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Version 5.13 «—— 2022 > 2023 >
[Proposed version] WD1 WD2 LCWD TR? REC?
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Status

Working Group / Timeframe
Architecture WG

Support for CM S tenor spread for
cap/floor and swap

Examples: TRS with accrual
conventions

potientially CSA, JFSA, MAS, || CFTC Rules Rewrite (2020) are fully supported in 5.13 WD1
HKMA, Australia along with coding scheme changes (in sets 2-10 and 2-11) no
further changes are expected in 5.13 REC. Reporting
implementations can use 5.13 WD1.

None-version related tasks : H i ]

Business Process

Collateral

Commercial Loan
Commodity Derivatives

Today

- — Approved for Publication; I:I — Work in Progress; - — Planned Change; || —initial imeline;  * - still being discussed by the SC
WD - Working Draft; LCWD — Last Call Working Draft; TR — Trial Recommendation; REC - Recommendation Last Updated: March 2023



