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1012
900
REPORT CENTER é
\WELCOME TO THE REPORT GENTER
TO VIEW ALL REPORT CATEGORIES OR RECENTLY VIEWED REPORTS, PLEASE SCROLL DOWN.

END OF DAY REPORT PACKAGES IN'.CSV FORMAT AND NATIONAL GAS EXCHANGE INDICES ARE AVAILABLE FOR
PURCHASE ON A SUBSCRIPTION BASIS. VIEW CONTENT >

REPORTS v TERM RFR PORTAL
CATEGORY: TERM RFR PORTAL ~ MARKET: BENCHMARK ADMINISTRATION

REPORT DATE 902 [Z] EXPORT TOEXCEL SHOW METHODOLOGY
| 09-00T-2018 )—I
SUBMIT |—""904

906
TERM RISK FREE RATES (RFR) PORTAL (
09-0CT-2018 914 N
CURRENCY RFRBENCHMARK[ LAST SETTING (%) ~ PUBLICATION DATE  PUBLICATION TIME (LONDON TIME)
6BP SONIA 0.7021 09-0CT-18 09:00
USD SOFR 2.1600 09-0CT-18 13:00
JPY TONA 00510 09-0CT-18 02:00
EUR ESTER - - -

908-1
[
6BP 910 912 )
TERM RFR - REALISED J TERM RFR - FORWARD LOOKING ,J

TERM AVERAGE (%) COMPOUNDED (%) | FUTURESDERIVED (%)  SWAPS DERIVED (%)
1 MONTH 0.7007 0.7009 0.7023 -
3 MONTHS 0.6373 0.6378 0.7084 -
6 MONTHS 0.5464 0.5471 0.7446 -
LAST PUBLISHED | 09-0CT-18 11556 09-OCT-18 11:56 09-0CT-18 11:56 -
(LONDON TIME)

FIG. 9A
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908-2
[
USD )
TERM RFR - REALISED TERM RFR - FORWARD LOOKING
TERM AVERAGE (%) COMPOUNDED (%) FUTURES DERIVED (%) SWAPS DERIVED (%)
1 MONTH 2.0448 2.0464 - -
3IMONTHS 1.9539 1.9587 - -
6 MONTHS 1.8729 1.8817 - -
LAST PUBLISHED | 09-0CT-18 16:16 09-0CT-18 16:16 - -
(LONDON TIME)
908-3
/
JPY )
TERM RFR - REALISED TERM RFR - FORWARD LOOKING
TERM AVERAGE (%) COMPOUNDED (%) FUTURES DERIVED (%) SWAPS DERIVED (%)
1 MONTH -0.0600 -0.0600 - -
3MONTHS -0.0614 -0.0614 - -
6 MONTHS -0.0635 -0.0635 - -
LAST PUBLISHED | 09-0CT-18 11:56 09-0CT-18 11:56 - -
(LONDON TIME)
908-4
/
EUR )
TERM RFR - REALISED TERM RFR - FORWARD LOOKING
TERM AVERAGE (%) COMPOUNDED (%) FUTURES DERIVED (%) SWAPS DERIVED (%)
1 MONTH - - - -
3MONTHS - - - -
6 MONTHS - - - -
LAST PUBLISHED - _ _ _
(LONDON TIME)
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