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Assessment

Forward-
looking

Backward-looking

Payment
delay

Lookback
period

Last reset

Robustness/availability
Operational ease
Client acceptance

Professional market players

Corporates

SME/consumers
Hedging ease and hedge accounting impacts
Other accounting impacts
Risk management impacts

Consistency with other jurisdictions/asset classes

Colour code

Feasible

Questionable feasibility

Feasible with some minor changes/drawbacks

Feasible with some relevant changes/drawbacks

Source: European Central Bank: Public Consultation by Working Group on Euro Risk Free Rate - Nov 2020

1. The Alternative Reference Rates Committee (ARRC): User Guide to SOFR,- Apr 2019

2ol 0)l -lowl

2. The ARRC: Update on Forward-Looking SOFR Term Rate - Mar 2021

3. European Central Bank: Public Consultation by Working Group on Euro Risk Free Rate - Nov 2020

4. Bloomberg Professional Services: IBOR Fallback Rates Adjustment Rulebook - Oct 2020
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(Spread Adjustments Table - ISDA)
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https://rfrcalculator.ihsmarkit.com/

= )
//\”\\\: IHS Markit Credit Sensitive Rates  IHS Markit IBOR Solutions ~ LIBOR Replacement Data ~ Trading with Balance Transfer ~ Release Notes ~ Help  Contact Us
it

7l

Risk Free Rates

Detailed compounding and simple interest calculations for SOFR, SONIA, ESTR, TONAR, SORA, and SARON.

n

mmitment * Start Date * End Date *

15,000,000.00 9/30/2020 B 10/30/2020 [al Add Commitment Change
Lockout 6 3 ncl. Adj.  Day Count Payment ¥ RFR nterest Method
5 ~ 0 - 0 o Floor ACT/360 > USA ~ SOFR ~ Compounding inArrears ~

0 i CALCULATE RATES

The SOFR benchmark is published on the Federal Reserve Bank of New York's websile at 8:00 am EST each business day. For further details on the calculation of the SOFR rafe please see the Federal Reserve Bank of Hew York's methodology here. Use of SOFR
rates is subject to the Fed's Terms of Use.

The most recent published rate from the FRBNY is 06/10/2021

With no commitment changes in the interest period, Eamed Interest Amount = Commitment x Period Compounded Allin Rate

Earned Interest Amount 0.00
Period Compounded All-In Rate 0.0000000
Annualized Compounded All-In Rate 0.0000000

Summary of Rates

Notional Annualized
Notional Tonenst Start End Day Base Spread — Eamed Interest Eamed Interest Eamed Interest Eamed Interest
Amount N - Dale Date Count Rale % % e o From Base Rate (§. From Spread (§) Total (§; Balance (§)
compounded, All-In Rate %
ZI5 IHS Markit IHS Markit IBOR Solutions  LIBOR Replacement Data  Trading v
20
Risk Free Rates
SONA, ESTR, TONAR, SORA and SARON
T — S Date EndDte
100,000,000 711512020 ® 8152020 [a)
o s Roundi Comn "R ——
- - 4 0 Floor % 4 ~ ACT/360 ~ UsA ~ SOFR ~  Compounding in Arrears ~

Resene

The mos recent pulshed rtefom e FRENY is 02042621
=

Earned Interest Amount 353,333.71

Period Compounded AllIn Rate 0.3533337

Annualized Compounded All-In Rate 4.1032301

e e
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® https://assets.bbhub.io/professional/sites/10/IBOR-Fallbacks-LIBOR-Cessation_
Announcement_20210305.pdf

@ https://www.isda.org/2020/10/23/isda-launches-ibor-fallbacks-supplement-and- protocol/

Each LIBOR Tenor, Ticker and associated fixed Spread Adjustment are set forth below. Going
forward, the ‘Fallback Rate’ calculated for each ‘Rate Record Day' from and including 5 March
2021 will use the fixed Spread Adjustments set forth below. Reference: Bloomberg: FBAK.

Overnight SUSOOON Index 0.00644
usD 1 Week SUSO001W Index 0.03839
usD 1Month SUSOOOTM Index 0.11448
usD 2 Months SUS0002M Index 0.18456
usbD 3 Months SUSO003M Index 0.26161
usD 6 Months SUSO006M Index 0.42826
usD 12 Months SUSOO0I2M Index 0.71513
CHF Spot/Next SSFOOSN Index -0.0551
CHF 1 Week SSFOOOTW Index -0.0705
CHF 1 Month SSFOO01M Index -0.0571
CHF 2 Months SSFO002M Index 0.0231
CHF 3 Months SSFO003M Index 0.0031
CHF 6 Months SSFO006M Index 0.0741
CHF 12 Months SSFO012M Index 0.2048



https://assets.bbhub.io/professional/sites/10/IBOR-Fallbacks-LIBOR-Cessation_Announcement_20210305.pdf
https://assets.bbhub.io/professional/sites/10/IBOR-Fallbacks-LIBOR-Cessation_Announcement_20210305.pdf
https://www.isda.org/2020/10/23/isda-launches-ibor-fallbacks-supplement-and-protocol/

Overnight SEEOOON Index 0.0017
EUR 1 Week SEEOOO1W Index 0.0243
EUR 1Month SEEOOO1TM Index 0.0456
EUR 2 Months SEEO0002M Index 0.0753
EUR 3 Months SEEO003M Index 0.0962
EUR 6 Months SEEO006M Index 0.1537
EUR 12 Months SEE0012M Index 0.2993
GBP Overnight SBPOOON Index -0.0024
GBP 1 Week SBPOOOTW Index 0.0168
GBP 1 Month SBPOOOTM Index 0.0326
GBP 2 Months SBPO002M Index 0.0633
GBP 3 Months SBPO003M Index 0.1193
GBP 6 Months SBPO006M Index 0.2766
GBP 12 Months SBPOOI2M Index 0.4644
JPY Spot/Next SJYOOSN Index -0-01839
JPY 1 Week SJYOOO1W Index -0.01981
JPY 1Month SJYOOO1M Index -0.02923
JPY 2 Months SJY0002M Index -0.00449
JPY 3 Months SJYO003M Index 0.00835
JPY 6 Months SJYO006M Index 0.05809
JPY 12 Months SJYOOI2M Index 0.16600
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ASSOCIATION OF BANKS IN JORDAN

62 culiy - Jni (4 wgo g)li - apin $alg - glac Q
930111190 glac 926174 @

+962 6 5669328 - +962 6 5662258

+962 6 5684316 - +962 6 5687011 =
info@abj.org.jo N4

www.abj.org.jo &5
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