
List of Foreign (non-U.S.) Jurisdictions Eligible for Netting for Purposes of Determining Exposures to 
Counterparties for Schedule DB, Part D, Section 1 
 
Netting Eligibility: The purpose of identifying jurisdictions eligible for netting is to permit the calculation of credit 
risk exposures to counterparties in Schedule DB, Part D, Section 1. The netting of offsetting liabilities with a 
counterparty will only be permitted in this Schedule if there exists a master agreement that provides for such netting 
and if there is adequate legal certainty that closeout netting would be enforced upon default of the counterparty. 
 
Legal Certainty for Netting Eligibility: There is adequate legal certainty to permit netting of exposures for 
counterparties domiciled within the United States. Netting of exposures in 
Schedule DB, Part D, Section 1 will be permitted for a foreign (non- U.S.) counterparty if its domiciliary jurisdiction 
appears on the list in this subparagraph (d). Jurisdictions will appear on the list if, in the opinion of the SVO, legal 
opinions and/or analyses provide adequate legal certainty that upon default of the counterparty, closeout netting 
would be enforced.  
 
Jurisdiction: 
 
Australia 
Belgium 
Canada 
Cayman Island 
England 
France 
Germany 
Ireland 
Japan 
Scotland 
Singapore 
Switzerland  
 
 
  


