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Support for Credit Event
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Technical improvements

Cross-Asset Product WG
Examples: Inflation Swaps (Brazil BRL, Chile CLP)

Examples: TRS with accrual conventions

Accumulator/Decumulator (1292, JB)

Interest Rate TRS

Other jurisdictions being updated:
potientially CSA, JFSA, MAS,

HKMA, Australia
Scheduled for 5-14

Schedules for Commodities

Term Deposits - open, evergreen, extendible
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cashflow cut-off date in execution confirmation messages

- — Approved for Publication; I:I — 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 https.//www.fpmI.org/docs/roadma p.pdf
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