
  

NEW & NOTABLE  

ISDA Launches MyLibrary Digital Documentation Platform 

ISDA launched a new digital documentation platform, aimed at improving the ability of 

firms to efficiently access and navigate ISDA documents. Called MyLibrary, the platform 

has been developed in conjunction with Kinetix Trading Solutions and Linklaters 

>Nakhoda.  

 

ISDA Publishes First Digital Definitions for Interest Rate Derivatives (Key Changes in 

the 2021 ISDA Interest Rate Derivatives Definitions) 

ISDA published an updated and enhanced version of its landmark definitional booklet for 

interest rate derivatives, marking a big step in the shift to digital documentation. 

 

ISDA Launches Consultation on Fallbacks for GBP LIBOR® ICE Swap Rate® and 

USD LIBOR® ICE Swap Rate® 

ISDA launched a new consultation on how to implement fallbacks for certain swap rates 

published by ICE Benchmark Administration. 

• Consultation (Responses are due by Friday, July 2, 20210) 

• Webinar Recording and Slide Presentation 

• Swap Rates  

Cross-border Use of RMB Bonds as Collateral: Scott O’Malia Introductory Remarks 

THE SWAP  

                                           

https://www.isda.org/a/5DEgE/ISDA-Launches-MyLibrary-Digital-Documentation-Platform.pdf
https://www.isda.org/a/7DEgE/ISDA-Publishes-First-Digital-Definitions-for-Interest-Rate-Derivatives-Final.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ0OQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=W4Xxnc0tnLhJ4tyXx3VKLmunBt0C_Q0GiGBZJRVsfEo&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ0OQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=W4Xxnc0tnLhJ4tyXx3VKLmunBt0C_Q0GiGBZJRVsfEo&e=
https://www.isda.org/a/6zDgE/ISDA-Launches-ICE-Swap-Rate-Fallbacks-Consultation.pdf
https://www.isda.org/a/6zDgE/ISDA-Launches-ICE-Swap-Rate-Fallbacks-Consultation.pdf
https://www.isda.org/a/TzDgE/Consultation-on-GBP-and-USD-ISR-Fallbacks-Final.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ1Mg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=qzVHsNQK07NzLwr90zDvf_Gj25roLGlyt-4eij_lQ2o&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ1Mw_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=QZiY0QcP5_nB6wjSKoTXD0tWnIeDVi3NTf_l521P7gw&e=
https://www.isda.org/2020/05/11/benchmark-reform-and-transition-from-libor/#swap
https://www.isda.org/a/b8DgE/ISDA-CEO-City-of-London-RMB-Workshop-Introductory-Remarks.pdf
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ1Ng_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=A6qPipdxJFZzFa5nDM5Qpzjs979y1qGnJ-iogOuxngo&e=


Episode 11: Resilience by Margin 

The requirement to post initial margin for non-cleared derivatives was one of the main 

post-financial crisis reforms. As the industry prepares for the final two phases of 

implementation, Greg O’Donahue of the Ontario Teachers’ Pension Plan and Jérôme Blais 

of BNP Paribas Securities Services reflect on the impact and challenges of the 

requirements. 

INFRASTRUCTURE   

Clearing: 

FIA and ISDA Respond to HM Treasury’s Consultation on CCP Resolution 

CCP12, EACH, FIA and ISDA Publish Paper on Common Auction Terminology 

  

MARGIN  

Documentation: 

ISDA Regulatory Margin Self-Disclosure Letter – Korea (supplement and fillable version) 

PUBLIC POLICY  

Europe: 

ISDA Responds to FCA on UK MIFID’s Conduct and Organizational Requirements 

ISDA Responds to ESMA Consultation on Annual Review of RTS 2 

ISDA Responds to EC Consultation on Taxonomy Disclosures 

Global: 

Updated OTC Derivatives Compliance Calendar – Updated July 1, 2021 

  

RESEARCH 

Research Notes: 

ISDA-Clarus RFR Adoption Indicator: May 2021 

RISK & CAPITAL 

Capital: 

https://www.isda.org/2021/06/30/episode-11-resilience-by-margin/
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ1OA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=oFaNGUsfgph7i4e2iKqalpu8lNDuQYryqe4wC7MNgeE&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ1OQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=NmDjfSziYIHtm0jBBSh0f77ds07fgnl85ctDaZ_-KQM&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2MA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=mspp5u7atdfgyDDOWjB-f7RiowjBv_GchCXoy49QjY8&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2MQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=UiE5F1MVC7VuxSlAzYgHTuOtV-ymGk1pCbYhpO8JvrU&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2Mg_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=bfrKZ_QSm59nC1GZancvyVVbgMRLfXd6pDy92I0CNCk&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2Mw_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=_aC5PjHZyPG_mOhxaIIBOXwfn3gR0BjMMzZ4Gc-yxls&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2NA_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=OuuzjXz-H07Psewg-_X0O2Yj6S8dVjwiYa0J-ZyEIcw&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2NQ_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=zS5i2QduSvf6Ad2YnzDuu155DAQOf757kBatpg9GiOQ&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2Ng_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=Ig-P1NFrjR3NrT9bG6G7GYkREN0tKA4LMe1QTWArRFE&e=
https://urldefense.proofpoint.com/v2/url?u=http-3A__isda.informz.net_z_cjUucD9taT04NDE4MzA1JnA9MSZ1PTc1OTYyMjgxMiZsaT03MjE3MTQ2Nw_index.html&d=DwMCAw&c=euGZstcaTDllvimEN8b7jXrwqOf-v5A_CdpgnVfiiMM&r=DJQBgW-TDv3WxGTI7dMddw&m=HYCTyVX08vEu6zjqhr_jY6eqqRpMy4Uxvva4XfpJIN4&s=XLWbpXSxf9CddMfV7x_1zQ8mobw143Gq7udK0Rqyjro&e=


ISDA and AFME Respond to EBA on JTD Amounts 

ISDA and AFME Respond to EBA on FRTB Residual Risk Add-On 

Tax & Accounting: 

ISDA Submits Letter to FASB on Scope of Fair Value Option 

ISDA Asks FASB to Consider Crypto Assets Accounting 

ISDA COMMENTARY 

A Big Jump to the Digital Age 

A Standard for Risk Data 

             

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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