
ISDA Deliverable Currency Disruption Fallback Matrix (March 27, 2020)
	Currency Pair
	Reference Currency


	Number of Business Day[s] for Settlement Date term
	Number of Business Day[s] for Valuation Date term
	Settlement Rate Option
	Disruption

Fallback
	Relevant Cities for Business Day for Valuation Date
	Maximum 

Days of

Postponement
	Settlement Currency
	Relevant City for Business Day for Settlement Date
	Deferral Period

	RUB/USD
	RUB
	1
	1
	RUB MOEX (RUB05)
	1.Valuation Postponement

2. Calculation Agent Determination of Settlement Rate
	Moscow
	14
	USD
	New York
	14
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