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Riksbanken stravar efter sa stor transparens som majligt avseende
Swestr. Darfor tillhandahaller Riksbanken sammanfattande information
om hur forandringar av transaktionsunderlaget som skett i efterhand
skulle ha paverkat de faststallda Swestr-noteringarna.

The Riksbank aims to be as transparent as possible regarding SWESTR.
Therefore, the Riksbank provides summary information about how
subsequent changes to the transaction dataset would have affected the
determined SWESTR values.

Om rapporten

Riksbanken strédvar efter sa stor transparens som mojligt avseende Swestr. Av denna
anledning publicerar Riksbanken information om hur férandringar, som i efterhand
har skett med transaktionsunderlaget for Swestr, skulle ha paverkat Swestr-
noteringarna om de varit kdnda nar Swestr faststalldes. Rapporten publiceras med
efterslapning och tacker i normalfallet in ett kalenderkvartal. Denna férsta rapport
tacker dock in det tredje tertialet 2021.

Denna rapport inkluderar de tillfallen dar transaktionsunderlaget har forandrats
mellan de foérsta och andra berakningstillfallena, exempelvis pa grund av sen
rapportering eller validering, men dar férandringen inte varit stor nog for att
Riksbanken skulle faststilla en korrigerad Swestr-notering. Rapporten inkluderar dven
de tillfallen dar transaktionsunderlaget har férandrats efter andra berakningstillfallet,
exempelvis pa grund av att en rapportor har justerat inrapporterad data i efterhand.
Aven férandringar i transaktionsunderlaget pa grund av fel hos Riksbanken framgar i
rapporten.

Rapporten inkluderar samtliga tillfallen dar absolutvardet av skillnaden mellan den
faststallda Swestr-noteringen och det varde som beréknas baserat pa det forandrade
transaktionsunderlaget overstiger 0,1 rantepunkter (dvs. 0,001 procentenhet). For
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varje tillfalle som rapporten tar upp anges sammanfattande information om varfér
transaktionsunderlaget fordandrats. En eller flera av féljande tre orsaker till férandrat
transaktionsunderlag anges saledes for varje tillfélle:

e Sen rapportering eller validering
En eller flera rapportorer har inte rapporterat eller validerat transaktionsdata
i tid. Alla férandringar mottagna samma dag som SWESTR-noteringen
publicerades hanfors till denna kategori.

e Foérandrad data i efterhand
En eller flera rapportorer har i efterhand rapporterat férandrad
transaktionsdata. Alla forandringar mottagna efter den dag som SWESTR-
noteringen publicerades hanfors till denna kategori.

o Administratorsfel
Ett operationellt fel hos Riksbanken eller ett fel i Riksbankens system har
paverkat berakningen.

Rapporten har avstamningsdag for transaktionsunderlaget vid utgangen av den forsta
manaden som foljer pa den period som rapporten avser, och publiceras fem
bankdagar efter avstamningsdagen.

Tabell 1. Absolutpaverkan pa Swestr
Table 1. Absolute impact on SWESTR

Rantepunkter
Basis points

# Virdedag <0,1-0,5¢ <0,5-1,0< <1,0-2,0< 2,0< Anledning

# Value date <0.1-055 <0.5-1.0< <1.0-2.0< 20< Reason
Forandrad data i efterhand

1 2021-09-01 v Subsequently changed data
Forandrad data i efterhand

2 2021-09-02 v Subsequently changed data
Forandrad data i efterhand; Administratorsfel

3 2021-09-03 v Subsequently changed data; Administrator error
Forandrad data i efterhand; Administratorsfel

4 2021-09-06 v Subsequently changed data; Administrator error
Forandrad data i efterhand; Administratorsfel

5 2021-09-07 v Subsequently changed data; Administrator error
Forandrad data i efterhand; Administratorsfel

6 2021-09-08 v Subsequently changed data; Administrator error
Forandrad data i efterhand; Administratorsfel

7 2021-09-09 v Subsequently changed data; Administrator error
Sen rapportering eller validering

8 2021-10-04 v Late reporting or validation
Sen rapportering eller validering

9 2021-10-18 v Late reporting or validation
Sen rapportering eller validering; Fordndrad data i
efterhand

10 2021-11-22 v Late reporting or validation; Subsequently changed data
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# Vardedag <0,1-05¢ <0,5-1,0 <1,0-2,0< 2,0< Anledning
Administratorsfel
11 2021-12-07 v Administrator error
Administratorsfel
12 2021-12-08 v Administrator error
Administratorsfel
13 2021-12-09 v Administrator error
Administratorsfel
14 2021-12-10 v Administrator error
Administratorsfel
15 2021-12-30 v Administrator error

Absolutpdverkan pa Swestr i rdantepunkter (1 rantepunkt = 0,01 procentenheter). Avstdmningsdag for
transaktionsunderlaget dr 2022-01-31. Datum anges pa format AAAA-MM-DD. Absolutpaverkan 2021-12-30 var 3,8
rantepunkter.

Absolute impact on SWESTR in basis points (1 basis point = 0.01 percentage points). Reconciliation date for the
transaction dataset is 2022-01-31. Dates are in format YYYY-MM-DD. The absolute impact on 30 December 2021
was 3.8 basis points.

About the report

The Riksbank aims to be as transparent as possible regarding SWESTR. Hence, the
Riksbank publishes information on how subsequent changes to the transaction dataset
for SWESTR would have affected SWESTR values, if they had been known when
SWESTR was determined. The report is published with a delay and normally covers a
calendar quarter. This first report, however, covers the period 1 September 2021 — 31
December 2021.

This report includes instances when changes have occurred to the transaction dataset
between the first and the second calculation, e.g. due to late reporting or validation,
but the changes were not large enough for the Riksbank to determine a corrected
SWESTR value. The report also includes instances when changes occurred to the
transaction dataset after the second calculation, e.g. due to a reporting agency
subsequently changing the reported data. Changes to the transaction dataset due to
errors by the Riksbank also appear in the report.

The report includes all instances where the absolute difference between the
determined SWESTR value and the value calculated based on the changed transaction
dataset exceeds 0.1 basis point (i.e. 0.001 percentage points). For each instance
included in the report, summary information about the reasons for the changes to the
transaction dataset is provided. One or more of the following three reasons for a
changed transaction dataset are thus provided for each instance:

e Late reporting or validation
One or more reporting agencies did not report or validate
transaction data by the deadline. All changes received on the
publication day of the SWESTR value are attributed to this category.



e Subsequently changed data
One or more reporting agencies have subsequently reported
changed transaction data. All changes received after publication day
of the SWESTR value are attributed to this category.

e Administrator error
An operational error at the Riksbank or an error in the Riksbank’s
systems has affected the calculation.

The data in the report is reconciled on the last day of the month following the period
covered by the report. The report is published five banking days after the day of
reconciliation.
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