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Following the publication of fallback data on Friday 29 October, 2021, Bloomberg will cease to continue
publication to the ‘old’, original tickers for Adjusted Reference Rates, Spread Adjustments and all-in’
Fallback Rates. Since March 22, 2021, fallback data has been published to a new set of tickers in parallel (see
Appendix for a list of all relevant tickers that will continue).

The tickers to be deprecated are:

Tickers for IBOR Fallbacks

IBOR Name O/N S/N w 2w ™ 2M 3M 4M 5M 6M 12M
AUD BBSW n/a n/a n/a n/a FBBSWIM [FBBSW2M [FBBSW3M |FBBSW4AM|FBBSW5M|FBBSW6M n/a
CAD CDOR n/a n/a n/a n/a FCDORO! [FCDORO2 [FCDORO3 n/a n/a FCDORO6 |[FCDORI12
CHF LIBOR n/a FSFOOSN [FSFOOO1W n/a FSFOOOIM |FSFOO02M [FSFOO03M n/a n/a FSFOO06M  |FSFOO12M
EUR EURIBOR n/a n/a FEUROOTW n/a FEUROOIM n/a FEUROO3M n/a n/a FEUROO6M [FEUROI12M
EUR LIBOR FEEOOON n/a FEEOOOTW n/a FEEOOOIM [FEEOOO2M [FEEOOO3M n/a n/a FEEOOO6M |[FEEOO12M
GBP LIBOR FBPOOON n/a FBPOOOTW n/a FBPOOOIM [FBPOOO2M|FBPOOO3M n/a n/a FBPOOOSM |[FBPOOI2M
HKD HIBOR FHIHDON n/a FHIHDOIW |FHIHD2W |FHIHDOIM |FHIHDO2M |FHIHDO3M n/a n/a FHIHDO6M [FHIHD12M
JPY LIBOR n/a FJYOOSN [FJYOOO1W n/a FJYOOOIM [FJYOO002M [FJYOO03M n/a n/a FJYOO06M  [FJYOOI12M
JPY TIBOR n/a n/a FTIO001W n/a FTIO00IM n/a FTIOO03M n/a n/a FTIO006M  |FTIOO12M
JPY EuroYen

TIBOR n/a n/a FEUYNOIW| n/a FEUYNOIM n/a FEUYNO3M n/a n/a FEUYNO6M [FEUYNI2M
USD LIBOR FUSOOON n/a FUSO001W n/a FUSOOOIM|FUSO002M[FUSO003M n/a n/a FUSO006M |FUSOO12M
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Tickers for Adjusted RFRs

IBOR Name O/N S/N w 2w ™ 2M 3M 4aMm 5M 6M 12m
AUD BBSW n/a n/a n/a n/a AONIAIM |AONIA2M |AONIA3M [AONIA4AM [AONIASM[AONIA6M  |n/a

CAD CDOR n/a n/a n/a n/a CORRAIM |CORRA2M|CORRA3M n/a n/a CORRAOM  [CORRAI2M
CHF LIBOR n/a SARONSN[SARONTW n/a SARONIM [SARON2M|SARON3M n/a n/a SARON6M  |SARONI2M
EUR EURIBOR n/a n/a ESTRIW n/a ESTRIM n/a ESTR3M n/a n/a ESTR6M ESTR12M
EUR LIBOR ESTRONON n/a ESTRIW n/a ESTRIM  |ESTR2M  |ESTR3M n/a n/a ESTR6M ESTR12M
GBP LIBOR SONIAON n/a SONIATW n/a SONIAIM [SONIA2M [SONIA3M n/a n/a SONIA6M  |SONIAI2M
HKD HIBOR  |[HONIAON n/a HONIATW  |[HONIA2W|HONIATM [HONIA2M [HONIA3M n/a n/a HONIA6M  |HONIAI2M
JPY LIBOR n/a TONASN |TONATW n/a  [TONAIM [TONA2M |TONA3M n/a n/a TONA6M  [TONAI2M
JPY TIBOR n/a n/a TONATIW n/a TONATIM n/a TONAT3M n/a n/a TONAT6M  |TONATI2M
JPY EuroYen

TIBOR n/a n/a TONATW n/a TONAIM n/a TONA3M n/a n/a TONAS6M  [TONAI2M
USD LIBOR SOFRON n/a SOFRIW n/a SOFRIM  [SOFR2M [SOFR3M n/a n/a SOFR6M SOFRI12M
Tickers for Spread Adjustments

IBOR Name O/N S/N w 2w ™ 2M 3M 4M 5M 6M 12Mm
AUD BBSW n/a n/a n/a n/a SBBSWIM  [SBBSW2M |SBBSW3M |SBBSWAM|SBBSWSM|SBBSW6M n/a
CAD CDOR n/a n/a n/a n/a SCDORO1  |SCDOR02 |SCDORO3 n/a n/a SCDOR0O6  |SCDORI12
CHF LIBOR n/a SSFOOSN |SSFOOO1W n/a SSFOOOIM  [SSFOO02M [SSFOO03M n/a n/a SSFOO06M  [SSFO012M
EUR

EURIBOR n/a n/a SEUROOIW n/a SEUROOIM n/a SEUROO3M n/a n/a SEUROO6M |SEURO12M
EUR LIBOR [SEEOOON n/a SEEOOOIW n/a SEEOOOIM  [SEEOOO2M|SEEO003M n/a n/a SEEOOO6M |SEEOQ12M
GBP LIBOR |SBPOOON n/a SBPOOOIW n/a SBPOOOIM  [SBPOOO2M|SBPOOO3M n/a n/a SBPOOO6M |SBPOO12M
HKD HIBOR [SHIHDON n/a SHIHDOIW  |SHIHD2W |SHIHDOIM  [SHIHDO2M |SHIHDO3M n/a n/a SHIHDO6M [SHIHD12M
JPY LIBOR n/a SJYOOSN |SJYOO001W n/a SJYOOO0IM  [SJYOOO02M |SJYOO03M n/a n/a SJYOO06M |SJYO012M
JPY TIBOR n/a n/a STIO00TW n/a STIOOOIM n/a STI0O003M n/a n/a STIOO06M  |STIOO12M
JPY

EuroYen

TIBOR n/a n/a SEUYNOTW n/a SEUYNOIM n/a SEUYNO3M n/a n/a SEUYNO6M |SEUYNI2M
USD LIBOR [SUSOOON n/a SUSO0OTW n/a SUSOOOIM  [SUSO002M|SUSO003M n/a n/a SUSOO006M |SUSO012M
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IBOR Name O/N S/N w 2w ™ 2M 3m am 5M 6M 1) 4
AUD BBSW n/a n/a n/a n/a VBBSWIM  [VBBSW2M [VBBSW3M |VBBSWAM [VBBSW5M |VBBSW6M n/a
CAD CDOR n/a n/a n/a n/a VCDOROI1 VCDORO2 |VCDORO3 n/a n/a VCDORO6 VCDOR1Y
CHF LIBOR n/a VSFOOSN [VSFOOOTW n/a VSFOOOIM  [VSFOOO2M [VSFOOO3M n/a n/a VSFOOO6M  [VSFOO1Y

EUR EURIBOR n/a n/a  |VEUROOIW n/a VEUROOIM n/a 'VEUROO3M n/a n/a VEUROO6M  [VEURO1Y
EUR LIBOR VEEOOON n/a  |VEEOOOIW n/a VEEOOOIM  [VEEOOO2M [VEEOOO3M n/a n/a VEEOOO6M  |VEEOOTY
GBP LIBOR VBPOOON n/a  |VBPOOOIW n/a VBPOOOIM  [VBPOOO2M [VBPOOO3M n/a n/a VBPOOO6M  |VBPOOTY
HKD HIBOR VHIHDON n/a  |VHIHDOIW VHIHD2W  |VHIHDOIM  |VHIHDO2M |VHIHDO3M n/a n/a VHIHDO6M  [VHIHD1Y

JPY LIBOR n/a VJYOOSN [VJYOOO1W n/a VJYOOOIM  [VJYO002M [VJYO003M n/a n/a VJYOO06M  [VJYOOTY

JPY TIBOR n/a n/a VTIOO0TW n/a VTIOO01M n/a VTIO003M n/a n/a VTIO006M VTIOOTY

JPY EuroYen

TIBOR n/a n/a VEUYNOIW n/a VEUYNOIM n/a VEUYNO3M n/a n/a VEUYNO6M  |VEUYNITY
USD LIBOR VUSOOON n/a  |[VUSOOOIW n/a VUSOOOIM  [VUSO002M [VUSOO03M n/a n/a VUSOOO6M  [VUSOOTY
IBOR Name O/N S/N w 2w ™M 2M 3M 4Mm 5M 6M 104
AUD BBSW n/a n/a n/a n/a XAONIATM XAONIA2M [ XAONIA3M  [XAONIA4M [XAONIASM|XAONIA6M n/a
CAD CDOR n/a n/a n/a n/a XCORRAIM  [XCORRA2M  [XCORRA3M n/a n/a XCORRA6M  [XCORRATY
CHF LIBOR n/a XSARONSN|XSARONIW n/a XSARONIM [ XSARON2M  [XSARON3M n/a n/a XSARON6M  IXSARONITY
EUR EURIBOR n/a n/a XESTRIW n/a XESTRIM n/a XESTR3M n/a n/a XESTROM XESTRIY
EUR LIBOR XESTRON n/a XESTRIW n/a XESTRIM XESTR2M XESTR3M n/a n/a XESTROM XESTRIY
GBP LIBOR XSONIAON n/a XSONIATW n/a XSONIAIM XSONIA2M  [XSONIA3M n/a n/a XSONIA6M [ XSONIATY
HKD HIBOR XHONIAON n/a XHONIATW [XHONIA2W[XHONIAIM  [XHONIA2M  [XHONIA3M n/a n/a XHONIA6M [ XHONIATY
JPY LIBOR n/a XTONASN | XTONATW n/a XTONAIM XTONA2M XTONA3M n/a n/a XTONAS6M [ XTONATY
JPY TIBOR n/a n/a XTONATIW n/a XTONATIM n/a XTONAT3M n/a n/a XTONATOM I XTONATIY
JPY EuroYen

TIBOR n/a n/a XTONAIW n/a XTONAIM n/a XTONA3M n/a n/a XTONAS6M XTONATY
USD LIBOR XSOFRON n/a XSOFRIW n/a XSOFRIM XSOFR2M XSOFR3M n/a n/a XSOFR6M XSOFR1Y
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IBOR Fallbacks

IBOR Name O/N S/N w 2w mw™m 2M 3mM 4M 5M 6M v
AUD BBSW n/a n/a n/a n/a 'YBBSWIM YBBSW2M  |YBBSW3M  |YBBSW4M [YBBSWS5M |YBBSW6M n/a
CAD CDOR n/a n/a n/a n/a 'YCDOROI1 YCDORO2 |YCDORO3 n/a n/a 'YCDORO6 'YCDORIY
CHF LIBOR n/a YSFOOSN  |YSFOOOTW n/a 'YSFOOOIM 'YSFOOO2M  |YSFOOO3M n/a n/a YSFOOO6M  |YSFOO1Y
EUR EURIBOR n/a n/a 'YEUROOTW n/a 'YEUROOIM n/a 'YEUROO3M n/a n/a YEUROO6M  |YEUROTY
EUR LIBOR [YEEOOON n/a 'YEEOOOTW n/a 'YEEOOOIM 'YEEOOO2M |YEEOOO3M n/a n/a YEEOOO6M  |YEEOO1Y
GBP LIBOR YBPOOON n/a 'YBPOOOTW n/a 'YBPOOOIM 'YBPOOO2M |YBPOOO3M n/a n/a 'YBPOOO6M  |YBPOOTY
HKD HIBOR [YHIHDON n/a YHIHDOIW |YHIHD2W  [YHIHDOIM YHIHDO2M  |YHIHDO3M n/a n/a YHIHDOOM  |YHIHD1Y
JPY LIBOR n/a YJYOOSN  |YJYOOOIW n/a YJYOOOIM YJYOO002M  [YJYOOO03M n/a n/a YJYOO06M  |YJYOO1Y
JPY TIBOR n/a n/a YTIOOOTW n/a 'YTIOOO1IM n/a 'YTIOOO3M n/a n/a YTIOO0O6M YTIOO1Y
JPY EuroYen

TIBOR n/a n/a 'YEUYNOIW n/a 'YEUYNOIM n/a 'YEUYNO3M n/a n/a YEUYNOOM  |[YEUYNIY
USD LIBOR [YUSOOON n/a 'YUSOOOTW n/a 'YUSOOOIM 'YUSO002M  [YUSOO03M n/a n/a YUSOOO6M  |YUSOO1Y

Disclaimer

BLOOMBERG is a trademark and service mark of Bloomberg Finance L.P. ("BFLP"). ISDA is a trademark and service mark of the International Swaps
and Derivatives Association, Inc. ("ISDA"). Bloomberg Index Services Limited ("BISL" and, collectively with BFLP and their affiliates, "Bloomberg")
maintains and calculates the 'fallback’ data comprising the 'all in' fallback rates and their component parts, the adjusted 'risk-free’ reference rates
and the spread adjustment (collectively with any other data or information relating thereto or contained herein, the "Data") under an engagement
between BISL and ISDA. The Data, including any sample calculations, are for illustrative purposes only. Neither Bloomberg nor ISDA guarantees the
timeliness, accurateness, completeness of, or fitness for a particular purpose with respect to, the Data and each shall have no liability in connection
with the Data. Without limiting the foregoing, neither Bloomberg nor ISDA makes any representations regarding whether the Data would be
appropriate for derivative or non-derivative financial instruments, including derivatives transacted outside of standard ISDA documentation and
related protocols. Market participants are encouraged to consider and analyze the details of the Data and determine independently whether they
would be appropriate for any such use. These materials are intended for information purposes only. They are not intended to be comprehensive,
nor to provide legal or financial advice, and their contents should not be relied upon as legal or financial advice, either generally or in relation to
any specific matter. Neither Bloomberg nor ISDA accept any responsibility for any loss which may arise from reliance on the information contained
in these materials.

The BLOOMBERG TERMINAL service and Bloomberg data products (the "Services") are owned and distributed by BFLP except (i) in Argentina,
Australia and certain jurisdictions in the Pacific islands, Bermuda, Ching, India, Japan, Korea and New Zealand, where Bloomberg L.P. and its
subsidiaries ("BLP") distribute these products, and (i) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office, where a
subsidiary of BFLP distributes these products. BLP provides BFLP and its subsidiaries with global marketing and operational support and service.
The following are trademarks and service marks of BFLP, a Delaware limited partnership, or its subsidiaries: BLOOMBERG, BLOOMBERG
ANYWHERE, BLOOMBERG MARKETS, BLOOMBERG NEWS, BLOOMBERG PROFESSIONAL, BLOOMBERG TERMINAL and BLOOMBERG.COM.
Absence of any trademark or service mark from this list does not waive Bloomberg's intellectual property rights in that name, mark or logo. All
rights reserved. © 2021 Bloomberg.
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