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Appendix 1: Fallbacks reporting: CFTC FRO field reporting for 6/30/2023 transition date when fall backs are 
triggered/applied* 
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* Not an exhaustive list of all indexes that will fa\lback, but list provided for illustrative purposes. FCA as LIBOR administrator stated that publication of
overnight and 12-month US dollar LIBOR settings will cease for good immediately after June 30, 2023, while the I-month, 3-month, and 6-month settings will
become non-representative from that date, https://www.fca.org.u k/publ ication/documen ts/fu lure-cessation-I ass-representativeness-Ii bor-henchmarks. pd f.

1 Table I "Mapping between FROs under the 2006 Definitions and FROs under the 2021 Definitions". 
2 Table 2 "FR Os under the 2006 Definitions that do not map to FR Os under the 2021 Definitions", https://www .isda.org/a/xlcgE/2006-FRO-Mapping-to-202 I-

FROs-Version-6.pdf. 
3 ISDA 2020 IBOR Fa\lbacks Protocol (Oct.23.2020), https://assets.isda.org/media/3062e7b4/0826816l-pdf/. 
4 "BenchmarkCurveName2Code," ISO 20022, hups://www. i s020022 .org/standardsrepository/type/BenchmarkCurveN ame2Code. 
5 The date on which the fallbacks take effect is the ''Index Cessation Effective Date", a term used in the ISDA Definitions, which are incorporated into legacy 

contracts via the 2020 IBOR Fallbacks Protocol. That is the first London Banking Day on or after July I, 2023 for all USO LIBOR tenors (expected to be 
July 3, 2023, unless that is an unscheduled holiday in London). Consistent with FCA "In the case of all US dollar settings, the modification should be reported 
one working day after June 30, 2023," https://www.fca.org.uk/firms/uk-emir/news. June 30, 2023 is the final date on which the LIBOR rates will be published 
so the next working day would be July 3, 2023. 

6 Supplement 88 to 2006 ISDA Definitions, https://www.isda.org/a/K3UgE/Supplement-88-to-the-2006-ISDA-Definitions-Fallbacks-for-USD-LIBOR-ISR-and
JPY-LIBOR-TSR-and-new-Rate-Options-for-SOFR-ISR-and-TONA-TSR.pdf. 
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https://www.ice.com/pub licdocs/lSR_ USO _LIBO R_ cessation_feedback_statement. pdf, https://www.isda.org/a/V rcgE/IS DA-Guidance-USD-LIBOR-ICE
S wap-Rate-future-cessation- 1 I 2922.pdf. 

7 202 l_ISDA_lnterest_Rate_Derivatives_Definitions_Floating_Rate_Matrix_ V7, Supplement 88 to 2006 ISDA Definitions, 
https://www.isda.org/a/K3 U gE/Supplement-88-to-the-2006-ISDA-Defi nitions-F al lbac ks-for-US D-LI BOR ·IS R-and-JPY -LIBOR-TSR-and-new • Rate-Options
for-SOFR-ISR-and-TONA-TSR. pd f. 
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