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Policy-makers, regulators and senior industry executives breakdown the most pressing
issues facing the derivatives industry providing insight on benchmark reform, margin
implementation and new technologies. Find out what's on the Agenda.

NEW & NOTABLE

ISDA Publishes Preliminary Results of Supplemental Benchmark Fallbacks
Consultation (Press Release and Benchmark Fallback Consultations webpage)

ISDA published a statement summarizing the preliminary results of a supplemental
consultation on adjustments that would apply to fallback rates in the event certain interbank
offered rates are permanently discontinued.

Bloomberg Selected as Fallback Adjustment VVendor

ISDA today announced that Bloomberg Index Services Limited (BISL) has been selected to
calculate and publish adjustments related to fallbacks that ISDA intends to implement for
certain interest rate benchmarks in its 2006 ISDA Definitions.

INFRASTRUCTURE

Data & Reporting:

DSB User Consultation 2019 Consultation 2 ISDA Response Final

ISDA Taxonomy 2.0 Proposed Changes — 30-Day Review Period (July 26, 2019 — August
26, 2019)

ISDA Taxonomy v1.0
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FpML:

FpML Quarterly Update Q2 2019

LEGAL

Memoranda:

Brexit FAQs — Version 7

These FAQs address the possible UK position post-Brexit, i.e. after the conclusion of the
exit process under Article 50 of the Lisbon Treaty. The exit negotiations, and the position in
respect of cross-border financial services, are still evolving and will depend upon the final
relationship negotiated between the UK and the EU.

PUBLIC POLICY

Global:

Updated OTC Derivatives Compliance Calendar — Updated August 1, 2019

Europe:

Response to ESMA Call for Evidence on Position Limits under MIFID I

Japan:

Japan Monthly Update — May/June (English and Japanese Translation)

RESEARCH

Research Notes:

Interest Rate Benchmarks Review: Second Quarter of 2019 and First Half of 2019

Studies:

The Present Value

Swapslinfo:

SwapsInfo First Half of 2019 and Second Quarter of 2019 Review (Summary and Full
Report)
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ISDA COMMENTARY

Read recent derivatiViews posts:

Trade Local, Manage Global

derivatiViews ISDA media.comment

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

Idobbs@isda.org
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