
Downloaded from PwC Plus on 02.05.2024 15:08

archived

PwC Plus Article
By ESMA - European Securities and Markets Authority | 18.11.2021

ESMA proposes changes to the
scope of the clearing and
derivative trading obligations for
the benchmark transition

The Report sets out proposed draft Regulatory Technical Standards
(RTS) amending the scope of the CO and DTO for OTC interest rate
derivatives (IRD) denominated in EUR, GBP, JPY and USD, as part of
the transition away from EONIA and LIBOR and onto alternative
benchmarks, primarily Risk-Free Rates such as €STR.

https://pwcplus.de/en/article/225623/
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