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1 https://www.ivsc.org/files/file/view/id/1918
2 The IBOR Working Group under the IVSC Financial Instruments Board. The IVSC has

issued this Perspectives Paper to initiate discussion and debate on the topic of IBOR
changes and the impact on valuation.
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' For details on Governance Frameworks, Data Management, Valuation Uncertainty and
Valuation risk see proposed changes to IVS 500 Financial Instruments
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1 The Secured Overnight Financing Rate (SOFR)
2 The Fundamental Review of the Trading Book (FRTB)
3 Global systemically important banks (G-SIB)
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1 See Piterbarg 2020 https://papers.ssrn.com/sol3/papers.cfm?abstract id=3537925
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