
  
NEW & NOTABLE  

ISDA Statement on CARR and RBSL Announcements on CDOR 
ISDA published a statement in response to announcements by the Canadian Alternative 
Reference Rate (CARR) working group and Refinitiv Benchmark Services (UK) 
Limited (RBSL), the administrator of the Canadian Dollar Offered Rate (CDOR). 
 
ISDA Publishes New Fallbacks for Additional IBORs 
ISDA published a new set of fallbacks for derivatives referenced to certain interbank 
offered rates (IBORs) not covered by ISDA’s initial fallbacks rollout earlier this year. 
 
ISDA Publishes Whitepaper on Developing Safe, Robust and Efficient Derivatives 
Markets in China (Press Release and Paper) 
ISDA published a whitepaper that explores the development of China’s derivatives market 
and recommends policy measures to promote the safety, robustness and efficiency of the 
market. 
 
New Frontier – IQ December 2021 
 

 
Significant progress has been made in the transition to alternative reference rates ahead of 
the end of LIBOR, but momentum must continue into 2022. Read the December issue of IQ 
here! 

THE SWAP  

https://www.isda.org/a/zstgE/ISDA-Statement-on-CARR-and-RBSL-Announcements-on-CDOR-Final.pdf
https://www.isda.org/a/TltgE/ISDA-Publishes-New-Fallbacks-for-Additional-IBORs.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDA5Ng_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=Hv5dN-ZkK2IN0rQRwex2pC6e_v1R8QD3bE8aFbNCb9I&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDA5OA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=c4YCvBi-jh51vjTNzFEEro8Wz8PWjy2g9GyOJQqRvQs&e=
https://www.isda.org/a/5zngE/New-Frontier-IQ-December-2021.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDEwMA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=n_AhDJaX43vQatbwHGsLXkQvmEAT8JGt8xbB6RZdeAc&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDEwMA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=n_AhDJaX43vQatbwHGsLXkQvmEAT8JGt8xbB6RZdeAc&e=


                                  

Episode 17: Pioneering Change in DEI 
Promoting and maintaining diversity, equity and inclusion in the workplace is fast 
becoming a risk and compliance priority for financial institutions. Tuvia Borok, global head 
of policy and documentation at Goldman Sachs, talks to ISDA CEO Scott O’Malia. 

INFRASTRUCTURE   

Derivatives Trading Forum: Post-trade Operations, Services & Technology: Scott O’Malia 
Opening Remarks 

Asset Classes: 

Market Closure Information: ISDA Guidance - ICE Swap Rates 

Data & Reporting: 

Summary of Regulatory Reporting Requirements for Benchmark Cessation 

LEGAL  

Documentation: 

IIFM and ISDA Publish IBOR Fallback Bilateral Amendment Agreement and Definitions 
Booklet 

Contractual Standards for Digital Asset Derivatives (Paper and Supplement) 

Legal Implications of Voluntary Carbon Credits 

https://www.isda.org/2021/12/14/episode-17-pioneering-change-in-dei/
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDEwNg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=yWz6xVc4Mum8ViGSqa2FxgiPM6s6K2GdL2WAfIYi9KM&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDEwNg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=yWz6xVc4Mum8ViGSqa2FxgiPM6s6K2GdL2WAfIYi9KM&e=
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https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDExNA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=TMHWt9zAUkhJEcyjPh13ujRJgh30PyTrh0J7L7pAfgw&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDExNg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=1H_eYR8TbfoPJNBs5_cDYh9YXBo5n200cLBtb-XRpFE&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDExOA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=azxdCus0oRqkvmLfsonr9Rfxp_gvshGAVROTABLxygA&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NTk2MzU0JnA9MSZ1PTc1OTYyMjgxMiZsaT03NDUyMDEwMg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=b5w8XVtGh0YcLuiq7lmXkd-TMm9wZPDSpP2NeHf0iqM&s=-zCqL2DmMbhFKiCOBuwigPK9Pio58dYl3VINcYrNoqU&e=


PUBLIC POLICY  

Global: 

Regulatory Considerations for Sustainability-linked Derivatives 

RESEARCH 

Research Notes: 

Interest Rate Derivatives Trading Activity Reported in EU, UK and US Markets: 
September 2021  

ISDA-Clarus RFR Adoption Indicator: November 2021 

Key Trends in the Size and Composition of OTC Derivatives Markets in the First Half of 
2021 

RISK & CAPITAL 

Trading Book Capital: Scott O’Malia Opening Remarks 

ISDA COMMENTARY 

Read recent derivatiViews posts: 

Next Steps for China’s Derivatives Market 

Get Ready for Fallbacks 

             
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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