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NOTIFICATION: Release of ISDA’s 2021 FRO
Definitions for Rates Products (second release)

Audience:

Summary

This notification is to inform all DSB users that the following Reference Rates will be added

to Rates and Non-Standard templates from 24" October 2021.

e INR-Modified MIFOR
e JPY-TORF QUICK
e USD-SOFR CME Term

Please note that only users seeking to use the new Reference Rates will need to update
their systems and processes.

Full details of this change are documented in the Change Request Form that can be
found on the

Release Schedule

October 2021 Release

UAT Environment 16th October 2021

Regards,
DSB Technical Support Team



https://anna-dsb.us17.list-manage.com/track/click?u=9d7b57dd3f8153971eb6adc37&id=63629f5354&e=5946bfd091

