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• aggregate gross 

notional amount of security-based swap (SBS) positions connected with 

SBS dealing activities 
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Adherence Letter:

1. Form letter 

indicating an 

entity’s 

participation in 

the protocol

2. Submitted 

through 

electronic 

portal

3. Available for 

public view

Protocol:

1. Information regarding effect of 

submitting an adherence letter

2. Incorporates Appendix 1 if parties 

previously adhered to August 2012 

Protocol and the SBSD designates 

Appendix 1 as applying

3. Incorporates Appendix 2 if parties 

previously adhered to March 2013 

Protocol and the SBSD designates 

Appendix 2 as applying

Appendices:

1. Set forth standardized reps, 

acknowledgments, notifications and 

agreements

2. Appendix 1 generally relates to business 

conduct standards and cross-border 

rules

3. Appendix 2 generally relates to trade 

acknowledgment and risk mitigation 

rules 

No Questionnaire is included
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