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Meeting of the Market Practitioners Group on the Interest Rate Benchmark
Reforms (MPG) to be held via MS Teams on Wednesday, 2 February 2022 at 14:00

Agenda No. 1/2022
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6.1.
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6.3.

8.1.

8.2.

Opening of proceedings & welcome

Adoption of the agenda

Confirmation of the Anti-Competitive Statement ..........ccccvvveeiieeeeenn. 1
Minutes

Draft minutes of the meeting held on 10 September 2021 for adoption......2
Matters arising

Update on the promulgation of the Financial Sector Conduct Authority
regulatory framework for benchmarks — item 5.2 of the minutes

Update on the benchmark back-testing results — item 7 of the minutes .....9
Libor tranSition UPAate ........uveeiiiieeeeeeee e 34
Establishment of new MPG work streams

Induction of new work stream members

Selection of work stream chairpersons

Revised Terms of REfEIreNCEe........coooiiiiiiiiiiiie e 57
Jibar exposures survey

Feedback and updates from the work streams:

COMMUNICALIONS ...ttt e e e e e e e e e b e e e e e eeeas 69

Data Collection and Infrastructure



8.3. Transition Planning
9. Date of the next meeting — Thursday, 14 April 2022 at 09:00

10. Closure

MPG Secretariat
26 January 2022



