THE SOFR CURVE
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Making the change from LIBOR to a new reference rate is not an insignificant exercise. It will take planning and changes to processes and systems.
Sonia and SOFR appear likely to offer two options for users: compounded, setting in arrears (currently used in OIS markets) or a term rate
setting in advance like LIBOR. You have guestions, we have answers.

USD Term Zero Coupon Rate Curves:

0-2 YEAR SOFR CURVE EXPANDED VIEW
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For more information on the Libor replacement contact:

Rocco Chierici
SVP the Fixed Income Group at RIO

Corrine Baynes
VP the Fixed Income Group at RIO
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