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EUR €STR (OIS vs RFR)

Product / Characteristic “0OIS” (EONIA) €STR swaps

Types Outright OIS Outright OIS

ISDA Definition EUR-EONIA-OIS-COMPOUND EUR-EuroSTR-COMPOUND
Benchmark Tenor 1D 1D

Publication Date T+1 T+1

Fixing T+1 T+1

Payment lag 1 day 1 day

Minimum Term 7 days (original) / 2 days (residual) 7 days (original) / 2 days (residual)
Maximum tenor 51 years 51 years

Fixed Rate Payments 1M, 3M, 6M, 12M 1M, 3M, 6M, 12M
Floating Rate Payments 1M, 3M, 6M, 12M 1M, 3M, 6M, 12M
Notional/Fixed Rate/Spread Constant - variability not supported Constant - variability not supported
Floating Rate Spread Eligible - Spread exclusive compounding Eligible - Spread exclusive compounding
IMM roll dates Eligible Eligible

Front or Back stub Eligible Eligible

Front & Back stubs Not supported Not supported

Floating Rate Day Count Fraction ACT/360

Fixed Rate Day Count Fractions 30/360, 30E/360, ACT/365.Fixed, ACT/360
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EURIBOR (Basis Swap)

Index

ISDA Definition

Benchmark Tenor
Publication Date
Fixing

Payment lag
Minimum Term
Maximum tenor

Floating Rate Payments

Notional
Floating Rate Spread
IMM roll dates

Swaps across indices/between tenor
Front or Back stub
Front & Back stubs

Floating Rate Day Count Fraction
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EURIBOR- EURIBOR -

Telerate Reuters JOL
EUR-EURIBOR- EUR-EURIBOR- EUR-EONIA-OIS-
Telerate Reuters COMPOUND
1M, 3M, 6M, 12M 1D
T-2 T+1
T-2 T+1
1 day 1 day

28 days (original) / 2 days (residual)
51 years
1M, 3M, 6M, 12M
Constant - variability not supported
Eligible - Spread exclusive compounding
Eligible
Eligible
Eligible

Eligible*

EURIBOR - Reuters €STR
EUR-EURIBOR- EUR-EuroSTR-
Reuters COMPOUND
1M, 3M, 6M, 12M 1D
T-2 T+
T-2 T+
1 day 1 day

28 days (original) / 2 days (residual)
51 years

1M, 3M, 6M, 12M
Constant - variability not supported
Eligible - Spread exclusive compounding
Eligible
Eligible
Eligible

Eligible*

ACT/360

*See 'Front and Back Stubs' document for detailed information



https://secure-area.lchclearnet.com/secure_area/secure/default.asp?folder=5078&view=list

Disclaimer

This document has been provided to you for informational purposes only and is intended as an overview of certain aspects of or proposed
changes to the SwapClear, ForexClear, Listed Interest Rates, SwapAgent and/or any other service provided by LCH Group Holdings Limited (“LCH
Group”) or any of its group undertakings (group undertakings shall be construed in accordance with section 1161 of the Companies Act 2006;
each an “LCH Group Company”). LCH Limited (“LCH”) is regulated as a “recognised central counterparty” authorised under Regulation (EU) No.
648/2012 of the European Parliament and of the Council of 4 July 2012 on OTC derivatives, central counterparties and trade repositories and
supervised by the Bank of England within the UK regulatory framework, and is a “derivatives clearing organization” registered with the U.S.
Commodity Futures Trading Commission.

The relationship of an LCH Group Company with its members is governed solely by its rulebook and certain other ancillary documentation, as
applicable. This document does not, and does not purport to, contain a detailed description of any aspect of a service provided by an LCH Group
Company or any other topics discussed in this document, and it has not been prepared for any specific person. This document does not, and does
not seek to, constitute advice of any nature. You may not rely upon the contents of this document under any circumstance and should seek your
own independent legal, investment, tax and other advice. The information and any opinion contained in this document does not constitute a
recommendation or offer with respect to any derivative contract, financial instrument, security or service. No LCH Group Company makes any
representation, warranty, condition or guarantee (whether express or implied) that the contents of this document are accurate, complete or up-
to-date, and makes no commitment to offer any particular product or service. No LCH Group Company shall have any liability for any losses,
claims, demands, actions, proceedings, damages, costs or expenses arising out of, or in any way connected with, the information contained in this
document, except that each LCH Group Company accepts liability that cannot be excluded by applicable law.

Copyright © LCH Limited 2019. All rights reserved. SwapClear, ForexClear and SwapAgent are registered trademarks of LCH.

The information contained in this document is confidential. By reading this document, each recipient agrees to treat it in a confidential manner
and will not, directly or indirectly, disclose or permit the disclosure of any information in this document to any other person (other than its
regulators or professional advisers who have been informed of the confidential nature of the information) without the prior written consent of
LCH Group.
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