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3
== Compounded Setting in :
©
< Arrears Rate (ARR) (5) Not compatible
Compounded Setting in
Advance Rate (ADR) (6) (9)

H B https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions

6 Developing Fallbacks for IBORs ISDA

Safe,
Efficient
Markets



https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions
https://www.isda.org/2018/07/12/interbank-offered-rate-ibor-fallbacks-for-2006-isda-definitions

TR EHBOFER

« ISDAIX1TA27BIZTHHHREDRBIERICEAT HEIRAT AV LK
« 128208 . &¥RERFHRBALI-THRBEISHTIERMLE I —RN\VIDMEEZ AR

« 152 DEE (HHF16410)  FED SHARRE ERI1T. 7R FE. FXEAN WG, FEHEEA.
MY —EX=, FRER. BUTFRERS)

BEIZEDOAE
* RFRDA—LFHE

o EEIFIZ E D [EIZ L compounding setting in arrears rate |2 £
« RATLYRERE

o RZ# D MEIZ (L historical mean/median approach | %% £

o [forward approach |Z 5 —HFEEL-BIZEDEF L  historical mean/median approach |ZE =&
ELLTLVS,

o Thistorical mean/median approach JIZRxt&EL-RIZIXIZFEAELMN>T=—AT. [forward
approach |\ EIRETHHENEZE (T LY ZHhoT=,

o lforward approach |D R B %1519 HEIZ A historical mean/median approach |D R R & 165iET 5
mZ&% E[Eo7-,

« BEHDEIZIL4EE (AUD, CHF, GBP, JPY) B DR A EZEH L, USDXREURIZDWTHRILTHAE A
EREWEEZBRIBZENESHHo-A . CNODBEEIFEMDOHHIRETEEMIZH/NN—3N5,

7 Developing Fallbacks for IBORs ISDA

Safe,
Efficient
Markets




TR EHBOFER

TP HEORZFEEREZ (T T, ISDAIE compounding setting in arrears rate ] & & Ul historical
mean/median approach JZR—XELTIA—IL/I\YIFIEERTEDEEXZEDH S,

o 5%~ AT, historical mean/median approachlZE DR T LYK AEDEEM (L yI/\y
I DRI, meanh medianMF) DR EIZRIT=EXFT1TI,

* historical mean/median approach|ZB8 9 AHIGESMEBE DIEFEEZRDH L. RIEELTOEEE
NEKT B, Ff-. ATLYRHAEE LU compounding setting in arrears rate DFaBE T E X DR IK
BIZ@E T, RN HELGFMMBEIC DL THISDAD 7R NAF—EEE2REFZEITH>TL

* ISDAREZE~NDEAZTOHIC. BETHHBEZITL. REIAVIDEEZTD,
« USD LIBORDMHIHEICDOVWTIESEDRNIAIV Y CTEMOTHFHELZITOTFE,

« ISDAIX. BI#EEaAVHILAV R OEBLRFLHERLLENEEXZTEN D,

Safe,
Efficient
Markets

8 Developing Fallbacks for IBORs ISDA



