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Question
In case of a decimal field with insufficient granularity to accommodate the complete actual
value how should the field be populated, for example in the case of a base point spread with
a 0.5 base point, how should the value be reported in Field 22 (Base Point Spread of the
index/benchmark of a floating rate bond)?
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In case of a decimal field with insufficient granularity to accommodate the complete actual

value, the value has to be rounded up/down to the next integer. For the given example of

base point spread with a 0.5 base point, the base point spread would be populated with a

value of 1.


