ICE Swap Rate® Holiday Calendar Q3 and Q4 2023

ONIA pread D) pread
Date Da olida R RIBOR 00 00 00 R 00
Adjusted Adjusted 00
04-Jul-2023 Tuesday Independence Day 4 14 v v E3 E3
28-Aug-2023 Monday Summer Bank Holiday v 4 x x v 4
04-Sep-2023 | Monday Labor Day 4 4 4 4 E3 x
09-Oct-2023 | Monday Columbus Day 4 v v 4 e x
23-Nov-2023 | Thursday Thanksgiving Day 4 4 4 v E3 x
25-Dec-2023 Monday Christmas Day = - x x x x
26-Dec-2023 | Tuesday Boxing Day & - x x v 4
Key
v All Rates Published
x No Rates Published

ce

*The "SONIA" mark is used under licence from the Bank of England (the benchmark administrator of SONIA), and the use of such mark does not imply or express any approval or endorsement by the Bank of England. "Bank of England" and "SONIA" are registered trade marks of the Bank of England.

**|BA is not affiliated with the New York Fed. The New York Fed does not sanction, endorse, or recommend any products or services offered by IBA.



