ISDA

IN REVIEW

end-January 2016
A compendium of links to new documents, research papers, press releases and comment letters from

the Association.

NEW & NOTABLE

ISDA Announces Expansion of Board of Directors and Updates Strategy Statement
ISDA announced that its Board of Directors has voted to increase the size of the ISDA Board from 26

to 30.

The Board of Directors has also voted to revise ISDA’s mission and strategy statement to ensure the
Association’s strategic priorities reflect changing market dynamics and the primary concerns of
members.

e Press Release

e Mission Statement
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http://isda.informz.net/z/cjUucD9taT00OTk5ODQ3JnA9MSZ1PTc1OTYyMjgxMiZsaT0zMjY4NDY5OQ/index.html
http://www2.isda.org/attachment/ODExNA==/ISDA%20mission%20statement%20FINAL.pdf

The January 2016 issue of 1Q: ISDA Quarterly is now available online. Read it on its new and improved
website!

PUBLIC POLICY

United States:

ISDA/SIFMA Comments on CFTC Swap Dealer De Minimis Exception Preliminary Report

Japan:

Japan Monthly Update - December 2015 (English and Japanese translation)

ISDA/JEMC letter to BCBS and IOSCO

LEGAL & DOCUMENTATION

ISDA Determinations Committees Vote to Change DC Rules

RISK MANAGEMENT

GEMA, IIF and ISDA Statement on the Fundamental Review of the Trading Book (FRTB) Framework
issued today by the Basel Committee on Banking Supervision

RESEARCH

Swapslinfo Fourth Quarter 2015 Review

ISDA 2015 Research Year in Review

Derivatives Market Analysis: Interest Rate Derivatives

ISDA WGMR IMPLEMENTATION INITIATIVE

ISDA publishes draft of ISDA SIMM™ documents:

e |SDA SIMM™ Methodology — Version 3.8: January 12, 2016
e ISDA SIMM™ Methodology: Risk Data Standards — Version 1.15: January 12, 2016

MARKET INFRASTRUCTURE & TECHNOLOGY

Interest Rates:

ICE Swap Rate - Thomson Reuters ISDAFIX Page Discontinuation — Guidance Note

SYMBOLOGY

ISDA Symbology Governance WG — Implementation Approach v11

ISDA Symbology Regulatory WG — MiFID Il Report v1.2
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ISDA Symbology 2015 End of Year Update

DETERMINATIONS COMMITTEES

Credit Derivatives Determinations Committee

derivatiViews ISDA media.comment

ISDA In Review from previous months can be found at
http://www?.isda.org/newsroom/isda-in-review/

Idobbs@isda.or
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