
 
 

 

January 9, 2024 

Verification of impact of historical WIRON Input Data revision on Eligible Transactions 
Pool and trajectory of WIRON and WIRON Compound Indices Family 

 

Table 1. Impact of WIRON Input Data revision on the average daily volume of the WIRON 
Eligible Transactions Pool (by DDP groups1) 

 

 

Table 2. Impact of WIRON Input Data revision on the average daily number of transactions 
in the WIRON Eligible Transactions Pool (by DDP groups) 

 

 

Figure 1. Impact of WIRON Input Data revision on the structure of the WIRON Eligible 
Transactions Pool (structure by transaction volume; by DDP groups) 

 

 
1 Definitions of DDP groups – see: point 3 in Data Delivery Procedure (Annex No. 9 to the Code of Conduct of Transaction-based Benchmarks). 
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Figure 2. Impact of WIRON Input Data revision on the structure of the WIRON Eligible 
Transactions Pool (structure by the number of transactions; by DDP groups) 
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Table 3. Impact of WIRON Input Data revision on the volume-weighted mean transaction 
rate in the DDP groups within the WIRON Eligible Transactions Pool 

 

 

Figure 3. Impact of WIRON Input Data revision on the trajectory of WIRON2 

 

 

 

 
2 WIRON ZREW – values of WIRON that were calculated on the basis of the revised WIRON Input Data. 
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Table 4. Minimum and maximum values of changes of WIRON resulting from WIRON Input 
Data revision 

 

 

Table 5. Proportion of days with absolute change of WIRON resulting from WIRON Input 
Data revision exceeding 2 bp 

 

 

Table 6. Impact of WIRON Input Data revision on the average level and volatility of WIRON3 

 

 

Figure 4. Impact of WIRON Input Data revision on the trajectory of WIRON Compound 
Rates4 

 

 
3 DIFF.SD – standard deviation of the first difference of WIRON;   RANGE.5D.MEAN – mean of the 5-day moving range of WIRON. 
4 WIRON 1M ZREW, WIRON 3M ZREW, WIRON 6M ZREW - values of WIRON Compound Rates that were calculated on the basis of the WIRON 
values based on the revised WIRON Input Data. 
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Table 7. Minimum and maximum values of changes of WIRON Compound Rates resulting 
from WIRON Input Data revision 
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Table 8. Impact of WIRON Input Data revision on the average level of WIRON Compound 
Rates 

 

 

Figure 5. Impact of WIRON Input Data revision on the trajectory of the WIRON Compound 
Index (ceased on January 11, 2024)5 

 

 

 

 
5 WIRON CI ZREW - values of WIRON Compound Index that were calculated on the basis of the WIRON values based on the revised WIRON 
Input Data. 
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