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Agenda

Bienvenue et actualités Fintech
Gabriel Callsen, Director, Market Practice and Regulatory Policy, ICMA

Actualités IFL et écosysteéme crypto
Gregoire Denoy, Vice President, Senior Project Manager, Natixis Investment Managers and member of the IFL

Panel discussion

Moderator: Charles Tissier, Avocat, Addleshaw Goddard (Europe) LLP and member of the IFL
Panellists:

Laétitia Grimaud, Co-founder & General Counsel, D2X Group

Vincent Gusdorf, CFA, SVP Innovation and Strategy, Moody's

Jean-Marc Stenger, CEO, Societe Generale - Forge

Closing remarks
Gregoire Denoy, Vice President, Senior Project Manager, Natixis Investment Managers and member of the IFL

Event close
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ICMA FinTech & data at a glance
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International Capital Market Association

ICMA FinTech Advisory Committee

Primary

Secondary

Repo and collateral

Sustainability

Primary markets technology
directory

Common (data) dictionary to
enable STP and interoperability
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Other resources:

* FinTech newsletter
* FinTech regulatory roadmap
« DLT regulatory directory

» Tracker of new FinTech applications in bond markets
» Event recordings (eg ICMA FinTech Forum 2021)

ETP directory (including
OMS/EMSs, bulletin boards)

Best practice:
» Bond pricing distribution
standards (ETC)

Advocacy:
* EU consolidated tape for
bonds

e Consultations

Repo trading technology
directory

Operations FinTech directory for
repo and cash bond operations

Digital standards:
« CDM for repo and bonds

Document digitisation:
* GMRA clause library

FinTech and sustainable finance
library

FinTech and sustainable bond
markets (QR Q1-2021)

Best practice:

* Guidelines for Green, Social,
Sustainability, and
Sustainability-linked Bonds’
Impact Reporting Databases

Podcasts
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* Research: eg Big Data in securities markets (2019);
Regulatory approaches to FinTech and innovation in capital
markets (2018), FinTech, DLT and Regulation (2017).
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Common Domain Model (CDM) for repos and bonds — Benefits
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"securityPayout” : [ {
"initialMargin" : {

"margin" : [ {
"haircut" : -@.04762
1L
"marginType" : "CASH"
}J
"meta" : {
"globalKey" : "2d51e4ds"
}J
"repoDuration” : "TERM",

"securityLeg" : [ {

"buyerSeller" : {
“buyer" : "PARTY_1",
"seller” : "PARTY_2"

}

s
"deliveryMethod” : "DELIVERY_VERSUS_PAYMENT",
"meta" : {

"globalKey" : "cefc2368"
1
"settlementAmount” @ {

"amount" : 1292748.30,

"currency" : {

"value" : "USD"

"securityPayout” : [ {
"initialMargin" : {

"margin" @ [ {
"haircut" : -0.04762
1L
"marginType" : "CASH"
}J
"meta" : {
"globalKey" : "2d51e4ds8"
}J
"repoDuration” : "TERM",

"securitylLeg" : [ {

"buyerSeller" : {
“buyer" : "PARTY_1",
“seller" : "PARTY_2"

}

Each party uses the CDM as
‘common denominator’ or ‘common
language’ to process repo
transactions.

::Aeliyer‘yl\'\ethod" : "DELIVERY_VERSUS_PAYMENT",
miziobéléey" : "c@fc2368"
1;ettlementAmount" R
"amount" : 1292748.38,
"currency” : {
"value" : "USD"
Benefits:
Industry-wide efficiency gains
Interoperability

Common foundation for innovation
Cross-industry collaboration: ICMA, ISDA, ISLA
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How to access the CDM for repo and bonds A\ Lo L
1. New users: Register via the Rosetta portal: 3. Contact ICMA (fintech@icmagroup.org) to
https://ui.rosetta-technology.io/#/register request access.

4. Users will need to log off and back in to see
RESETTA CDM for Repo and Bonds workspace.

CDM for Repo and Bonds

CCCCCC

2. Existing users of ISDA CDM: use the same
credentials to log in via https://ui.rosetta-
technology.io to Rosetta.



https://ui.rosetta-technology.io/#/register
https://ui.rosetta-technology.io/
mailto:fintech@icmagroup.org

Contacts & Resources

ICMA FinTech Overview

Gabriel Callsen, Director CDM Rosetta portal

gabriel.callsen@icmagroup.org

+44 (0)20 7213 0334 ICMA CDM webpage

ICMA FinTech newsletter

Rowan Varrall, Associate
rowan.varrall@icmagroup.orq ICMA Podcasts — Recent additions:

+44 (0)20 7213 0317 « How FinTech is changing capital markets

« The Common Domain Model —
fundamental & genesis

This presentation is provided for information purposes only and should not be relied upon as legal, financial, or other professional advice. While the
information contained herein is taken from sources believed to be reliable, ICMA does not represent or warrant that it is accurate or complete and
neither ICMA nor its employees shall have any liability arising from or relating to the use of this publication or its contents.

© International Capital Market Association (ICMA), Zurich, 2021. All rights reserved. No part of this publication may be reproduced or transmitted in
any form or by any means without permission from ICMA.
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mailto:gabriel.callsen@icmagroup.org
mailto:rowan.varrall@icmagroup.org
https://www.icmagroup.org/Regulatory-Policy-and-Market-Practice/fintech/
https://ui.rosetta-technology.io/
https://www.icmagroup.org/Regulatory-Policy-and-Market-Practice/repo-and-collateral-markets/fintech/common-domain-model-cdm/
https://www.icmagroup.org/Emails/icma-fintech/2020/08/19/icma-fintech-newsletter.html
https://icma.podbean.com/

