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DON'T MISS ISDA'S IN-PERSON AGM IN MADRID: MAY 10-12!

I S D A 3 6 TH A G M Sponsorship

available!

May 10 - 12, 2022 | Hotel Riuv Plaza Espana

The premier event for derivatives professionals globally

The ISDA Annual General Meeting (AGM) will take place in Madrid on May 10-12. Visit
agm.isda.org to book your place!

NEW & NOTABLE

ISDA Publishes Documentation to Align Derivatives and SFT Markets
ISDA published a new definitional booklet and related set of provisions designed to allow

firms to document derivatives and securities financing transactions (SFTs) under a single
ISDA Master Agreement.

ISDA Wins Risk’s Innovation in Technology Award For ISDA SA Benchmarking
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ISDA has today been recognized in the Risk Awards 2022 for the ISDA Standardized
Approach (SA) Benchmarking initiative, which has won the Innovation in Technology
category.
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US Treasury Clearing Survey

ISDA is conducting a survey of members and non-members to inform its position on
ongoing efforts to incentivize and/or potentially require additional clearing of US Treasury
securities and repos. The deadline to submit responses has been extended to Thursday,
March 31, 2022.

THE SWAP

Episode 18: Advancing Crypto Derivatives

With banks and institutional investors showing increased appetite for crypto assets, what
role will derivatives play in this exciting asset class, and what steps need to be taken to
build a robust and liquid derivatives market? Mark Wetjen, head of policy and regulatory
strategy at FTX US, gives his views.

INFRASTRUCTURE
Clearing:

ISDA Responds to HMT Consultation on the Future Regulatory Framework for CCPs and
CSDs

ISDA Responds to CMPI-IOSCO on Client Clearing

Data & Reporting:

ISDA Responds to Bank of England and FCA on UK EMIR

SEC SBS Transaction Reporting Party Requirements
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LEGAL

Amicus Briefs:

Kahle v. Cargill ISDA Amicus Brief

Benchmarks:

Canadian Benchmark Reform — The Road Ahead: Scott O’Malia Opening Remarks

PUBLIC POLICY

Global:

Updated OTC Derivatives Compliance Calendar — Updated February 28, 2022

Europe:

Trade associations Sign letter on Protecting EU ETS from Damaging Interventions

ISDA responds to HM Treasury on Financial Services Future Regulatory Framework

North America:

ISDA Comment Letter on CMA

RESEARCH

Research Notes:

ISDA-Clarus RFR Adoption Indicator: January 2022

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

Studies:

The Present Value

SwapsInfo:

SwapsInfo Full Year 2021 and Fourth Quarter of 2021 Review (Summary and Full Report)

RISK & CAPITAL
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Capital:

ISDA Responds to EBA on Internal Models Benchmarking

Response to BCBS on Principles on Climate-related Financial Risk

Response to OCC on Principles for Climate-related Financial Risk Management

ISDA COMMENTARY

Read recent derivatiViews posts:

Seeking Views on US Treasury Clearing

All About Transparency

derivatiViews IS D A media.comment

ISDA In Review from previous months can be found at
https://www.isda.org/category/news/isda-in-review/

ldobbs@isda.org

ISDA, 10 East 53rd Street, 9th Floor, New York, NY 10022, Phone +1 (212) 901-6000
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