
 

 
postings from March 2013 

Below is the monthly compendium of links to new documents, research papers, press 

releases and comment letters from the Association. 

NEW & NOTABLE 

Non-Cleared OTC Derivatives: Their Importance to the Global Economy 

Are you Ready? Complying with the CFTC's External Business Conduct Rules (slide presentation) 

PUBLIC POLICY 

Europe: 
 
EMIR Timely Confirmation Amendment Explanatory Memorandum and Agreement Form 

ISDA response to HMT regarding Amendments to the recognition requirements for investment 
exchanges and clearing houses 

North America: 

Survey of Buy-Side Members on Request for Quotes (RFQs)  

Credit Liquidity Data (January - March 2013) 

LEGAL, PROTOCOLS, DOCUMENTATION 

ISDA 2013 DF Protocol (Protocol 2.0) - various documents  

ISDA Amend Onboarding and Questionnaire Timelines 

 

RISK MANAGEMENT 

Further Response Covering Calibration of Alpha and Beta 

ISDA response to Bank of England on supervision of financial market infrastructures and proposed 

rules for recognised operators 

ISDA response to BCBS-IOSCO Second Consultative Document, Margin Requirements For Non-

http://www2.isda.org/attachment/NTM2OA==/Non-Cleared%20OTC%20Derivatives%20Paper.pdf
http://www2.isda.org/attachment/NTQwNw==/ISDA%20EBCR%20combined%2003-21%209am.pdf
http://www2.isda.org/attachment/NTM4Mw==/EMIR_Timely_confirmations_memo%20FINAL.pdf
http://www2.isda.org/attachment/NTM4Mg==/ISDA_EMIR_Timely_confirmations_Final_Version.doc
http://www2.isda.org/attachment/NTM2MA==/HMT%20-%20ISDA%20final%207%2003%2013.pdf
http://www2.isda.org/attachment/NTM2MA==/HMT%20-%20ISDA%20final%207%2003%2013.pdf
http://www2.isda.org/attachment/NTM0Nw==/RFQ%20Asset%20Mgmt%20Survey%20Results.pdf
http://www2.isda.org/attachment/NTQwNg==/Credit%20DTCC%20SDR%20Data%203%2011%2013%203PM.pdf
http://www2.isda.org/functional-areas/legal-and-documentation/disclosures/
http://www2.isda.org/attachment/NTQwMQ==/ISDA%20Amend%20Notification.pdf
http://www2.isda.org/attachment/NTQyOA==/FRTB%20Calibrating%20Alpha%20and%20Beta%20Final.pdf
http://www2.isda.org/attachment/NTQxMw==/BoE%20final%20responses%2021%2003%2013.pdf
http://www2.isda.org/attachment/NTQxMw==/BoE%20final%20responses%2021%2003%2013.pdf
http://www2.isda.org/attachment/NTQwMg==/ISDA%20Response%20to%20BCBS%20242.pdf


Centrally Cleared Derivatives 

TECHNOLOGY INFRASTRUCTURE 

Price Notation and Additional Price Notation Approach Document  

Data & Reporting Governance Framework 

New pages for Clearing Connectivity Standard and Data & Reporting 

MARKET INFRASTRUCTURE 

LIBOR Discontinuations Guidance  

ACCOUNTING 

ISDA letter to IASB on Classification and Measurement: Limited Amendments to IFRS 9, Proposed 
amendments to IFRS 9 

ISDA letter to EFRAG on IASB's Novation of Derivatives and Continuation of Hedge Accounting 
(Proposed amendments to IAS 39 and IFRS 9) 

ISDA letter to IASB on Novation of Derivatives and Continuation of Hedge Accounting, Proposed 
amendments to IAS 39 and IFRS 9 

DETERMINATIONS COMMITTEES 

ISDA Announces Annual Determinations Committees Outcome 

Determinations Committees updates 

 

 

Visit derivatiViews for commentary from the ISDA executive office, and media.comment for insights on 
mainstream business and financial media coverage of the derivatives industry 

. 

ISDA In Review from previous months can be found at  

http://www2.isda.org/newsroom/isda-in-review/ 
Please direct comments and questions about ISDA In Review to Kevin Leech at kleech@isda.org 
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http://www2.isda.org/attachment/NTQwMg==/ISDA%20Response%20to%20BCBS%20242.pdf
http://www2.isda.org/attachment/NTQ0NQ==/ISDA%20PN-APN%20Approach%20Document%20v1.0%202013_03_15.xlsx
http://www2.isda.org/attachment/NTQ0MA==/Data%20and%20reporting%20RIC.pdf
http://www2.isda.org/functional-areas/technology-infrastructure/clearing-connectivity-standard-ccs/
http://www2.isda.org/functional-areas/technology-infrastructure/data-and-reporting/
http://www2.isda.org/attachment/NTQxOQ==/LIBOR%20Discontinuations%20Guidelines%20-%20FINAL%20-%2025th%20March%20CLEAN.pdf
http://www2.isda.org/attachment/NTQ0OQ==/ISDA%20response%20IFRS%209%20Limited%20Amendments%20final.pdf
http://www2.isda.org/attachment/NTQ0OQ==/ISDA%20response%20IFRS%209%20Limited%20Amendments%20final.pdf
http://www2.isda.org/attachment/NTQyNw==/ISDA%20novation%20EFRAG%20%2025%20March%202013%20v1.pdf
http://www2.isda.org/attachment/NTQyNw==/ISDA%20novation%20EFRAG%20%2025%20March%202013%20v1.pdf
http://www2.isda.org/attachment/NTQxMQ==/ISDA%20novation%20final%2021%20March%202013.pdf
http://www2.isda.org/attachment/NTQxMQ==/ISDA%20novation%20final%2021%20March%202013.pdf
http://www2.isda.org/attachment/NTQzMA==/2013%20Determinations%20Committees%20Outcome.pdf
http://dc.isda.org/credit-default-swaps-management/
http://isda.derivativiews.org/
http://isda.mediacomment.org/
http://www2.isda.org/newsroom/isda-in-review/
mailto:kleech@isda.org

