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Outcome of AEG consultation on the treatment of negative interest rates 

Introduction 

The paper on the treatment of negative interest rates was circulated to the members of the AEG 

for consultation on 16 February 2017. 12 AEG members provided comments and 4 responded 
with no comments.  

Documentation 

Paper on: 5.2.1 Summary of outcome of AEG consultation on the treatment of negative

interest rates 

5.2.2 The Statistical Treatment of Negative Interest Rates

Main issues to be discussed 

The AEG is requested to: 

• Provide further comments, if any, on the questions in the paper.


