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https://ec.europa.eu/info/law/better-regulation/have-your-say/initiatives/13317-British-pound-LIBOR-designation-of-statutory-replacement-rate_en
https://ec.europa.eu/info/law/better-regulation/have-your-say/initiatives/13318-Japanese-yen-LIBOR-designation-of-statutory-replacement-rate_en
https://www.fca.org.uk/publications/consultation-papers/cp22-11-winding-down-synthetic-libor-us-dollar-libor
https://www.federalreserve.gov/newsevents/pressreleases/files/bcreg20201130a1.pdf
https://www.federalreserve.gov/newsevents/pressreleases/files/bcreg20201130a1.pdf
https://www.fca.org.uk/publication/libor-notices/article-21a-benchmarks-regulation-prohibition-notice.pdf
https://www.newyorkfed.org/medialibrary/Microsites/arrc/files/2021/ARRC-Newsletter-December-January-2021.pdf
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https://www.cmegroup.com/articles/videos/2022/cme-first-for-options-webinar.html
https://www.lch.com/membership/ltd-membership/ltd-member-updates/lch-consultation-conversion-outstanding-cleared-usd
https://www.cmegroup.com/trading/interest-rates/files/cme-conversion-for-usd-libor-cleared-swaps.pdf
https://www.newyorkfed.org/medialibrary/Microsites/arrc/files/2022/ARRC_CME_12-Month_SOFR_Term_Rate.pdf
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https://www.newyorkfed.org/arrc/publications/fallbacks
https://www.newyorkfed.org/medialibrary/Microsites/arrc/files/2020/ARRC-Best-Practices.pdf


 

4 
 

 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 



 

5 
 

 

 

❖ 

❖ 

❖ 

❖ 

❖ 

❖ 



 

6 
 

 



 

 
 

 

 

 

 

 
 

 

  

 

           

https://www.jpmorgan.com/country/GB/en/disclosures

