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1.00323629 1.010747833 1.023027396 1.03628785 1.049510328 1.074509938 1.097765093 1.140549649

1mo 3mo 6mo 9mo 12mo 18mo 24mo 36mo
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30 92 181 273 365 547 731 1096
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1mo 3mo 6mo 9mo 12mo 18mo 24mo 36mo

11/4/2022 11/4/2022 11/4/2022 11/4/2022 11/4/2022 11/4/2022 11/4/2022 11/4/2022

12/4/2022 2/4/2023 5/4/2023 8/4/2023 11/4/2023 5/4/2024 11/4/2024 11/4/2025

30 92 181 273 365 547 731 1096

              For more information on the Libor replacement, contact: Rocco Chierici:         312-373-5439        SVP the Fixed Income Group at RJO

Corrine Baynes:       800-367-3349        VP the Fixed Income Group at RJO

offer a few options for users: compounded, setting in arrears (currently used in OIS markets) or a term rate setting in advance like LIBOR.  You have questions, we have answers.

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
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0-2 YEAR SOFR CURVE EXPANDED VIEW 

The risk of loss in trading futures and/or options is substantial, and each investor and/or trader must consider whether this is a suitable investment. 

See our full disclaimer at www.rjobrien.com. Copyright © 2022 RJO FIG
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