ISDA

IN REVIEW

end-January 2017
A compendium of links to new documents, research papers, press releases and comment
letters from the Association.

ISDA CONFERENCES: GETTING READY FOR MARGINING

ISDA IS holdlng a series of educatlonal'conferences on how to prepare for the margin
requirements in various jurisdictions. For more information, please
visit http://www?2.isda.org/conference/getting-ready-for-margining/.

NEW & NOTABLE

ISDA Launches Japanese Module for ISDA Resolution Stay Jurisdictional Modular

Protocol

ISDA announced the launch of a Japanese jurisdictional module to the ISDA Resolution
Stay Jurisdictional Modular Protocol (JMP), which will allow market participants to
comply with Japanese regulations that require contractual stays to be included into certain
financial contracts not governed by Japanese law.

PUBLIC POLICY

OTC Derivatives Compliance Calendar — Updated January 31, 2016

Europe:

ISDA/FIA respond to ESMA consultation on package orders

Japan:

Japan Monthly Update - December 2016 (English and Japanese translation)
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RESEARCH

ISDA Research Note: Swapsinfo Third Quarter 2016 Review

ISDA WGMR IMPLEMENTATION INITIATIVE

ISDA Regulatory Margin Self-Disclosure Letter:

o ISDA Requlatory Margin Self-Disclosure Letter - Japanese Translation
o ISDA Requlatory Margin Self-Disclosure Letter - French Translation

ACCOUNTING & TAX

International Financial Reporting Standards / US Generally Accepted Accounting
Principles:

CCPs’ rule book changes on the settled-to-market model and impact on hedge accounting

o Confirmation Letter Related to ISDA Accounting Committee Whitepaper
‘Accounting Impacts of CCPs’ Rulebook Changes to Financial Institutions and
Corporates May 2016’ and subsequent submissions

e Accounting Impact of CCPs’ Rulebook Changes to Financial Institutions and
Corporates (May 2016)

e LCH.Clearnet Limited SwapClear Service — STM Contracts - Responses to SEC
Queries

o Follow up on Whitepaper ‘Accounting Impact of CCPs’ Rulebook Changes to
Financial Institutions and Corporates May 2016’

SYMBOLOGY

ANNA TechOps Consultation — Joint ISDA and GFXD Response

Response to the ANNA DSB Product Committee Phase 1 Consultation

ISDA COMMENTARY

Read recent derivatiViews posts:

o All Eyes on March 1
o Caution Required for Packages

DETERMINATIONS COMMITTEES

ISDA Americas Credit Derivatives Determinations Committee: Avaya Inc. Bankruptcy
Credit Event

Credit Derivatives Determinations Committee
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derivatiViews ISDA media.comment

ISDA In Review from previous months can be found at

http://www2.isda.org/newsroom/isda-in-review/
ldobbs@isda.or
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