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NEW & NOTABLE

ISDA Launches Digital Regulatory Reporting 1.0 and Opens Access to Entire Market
ISDA launched the full open-source version of the Digital Regulatory Reporting model and
opened access to ISDA members and non-members to support compliance with the US
Commodity Futures Trading Commission’s amended swap data reporting rules.

The Way Forward For Sustainability-linked Derivatives

In April 2022, ISDA launched a survey to assess the current state of sustainability-linked
derivatives (SLD) documentation. Sixty-nine respondents indicated they engaged in SLD
transactions. The results and analysis in this paper are based on the information provided by
these respondents.

ISDA and BNP Paribas Successfully Test Digital Regulatory Reporting for CFTC
Rules

ISDA announced that BNP Paribas has successfully implemented and tested a new
initiative to enable digital regulatory reporting under the US Commodity Futures Trading
Commission’s (CFTC) amended swap data reporting rules.

SPEECHES & TESTIMONIES

ISDA ESG Forum: Scott O’Malia Opening Remarks

Japan Derivatives Forum: Scott O’Malia Opening Remarks

The Bank of England on NBFI and Leverage: Scott O’Malia Opening Remarks

THE SWAP



https://protect-usb.mimecast.com/s/eK2kC7DBjpFWm8WtnzBqu?domain=isda.informz.net
https://protect-usb.mimecast.com/s/C_qbC8XDkMuwj2wtP5aJa?domain=isda.informz.net
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https://protect-usb.mimecast.com/s/br3lCg79rnFYloYtwul8X?domain=isda.informz.net
https://protect-usb.mimecast.com/s/YgsICjA9x0fyjByHlFQeN?domain=isda.informz.net

Episode 26: Phase Six and Beyond

The sixth and final phase of margin requirements for non-cleared derivatives came into
effect on September 1. How did the market react — and what’s next? Scott O’Malia talks to
Wayne Forsythe at State Street and Liz Lindsay at Bank of Montreal.

INFRASTRUCTURE

Asset Classes:

ISDA Generic Fallback Provisions — Summary

Clearing:

ISDA Responds to ESMA’s Consultation on CCP Business Reorganization Plans under the
CCP Resolution Regime

ISDA Responds to SEC on CCP Governance

Data & Reporting:

ISDA CFTC 45.14 and 43.3(e) Swap Data Error Correction Notification Suggested
Operational Practices (SOP)

LEGAL

The Legal Nature of Voluntary Carbon Credits: France, Japan and Singapore

Financial Law Reform:

ISDA Response to Law Commission Consultation on Digital Assets

PUBLIC POLICY

Global:

Updated OTC Derivatives Compliance Calendar — Updated for December 2022

Asia-Pacific:

Regulatory Framework for Sustainability-linked Derivatives: Japan Analysis

RESEARCH

Research Notes:
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https://protect-usb.mimecast.com/s/WOxpCm79AYFR5gRioeiKG?domain=isda.informz.net
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https://protect-usb.mimecast.com/s/a3RfCp9jEkTxzVxIz2FAi?domain=isda.informz.net
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Interest Rate Derivatives Trading Activity Reported in EU, UK and US Markets: Third
Quarter of 2022

ISDA-Clarus RFR Adoption Indicator: October 2022

Transition to RFRs Review: Third Quarter of 2022 and Year-to-September 30, 2022

Studies:

The Present Value

SwapsInfo:

SwapsInfo Third Quarter of 2022 and Year-to-September 30, 2022 Review (Summary and
Full Report)

RISK & CAPITAL
Capital:

FRTB IMA DRC and the 3 Basis Point Floor

ISDA COMMENTARY

Read recent derivatiViews posts:

A Digital Approach to Reporting

Understanding and Managing the Impact of Climate Risk

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
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