
 

  

NEW & NOTABLE   

ISDA Publishes Results of Consultation on Final Parameters for Benchmark Fallback 

Adjustments (Press Release and Report) 
ISDA published a report that summarizes responses to a consultation on the final 

parameters of adjustments that will apply to derivatives fallbacks for certain interbank 

offered rates. 

 

Trade Organizations call for Extension of Temporary Equivalence and Recognition of 

UK CCPs (Press Release and Letter) 
ISDA and 13 other financial services trade associations have written to European 

Commission Vice President Valdis Dombrovskis to highlight the need for an urgent 

extension to the temporary equivalence determination for UK central counterparties 

(CCPs). 

 

Key Trends in the Size and Composition of OTC Derivatives Markets 1H 2019 

The latest data from the Bank for International Settlements over-the-counter (OTC) 

derivatives statistics shows that OTC derivatives notional outstanding increased in the first 

half of 2019 compared with the second half of 2018 and year-over-year. 

INFRASTRUCTURE  

FpML: 

ISDA publishes the Trial Recommendation for FpML version 5.11  

Market Infrastructure & Technology: 

ISDA CEO Scott O’Malia Opening Remarks at ISDA Tech Forum, London 
 

PUBLIC POLICY 

Global: 

Updated OTC Derivatives Compliance Calendar – Updated December 2, 2019 

https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxMA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=QRUBSiNi4G3H87UFHHgwp_47al-9fJ3VnrRZ7uEiUlE&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxMQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=WxtpMXQEoHGYk82SKolIxGo9eE0qZOUxiZ4zVw8c0Qg&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxMg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=4IGL1XW-GNGQ4p8kL07yzLqluYjh98bXRftooMepRoM&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxMw_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=JqA57QZKc9iDzW2wwtdXHtljL6ijhOaXfPGNa66uQDQ&e=
https://www.isda.org/a/CicTE/Key-Trends-in-the-Size-and-Composition-of-OTC-Derivatives-Markets-1H-2019.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxNQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=d2AfMkd78j7dPwC4joUDZCLQ56EF4B8zJtNDlFnkRjk&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxNg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=TwPWI9SCrgtsa3zbYzQWID--YiYJDl3ERZhs3_sOTHk&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT03NzE0NjA1JnA9MSZ1PTc1OTYyMjgxMiZsaT02MjA4ODMxNw_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=lOzVu62ptepGPSotGvlvLNcntG4RwNQTC8ZJkbK2l_U&s=xNLK-c6YQbYHZxlJeF2riMZi_nhzqzZhaxc2h_rz2Gw&e=


Europe: 

ISDA Requests Extension of Relief on Brexit-related Novations 

Japan:  

Japan Monthly Report – August/September/October 2019 (English and Japanese) 

North America:  

Regulatory and Compliance Update | Dec 12 New York 

ISDA is hosting a two-hour lunch seminar where you will hear first-hand from the CFTC 

about what issues the commission is focusing on and what this could mean for you. 

RESEARCH 

Studies: 

The Present Value 

ISDA COMMENTARY 

Read recent derivatiViews posts: 

Standardize, Digitize, Distribute 

             

ISDA In Review from previous months can be found at  

https://www.isda.org/category/news/isda-in-review/ 

Please direct comments and questions about ISDA In Review to Lauren Dobbs at ldobbs@isda.org  
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