
  

NEWS & NOTABLE 

Climate Scenario Analysis in the Trading Book – Phase II 

Climate scenario analysis has become a central focus for banks and financial institutions, with 
regulatory expectations becoming more stringent and firms required to understand and assess 
both short- and long-term financial risks associated with climate change. 

Speeches: 

CDM Showcase 2024: Scott O’Malia Afternoon Remarks 

THE SWAP 

 

Episode 38: US Treasuries and Bank Balance Sheet Capacity 

Darrell Duffie, professor at the Stanford Graduate School of Business, has highlighted 
shrinking bank balance sheet capacity as a key reason for bouts of illiquidity in the US 
Treasury market. What’s the answer? 

 

ASSET CLASSES  

https://www.isda.org/2024/02/12/climate-scenario-analysis-in-the-trading-book-phase-ii/
https://www.isda.org/2024/02/28/cdm-showcase-2024-scott-omalia-afternoon-remarks/
https://www.isda.org/2024/02/12/episode-38-us-treasuries-and-bank-balance-sheet-capacity/


FX: 

FX Definitions Update InfoHub 

INFRASTRUCTURE 

Clearing: 

ISDA Clearing Model Comparison 

Response to Australian Treasury on Financial Market Infrastructure Reforms 

ISDA, FIA Respond to Australian Treasury on Financial Market Infrastructure Reforms 
 

PUBLIC POLICY  

Global: 

Updated OTC Derivatives Compliance Calendar 

Europe: 

ISDA Responds to FCA on Commodity Derivatives 

Joint Trade Association Response on Unique Product Identifiers 

ISDA, AIMA, EBF Respond to EC on Unique Product Identifier 

North America: 

ISDA Letter on Canadian Business Conduct Rules 

RESEARCH 

SwapsInfo: 

SwapsInfo Full Year 2023 and the Fourth Quarter of 2023 Review  

ISDA COMMENTARY 

Read recent derivatiViews posts: 

Time is Money: Improving the Close-out Process 

https://www.isda.org/2024/02/22/fx-definitions-update-infohub/
https://www.isda.org/2024/02/23/isda-clearing-model-comparison/
https://www.isda.org/2024/02/15/response-to-australian-treasury-on-financial-market-infrastructure-reforms/
https://www.isda.org/2024/02/14/isda-fia-respond-to-australian-treasury-on-financial-market-infrastructure-reforms/
https://www.isda.org/2024/02/29/updated-otc-derivatives-compliance-calendar-61/
https://www.isda.org/2024/02/20/isda-responds-to-fca-on-commodity-derivatives/
https://www.isda.org/2024/02/15/joint-trade-association-response-on-unique-product-identifiers/
https://www.isda.org/2024/02/14/isda-aima-ebf-respond-to-ec-on-unique-product-identifier/
https://www.isda.org/2024/02/15/isda-letter-on-canadian-business-conduct-rules/
https://www.isda.org/2024/02/07/swapsinfo-full-year-2023-and-the-fourth-quarter-of-2023-review/
https://www.isda.org/2024/02/29/time-is-money-improving-the-close-out-process/


DRR: The Answer to Reporting Rule Rush 
 

             
 

 
 

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 Christopher Faimali at cfaimali@isda.org  
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https://www.isda.org/2024/02/26/drr-the-answer-to-reporting-rule-rush/
https://protect-usb.mimecast.com/s/In1CCWW9ZQUPwWyiRyA2U?domain=isda.informz.net
mailto:cfaimali@isda.org
https://protect-usb.mimecast.com/s/83CBCXY91rUq7zMt4J6Ux?domain=isda.informz.net

