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e ARRC — A User’s Guide to SOFR:

www.newyorkfed.org/medialibrary/Microsites/arrc/files/2021/users-quide-to-
sofr2021-update.pdf

* WG on Sterling RFR — Best Practice Guide for GBP Loans:
www.bankofengland.co.uk/-/media/boe/files/markets/benchmarks/rfr/best-practice-
guide-for-gbp-loans.pdf
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. ARRC:

www.newyorkfed.org/medialibrary/Microsites/arrc/files/2020/ARRC Recommen
dation Spread Adjustments Cash Products Press Release.pdf

. WG on Sterling RFR: www.bankofengland.co.uk/-
/media/boe/files/markets/benchmarks/summary-of-responses-on-consultation-
credit-adjustment.pdf

. ISDA: www.isda.org/2019/11/15/isda-publishes-results-of-consultation-on-final-
parameters-for-benchmark-fallback-adjustments/
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