
FCA Announcement Relevant Date: immediately after LIBOR setting

Cessation 31 December 2021 All 7 euro (EUR) settings

All 7 Swiss franc (CHF) settings

Spot Next, 1-week, 2-month and 12-month Japanese yen (JPY) settings

Overnight, 1-week, 2-month and 12-month sterling (GBP) settings

1-week and 2-month US dollar (USD) settings

30 December 20222 1-month, 3-month and 6-month JPY settings

30 June 2023 Overnight and 12 month USD settings

Non-Representativeness 31 December 2021 1-month, 3-month and 6-month JPY settings

1-month, 3-month and 6-month GBP settings

30 June 2023 1-month, 3-month and 6-month USD settings


