IBOR Fallbacks September 14, 2022

IBOR Fallbacks: Treatment of Additional
Non-Business Days Announced for
September 2022

Further to today's earlier announcement, please note that the publication of CAD CORRA by the Canadian Central Bank
will continue as normal on Monday 19" September 2022. A revised version of the announcement now reads as follows:

Additional public holidays have been announced in the UK, Australia, and New Zealand. These dates will not constitute a
Business Day, an IBOR Business Day or a Reference Rate Business Day as those terms are defined under the IBOR

Fallback Rate Adjustment Rule Book. As such, no Reference Rates will be published and no IBOR fallback rates will be
calculated and published in or for these markets on these new non-business days.

The dates in question are:

UK, for calculating fallbacks for GBP LIBOR, Monday 19* September 2022

Australia, for calculating fallbacks for AUD BBSW, 22" September 2022

New Zealand, for calculating fallbacks for NZD BKBM BID & FRA, 26t September 2022

Market participants are reminded that fallback rates are calculated and published for every Monday to Friday regardless
of whether such Original Rate Record Date was a business day or non-business day.

If you have any questions, please contact the Bloomberg Help Desk (<Help><Help>), or email
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