date in execution 
confirmation messages * * * * * * * * * * *
Accumulator/Decumulator

Autocallables

R egulato ry R epo rt ing WG
CFTC Rules Rewrite (2020)

EM IR REFIT (2020)

Other jurisdictions being updated:

potientially CSA, JFSA, M AS, 
HKM A, Australia
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Note that this document is subject to changes and should not be considered as final

– Approved for Publication;                – Work in Progress;                - At risk             – Planned Change;    * – still being discussed by the SC  

WD – Working Draft;    LCWD – Last Call Working Draft;    TR – Trial Recommendation;    REC - Recommendation


