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derivative instruments
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OTC derivative specific requirement — This would be the six characteristics of the contract as
decided in CESR decision on the technical standards on classification and identification of OTC
derivatives for the purpose of exchange of transaction reports amongst CESR members:
1. Ultimate Underlying ISIN — this is the ISIN of the ultimate equity or bond instrument
underlying the derivative. For example, if the derivative is an option on a future on a share
(if exists), this is the ISIN of the share.
2. Derivative type — this is the classification of the OTC derivative instrument defined in this
chapter. In the example above, this would be an option.
3. Put/call identifier — in case of an option.
4. Price multiplier.
5
D

Strike Price.
Expiration date.
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