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2021 ISDA INTEREST RATE DERIVATIVES DEFINITIONS

Any or all of the following provisions may be incorporated into a document (including in electronic form) by
wording in the document indicating that, or the extent to which, the document (or one or more parts of it) is subject
to the 2021 ISDA Interest RaDerivatives Definitions, as published by the International Swaps and Derivatives
Association, Inc. All provisions so incorporated into a document will apply to that document unless otherwise
provided in that document, and all terms defined in 2681 Definitionsand used in any provision that is
incorporated into a document will have the meanings set out P0thie Definitionsunlessotherwise provided in

that document.

SECTION 1
GENERAL DEFINITIONS AND PROVISIONS

1.1  Architecture.
1.1.1 2021 Definitions.

fi2021 Definiton® means the 2021 | SDA I nterest Rate D
Matrix (and any successor matrix thereto), each as publishé8byon i ts O6MyLi brary
(or any successoruapl atefxotréom)f oirnrmadc.ont r ac

1.1.2 Matrix.

fiMatrix0 means each of the foll owing:

0] the Currency/Business Day Matrix

(i)  theSettlement Matrix

(i)  theFloating Rate Matrix

(iv) theMark-to-Market Matrix and

(v) theCompounihg/Averaging Matrix

These are col | ectMatvicedoy referred to as the 0
1.1.3 Application of the 2021 Definitions.

Unless otherwise agreed, the latest version of 2b21 Definitiors on the Trade Dateof the
Transactionwill apply to eachTransactionor, if they are specified to apply to only part of the
Transactionto that part of th@ransactionand will not be affected by any further updates in a later
dated version of the€021 Definitions In order to exclude angmendments made to tf#H21
Definitions pursuant to a subsequent version (whether t@@d Definitionsgenerally or to one or
moreMatriceg, the parties must, in tHeonfirmation specify the version of tH&021 Definitionghey
wish to apply.

1.1.4 Application of Matrices.

0] If one or more of thé&/atricesapply, the relevant elections in the latest version ofMtfeitix
on the Trade Dateof the Transactionwill be deemed to have been specified in the
Confirmation

(i) In the event of any inconsistency between the electionNfai@ix and the election in the
Confirmation the election in th€onfirmationshall prevail.

1
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1.1.5 Application of the 2021 Definitions to Parties.

Any term used in &onfirmationwill, when used in respect of a party, or a definition relating to a
party, apply in respect of that party only.

1.1.6 ISDA.

AISDAO means t he | nt Perivatves Assatiatibn, IScw(@r pny suacesdor).
1.1.7 ISDA Master Agreement.

fISDA Master Agreemen®d me ans:

() for the purposes of Sectioh.2.1 (Calculation Ager}t Section 8.6 (Generic Fallback
Provisiong, Section12.6.1(i) (Notice of Exercigg Section18.3.2 (Hierarchy of Dispute
Resolution Provisionsand Sectiori8.4.16(ISDA VM CSA thelSDA Master Agreemenif
any, between the parties and referred to incthefirmation and

(i)  for all other purposes and unless otherwise provided i2@2é Definitionsthe standard form
of the 2002 Master Agreement published BpA without any schedule and governed by the
same law as governs tfieansaction

1.1.8 Transaction.

fiTransactiond means any tr an s aafirmadonthatincordosatecth@P21 by a
Definitions(or a part of them, provided that such partial incorporation is effected by express reference
to the2021 Definition3.

1.1.9 Confirmation.

fiConfirmationd means, wi Trdnsactiensne eranbre documents or other confirming
evidence exchanged between the parties (including by means of an electronic messaging-system, e
mail or electronic platform), or which amherwise effective for the purpose of confirming that
Transactionand which taken together confirm all the terms of Thahsacton.

Determinations by the Calculation Agent.
1.2.1 Calculation Agent.

® fiCalculation Agentdt means t he party specifiedlSBAs such
Master Agreemat or in theConfirmation which may be a party to the relevanansactioror
a third party.

(i)  The Calculation Agentis responsible for making all determinations that are not otherwise
required to be made by a party to thensactioror any other specified person.

1.2.2 Calculation Agent Standard.
Unless otherwise agreed between the parties:

0] whenever theCalculation Agenis required to act or make a determination it shall do so in
good faith and using comméatly reasonable procedures to produce a commercially
reasonable result;

(i) whenever th€alculation Agenis required to select banks or dealers for the purpose of making
any calculation or determination or to select any rate Cthleulation Agenwill make the

2
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selection in good faith, and, if pricable, after consultation with the other party (or the parties,
if the Calculation Agenis a third party); and

(i)  the Calculation Ayentdoes not act as a fiduciary for, or as an adviser to, either party in
discharging its duties @3alculation Agent

1.2.3 Calculation Statement.

fiCalculation Statemendb means a statement showing in reaso
the Calculation Agenin connection with a relevant determination (including &®yevant Market
Dataused for such determination).

1.2.4 Determinations by Calculation Agent.
() Unless otherwise agreed between the parties:

(&) subject to paragraph (b) below, tReiculation Agentshall, as soon as reasonably
practicable after making any required determination, notify the parties of that
determination;

(b) if requested by a party in respect of one or more Dates for Payment, ©al¢hé&tion
Datefor each relevant date, tiilculationAgentshall notify such party of:

() the date on which payment is due;
(I the party or parties required to make the payment or payments then due; and
(1 the amount of each such payment;

(c) on written request from a party, made within a reasonable time after beifigdrafta
determination by theCalculation Agent the Calculation Agentshall, as soon as
reasonably practicable, provide that pasith a Calculation Statemer{to the extent
that all information that would otherwise have been included in siahulation
Statemenhas not already been supplied);

(d)  notwithstanding paragraph (c) above, thelculation Agentis not required by ik
Section 1.2.4 to disclose (as part of th€alculation Statemendr otherwise) any
information that (in the determination of tBalculation Agentcomprises proprietary,
or material norpublic information or the disclosure of which would breach a duty of
confidentiality to a third party; and

(e) iftheCalculation Agenwithholds any information, on the basis of paragraph (d) above,
it shall notify the party that requested thalculation Statemeraiccordingly in writing.

(i)  Any failure by aparty to request @alculation Statementithin a reasonable time after being
notified of a determination shall not constitute a waiver of any right it may have to challenge
a determination maday theCalculation Agent

1.2.5 Calculation Date.

fiCalculation Dated means, i n Dateefer gPaymentth® darlieatrdgy on which it is
practicable for theCalculation Agento give the notice it is required to provide for tiizte for
Paymentbut in no event later than tiéotification Deadlineon the firstBusiness Dayefore that
Date for Paymenfunless the calculation is in respect oPayment Datdor (i) a Compounded
Floating Rate Optiolor anOvernight Floating Rate Optiaused in conjunction with a®vernight
Rate Compounding Methoor anOvernight Rate Averaging Methpdii) an Index Floating Rate

3
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Optionused in connection with dndex Methodor (iii) a Transactiot hat appl i es HAArr e
in which case it will be no lateran the latest time that will permit any payment due onRhgiment
Dateto be made on th&tayment Date

1.2.6 Date for Payment.

fiDate for Paymentd me a PaymentrDptePremium Payment DatExchange Dater any other
date on which a payment is due.

1.2.7 Relevant Market Data.
fiRelevant Market Datadb me an s , in relation to a determinat

() has been supplied by one or more thirdtipar(which may include central counterpatrties,
exchanges, dealers in the relevant market, information vendors, brokers or other recognised
sources of market information) but not any third party that igféifiate of the Calculation
Agent (or, for the purposes of Sectidh6.7(ii) (Generic Fallback Provision$ Dispute
Resolution Proce$®r Sectionl8.3.1(Fallback Cash Settlement AmouiriDispute Resolution
Proces}, anAffiliate of the disputing party); or

(i)  to the extent that the information is not readily available from such third parties or would not
produce a commercially reasonable result, has been obtained from istentals (which may
include anAffiliate of theCalculation Agenor, for the purposes of Secti@rb.7(ii) (Generic
Fallback Provisionsi Dispute Resolution Procdssor Section18.3.1 (Fallback Cash
Settlement AmouintDispute Resolution ProcgssainAffiliate of the disputing party) provided
that the information is of the same type as that used byalmilation Agenin a comparable
manner in the ordinary course of its besis.

1.2.8 Affiliate.
fAffliated0 has t he meanilSDgMegterhggeemeinnto it i n t he
Notices to the Calculation Agent.

If the Calculation Agents not a party to thé@ransactionany notice under @aransactiordelivered by one
party to the other shall also be sent toGlaéculation Agent

Acknowledgement Regarding any Modificatio to a Benchmark.

If the definition, methodology or formula for amypplicable Benchmarlor other means of calculating the
Applicable Benchmarkis modified, unless otherwise specified or agreed, references té\pétable
Benchmarlkshall be to thé\pplicable Bexchmarkas modified.

Times.
1.5.1 Close of Business.

fiClose of Business means 17: 00 (local time) in the | ate:
for the purposes of Sectidh6 (Generic Fallback Progiong, Section11.5.2 (Generic Fallback

Provisions in respect of the Currency Exchange Rated Sectionl7.3.5 (Generic Fallback
Provisions in respect of the Settlement Ratball be by reference the place of incorporation or
organisation of each party and for all other purposes shall be by reference to the location of the office
through which each party is transacting) ddusiness Ry.
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1.5.2 Notification Deadline.

fiNotification Deadlined me ans t he t i me Copfienatiorfoi iend suehdimesisuc h i
specified, 17:00 (local time) in the time zone of the recipient (determined by reference to the address

to which notices in physical form are to be sent to it or, if no such address is specified, by reference

to the location of theffice through which it is acting for the purposes of Thensactioh

5
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SECTION 2
BUSINESS DAYS AND CURRENCIES

Business Day.
fiBusinessDap me ans:

0] a day on which commercial banks and foreigh exchange markets are open for general business
(including settling payments and dealings in foreign exchange and foreign currency deposits)
in the place(s) specified for that purpose in@afirmationor in the2021 Definitions and

(i)  a day specified for that purpose in thenfirmation, which may be by reference to any of the
defined terms set out in Secti@rnl.5(TARGET Settlement Dajo Sectior2.1.9(Abu Dhabi
Days or otherwise; and

(iii)  if place(s) and days, or such terms, moespecified, £urrency Business Day
Currency Business Day.
fiCurrency BusinessDap means a day:

0] on which commercial banks and foreign exchange markets are opgereral business
(including settling payments and dealings in foreign exchange and foreign currency deposits)
in the same currency as the payment obligation that is payable on or calculated by reference to
that date in the financial center(s) indicatedthat currency in th€urrency/Business Day
Matrix or, if none is specified, the principal financial center of that currency;

(i)  thatis aTARGET Settlement Dayf the currency of the payment obligation that is payable on
or calculated by reference to that date is Euro; or

(i)  that is aCurrency Business Dajetermined in accoeshce with paragraph (i) or (ii) above, as
the case may be, in respect of each relevant currency, where the payment obligations that are
payable on or calculated by reference to that date are denominated in different currencies.

Currency/Business Day Matrix.

fiCurrency/Business Day Matrid means the fA2021 | SDA I nterest
Currency/ Business Day Matri xo.

Publication Calendar Day.

fiPublication CalendarDayo means, i n respect of a&dninestrawh mar k,
is due to publish the rate for such benchmark pursuant to its publication calendar, as updated from
time to tme.

TARGET Settlement Day.

ATARGET SettlementDayd means any day on wBEuropdan AutArRaedE T 2 (-
Reattime Gross Settlement Express Transfer system) (or any successor transfer system) is open for
the settlemendf payments in Euro. References in @enfirmationt o A TARGETO i n r esfg
day shall be construed as references to a TARGET Settlement Day.
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New York Fed Business Day.

fiNew York Fed BusinsssDayp means any day except for a Satur
Fedwire Securities Service or the Fedwire Funds Service of the Federal Reserve Bank of New York

is closed. References in thenfirmationt o fANew York Fedo in respect ¢
as a reference to a New York Fed Business Day.

NYSE Business Day.

fINYSE BusinessDay means any day oStockiEkchande isoperefor busimessyY o r k
References in th€onfirmationt o A New Yor k Stock Exchangeodo or |
shall be construed as a reference to a NYSE Business Day.

U.S. Government Securities Business Day.

fiu.S. Government Securities BusinessDay means any day except for a
on which The Securities Industry and Financial Markets Association (or a sogcescommends

that the fixed income departments of its members be closed for the entire day for the purpose of trading

in U.S. government securities.

Abu Dhabi Days.

0] fiAbu Dhabi Settlement Dayp me an s, i Daterfoe Raprefor the gurpases of
making payment of an amount denominatedfiiD, a day on which commercial banks settle
payments in Au Dhabi.

(i)  fAbu DhabiBusinessDag means, i n r espe Ddtefaw Payneengydayday o't
as determined in accordance with paragraph (i) of Segtiofi(Business Day References in
the Confirmationt o fiAbu Dhabi 06 as a BysiheascDmyshabbe t he
construed as a reference to an Abu Dhabi Business Day.

2.1.10Local Business Day.

fiLocal BusinessDay me ans:

0] in respect of a party, a day on which comradiiganks and foreign exchange markets are open
for general business (including settling payments and dealings in foreign exchange and foreign
currency deposits) in the places specified in the address for notice provided by that party or, if
no such addrass provided, by reference to the location of the office through which it is acting
for the purposes of thEransactionand

(i)  inrespect of both parties, a day on which commercial banks angrf@erechange markets are
open for general business (including settling payments and dealings in foreign exchange and
foreign currency deposits) in each of the places specified in the address for notice provided by
each party or, if no such address is pded for a party, in respect of such party, by reference
to the location of the office through which it is acting for the purposes dfrthresaction

Hong Kong Business Days.

This Sectio.2s hal | apply wher e # HoCordirmidionasgaplace forthe puepose f i e d
of theBusiness Ry definition.

2.2.1 Consequences of Hong Kong Black Rainstorm Day or Hong Kong Typhoon Day.

If any Period End Dater Date for Paymerfalls on aHong Kong Black Rainstorm Dagr aHong
Kong Typhoon Daythat date shall be deemed to bRwsiness Dayn Hong Kong notwithstanding
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any provision of Sectior?2.1.1 (Business Dagy However, this Sectior2.2 shall not apply to a
Transactoowhi ch is to be settled by a cashierds ord

Hong Kong Black Rainstorm Day.

fiHong Kong Black Rainstorm Day9p0» means any day (excluding Sat
holidays) on which:

(1) a black rainstorm warning is issued before working hours and is not cancelled at or prior to
12:00, Hong Kong time, on that day; or

(i)  a black rainstorm warning is issiduring working hours and commercial banks and foreign
exchange markets close for general business in Hong Kong as a result.

Hong Kong Typhoon Day.

fiHong Kong TyphoonDayp means any day (excl udi mlidaySart ur day
which a No. 8 typhoon signal or above orkatireme Conditions Announcemestin effect and is
not cancelled or lowered at or prior to 12:00, Hong Kong time, on that day.

Extreme Conditions Announcement.

fiExtreme Conditions Announcemend means an announcement made
Government t hat fextreme conditionso exi st as

Calculation Agent Determination Relating to Hong Kong Black Rainstorm Day and Hong
Kong Typhoon Day.

I f any amendment is made to the ATyphoon Gui de
Hong Kong Association of Banks (or its successor)Cthieulation Agenshall make any adjustments

to the application of Sectioh.2.2 (Hong Kong Black Rainstorm DgySection2.2.3 (Hong Kong

Typhoon Dayand Sectior®.28.6(Consequences of a Hong Kong Black Rainstorm Warning or No.

8 Typhoon Signalthat are necessary to reflect those amendments.

2.3 Business Day Conventions.

2.3.1

2.3.2

Business Day Convention.

fiBusiness Day Conventod means the convention for adj ust
otherwise fall on a day that is noBasiness DayThe Business Day Conventions are:

® theFollowing Business Day Conventipn

(i)  theModified Following Business Day Convention
(i)  thePreceding Business Day Conventiand

(iv) theNo Adjustment Business Day Convention
Following Business Day Convention.

fiFollowing Business Day Conventiod  &allomingd, when used in conjunct.
that, if that date would otherwise fall on a day that is ndtuginess Dg, it will instead fall on the
first following day that is 8usiness Day

8
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Modified Following Business Day Convention.

fiModified Following Business Day Conventiod  oModifi@d Followingo , when used
conjunction with a date, means that, if that date would otherwise fall on a day that Bustass

Day, sibject to Sectior?.3.6 (Consequences of an Unscheduled Holjdaywill instead fall on the

first following day that is @usiness Dawnless this would be in the next calendar month, in which

case the date will fall on the first preceding day thatBsigness Day

Preceding Business Day Convention.

fiPreceding Business Day Conventian dPreceding |, when wused in conjun:
means that, if that date would otherwise fall on a day thabi aBusiness Daysubject to Section
2.3.6(Consequences of an Unscheduled Holjdeywill instead fall on the first preceding day that is
aBusiness Day

No Adjustment Business Day Convention.

fiNo Adjustment Business Day Conventiod  dNo Adfustmentd when used i n conj i
datemeans that, if that date falls on a day that is ®tigsiness Dayno adjustment will be made to
that date.

Consequences of an Unscheduled Holiday.

0] If the Modified Following Business Day Conventioor the Preceding Business Day
Conventiorapplies to anfash Sdtement Valuation Datdate for PaymenPeriod End Date
or theTermination Datgand that date would otherwise fall on a day that is Batsiness Day
or aValuation Business Daas applicable, as a result oflanscheduled Holidgythen:

(@) inrespect of anZash Seélement Valuation Dater Date for Paymenunless otherwise
specified in theConfirmation and

(b) in respect of anyPeriod End Dateor Termination Datg i f iPeri od
Date/Termination Date adjustment for Unscheduled Hofidayi s speci fied
Confirmationto be applicable,

notwithstanding the provisions of Sectich3.3 (Modified Following Business Day
Conventiofand Sectio.3.4(Preceding Business Day Convenliahat date will instead fall
on the first following day that is Rusiness Day

(i)  If the scheduledCash Settlement Valuation Daiecomes subject to thellowing Business
Day Conventiorafter the occurrence of aimscheduled Holidgyand if theCash Settlement
Valuation Datéhas not occurred on or before thd'8dnsecutive day after the schedui@ash
Settlement Valuation Datehen the next day after such'3fay that would have been a
Busiress Daybut for theUnscheduled Holidaghall be deemed to be tl&msh Settlement
Valuation Date

Unscheduled Holiday.

fiunscheduledHolidayd me an s, in respect of Buaness Ddayyg , t ha
Valuation Business Dagr an Exercise Business Dags applicable, and the market was not aware of

such fact by means of a public announcement until after 09:00 in any place specified in the
Confirmationfor the purpose of the relevaBusiness Dayr, if no such place is specified, in the
principal financial center for each currency in which an arh@ito be determined or paid on such

day, on the day that is twBusiness DaysValuation Business Dayar Exercise Business Dayas
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applicable, (not including days that would have bBemsiness DaysValuation Business Daysr
Exercise Business Dayas applicable, but for that announcement) prior to that day.

2.3.8 Application of Business Day Conventions.

TheBusiness Day Conventicapplicable to a date that is specified in #8321 Definitionsor in the
Confirmationto be subject to Business Day Conventishall be:

(1) the Business DayConventionspecified for that date in th2021 Definitionsor in that
Confirmation or

(i)  if a Business Day Conventids not specified for that date buBaisiness Day Conventids
specified for thelransction theBusiness Day Conventiso specified.

Currencies.
2.4.1 Definitions of Currencies.

Each currency shall have the meaning given to it inCthieency/Business Day Matrand shall, in
each case, include auccessor Currency

2.4.2 Successor Currency.
fiSuccessor Currencg me an s, icarremcy any lavdul suaedssoracurrency.
2.4.3 Original Currency.

fiOriginal Currencyd me ans, i n r e s pleacsactioptiie cixrencydnuefiect orythea n d
Trade Date

2.4.4 Application of the Successor Currency.

If, after theTrade Datef aTransactiopa country has lawfully eliminated, converted, redenominated

or exchanged th@riginal Currencyfor aSuccessor Currengthen, for the purpose of calculating any
amounts of that currency pursuant to Thensactionand for the purpose of effecting payment of any

such amount, anyriginal Currencyamounts shall be converted to tBeiccessor Currenchy
multiplying the amount oBriginal Currencyby a rate equal to the exchange rate set for the conversion
pursuant to the law of the relevant country of@heyinal Currencyto theSuccessor Curren@n the

date on which the elimination, conversion, redenomination or exchange took place. If there is mo
than one such date, the date closest to the relevant date for the calculation or payment of the amount,
as applicable, shall be selected. Notwithstanding the foregoing, and subject to anything agreed by the
parties, with respect to any currency thadubstituted or replaced by the Euro, the consequences of
that substitution or replacement shall be determined in accordance with applicable law.

2.4.5 Euro-zone.

fiEuro-zon® means, at any time, the region comprise
adopt the Euro in accordance with tH& Treaty

2.4.6 EC Treaty.

fEC Treatyd me a n s tsthbishifgithe ButogeareCommunity (signed in Rome on March 25,
1957), as amended by the Treaty on European Union (signed in Maastricht on February 7, 1992), the
Treaty of Amsterdam (signed in Amsterdam on October 2, 1997), the Treaty of Nice (signee in Ni

on February 26, 2001) and the Treaty of Lisbon (signed in Lisbon on December 13, 2007) and as
further amended from time to time.
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SECTION 3
DATES AND PERIODS

Dates.
3.1.1 Trade Date.

fiTrade Dated0 means t he dat e pienatiofandevdichahall be theedate onn  t h
which the parties enter into tfieansaction

3.1.2 Effective Date.

fiEffective Dated means t he dat e Copienatiorfor detérminesl pussuantboai n  t
method specified for that purpose), which date is the first day Gfethre of the TransactionUnless
otherwise specified in théonfirmationor in the2021 DefinitionstheNo Adjustment Business Day
Conventionshall apply to the Effective Date.

3.1.3 Termination Date.

fiTerminaton Dated0 me ans t he dat e opieneatiorf(or deérmiaes pussuaoth i n
to a method specified for that purpose), which date is the last day ®&theof the Transaction
Unlessotherwise specified in th€onfirmation the No Adjustment Business Day Conventisimall

apply to the Termination Date.

3.1.4 Exchange Daé.

fiExchange Dat® me alnitsal Eachange Datdnterim Exchange Dater Final Exchange Date
as applicable.

3.1.5 Initial Exchange Date.
filnitial Exchange Dated me an s :
0] the date specified as such in thenfirmation or
(i)  if a date is not specified but amtial Exchange Amouris specified, théffective Date

Unless otherwise specified in thmnfirmation theFollowing Business Day Conventichall apply
to thelnitial Exchange Date

3.1.6 Interim Exchange Date.

filnterim Exchange Datd means each dat e Corfienationfor dettrmiaesl s u c h
pursuant to a method specified for that purpose). Unless otherwise specifie€amthienation the
Modified Following Business Day Conventishall apply to each Interim Exchange Date.

3.1.7 Final Exchange Date.
fiFinal Exchange Daté me an s :
0] the date specified as such in thenfirmation or
(i)  if a date is not specified butFanal Exchange Amouns specified, th& ermination Date

Unless otherwise specified in t@®nfirmation the Modified Following Business Day Convention
shall apply to thé&inal Exchange Date
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3.1.8 Payment Date.

fiPaymentDat® means, i n respect 03.1.18BuysieesstDgy,Conzemtbn s u b j
for Payment Datgs

0] if Payment Dateare specified in th€onfirmationor otherwise determined for theansaction
or that party, each day during tfierm of the Transactiorthat is so specified or determined,
and theTermination DateHowever, &Payment Datin respect of &ixed Amount Payemay
be specified as a day prior to tB&ective Datewhere aFixed Amountis payable upfront
including where thé-loating Amountgayable by thé-loating Amount Payeare calculated
by reference to &ap Rateor Floor Rate

() i f AFRN iComoveaand an interval of calP&mahtar mo
Date for the Transactionor that party, each day dugrthe Term of the Transactionat the
specified interval determined in accordance with Secfioh 13 (Application of FRN
Conventiof), and theTermination Datpand

(i) i f fnDelayed Payment 0o or f Eransactiprorfhatparte eatho i s
day determined in accordance with Secfioh 9(Delayed Payment and Early Paympent

3.1.9 Delayed Payment and Early Payment.

0] I f A Del ayoe danPda yamemer i o dd forftheTdaaspcsoroaa party,sapde c i f i
Period End Dateare established for thEransactioror that party, thé€ayment Datshall be
the day that is the specified number of days after the appliPabled End Dateor after the
Termination Date

@i 1'f AEar oy amaymemptri od of Trdnaayie ora pagy, aageeccii f i e d
End Datesare established for theransactioror that party, théayment Datshall be the day
that is the specified humber of days before the applicebleod End Dater before the
Termination Date

3.1.10Business Day Convention for Payment Dates.

Unless otherwise specified in t®nfirmation the Modified Following Business Day Convention
shall apply to eacRPayment Dat&letermined in accordance with paragraphs (i) and (iii) of Section
3.1.8(Payment Datpand Sectior3.1.9(Delayed Payment and Early Payment

3.1.11Period End Date.

fiPeriod End Dated me an s, in respect of 3a.l12(BasmdésyDagand s
Convention for Period End Dates

® if Period End Dateare not specified or otherwise determined forittesctionor that party,
each date specified as?ayment Datapplicable to that party;

(i)  if Period End Dateare specified or otherwisdetermined for thé@ransactioror that party,
each day during théermof the Transactiorthat is so specified or determined,;

@iy if:
@ AFRN Conventiono and an interval Pomiéd cal en
End Datefor the Transactioror that party; and

() ADel ayed Payment o or 0 EaTrhngactiPreryhatgamyt 0 i s ¢
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each day during theermof theTransactiorat the specified interval, determined in accordance
with Section3.1.13(Application of FRN Conventign

3.1.12Business Day Convention for Period End Dates.
Unless otherwise specified in tR@nfirmation

0] the Business Day Conventicthat applies td®ayment Dateshall apply to eackeriod End
Datedetermined in accordaneéth paragraph (i) of Sectioh1.11(Period End Datg and

(i)  theModified Following Business Day Conventighall apply to eacReriod End Dat¢hat is
specified or determined in accordance with paragraph (i) of Settiohl(Period End Datg

Ho we v eActual/Actbial (fCMAY  Act/Acli ICMA)0 i s t h eDayaQopnt Faatienb | e
then theNo Adjustment Business Day Conventisimall apply tPeriod End Dates

3.1.13Application of FRN Convention.

| f 0 F ReMtio®o mp pl iPaysient Omtedr Pesod End Datefor a party, thos@ayment
Datesor Period End Datefas applicable) shall be determined as follows:

0] the firstPayment Dat or Period End Datshall be the day, numerically corresponding to the
Effective Datethat falls in the calendar month that is specified number of months after the
one in which théffective Dateoccurred,;

(i)  each subsequeRbyment Dater Period End Datshall be the day, numerically corresponding
to the immediately precedirigayment Dater Period End Datéas the case may be), that falls
in the calendar month that is the specified humber of months after the one in which that
precedng Payment Dater Period End Dateccurred. However:

(@) if there is no such numerically corresponding day in the calendar monthdh tiiei
relevantPayment Dat®r Period End Datshould occur, then th&ayment Dater
Period End Datshall be the lagBusiness Dayn that month;

(b) if the relevant precedingayment Dater Period End Dateccurred on &usiness Day
that was the last day in a calendaomih, then all subsequetiyment Dateer Period
End Dategas the case may be) of the relevant party prior td ¢heination Dateshall
be the lasBusiness Dayn the calendar month that is the specified number of months
after the one in which that precediRgyment Dater Period End Dateccurred; and

(i)  the Modified Following Business Day Conventiashall apply to &Payment Dat@r Period
End Datethat would otherwise fall on a day that is n@wesiness Day

3.1.14IMM Dates.

0] AIMM Settlement Datesd me an s, i rCalcul&isnpPerodand a turresmcy or a
Floating Rate Optiorfor which contracts are written on the International Money Market
Section of the Chicago Mercantile Exchange, each day duringthatilation Periodhat is
specified by the Chicago Mercantile Exchange, pursuant to its contract specifications, as a
AFirst Del ivery D at Eldatingd Rate Opbin dRbferencesr in ¢ha c y o]
Confirmationt o Al MMo6 shall be construed as a refer

1 In accordance with ICMA Rule 251, if a payment date falls on atusiness day, the number of days in the accrual period will not adjust.
Accor di n dAbtyal/Actwah(lEMAYR | s  saptheDdy Cauket BractiojtheCalculation Perioghould not adjust if thBeriod End Date
falls on a day that is notBusiness Day
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(i) AMMAUDO means, i @alculagos pesiaand aGurrenay Amounor Notional
Amountdenominated irAUD, the last trading day of the Sydney Futures Exchange 90 Day
Bank Accepted Bills Futures contract.

(i) AIMM CAD o means, i n Calcidagop éPeribdand & Calaulation Amount
denominated in CAD, the last trading day of the Canadian Derivatives Exchange (Bourse de
Montréal) 3Mont h Canadi an 8Rkutulescongract. Ifthe deteptinadday is
not aBusiness Dayn Montreal or Toronto or is not a day on which the Bourse de Montréal is
open for trading, the last trading day shall be theipusBusiness Dain Montreal or Toronto
on which the Bourse de Montréal is open for trading.

(iv) AlMM NzD o means, i n Calcdasop eeribdand fa Calaulation Amount
denominated in NZD, the last trading day of the Sydney Futures Exchange NZ 90 Day Bank
Bill Futures contract.

(v) AlMM Datesd emns any ofMM Settlement DatedMM AUD, IMM CAD and IMM NZD.
3.1.15EOM Convention.

AEOM Conventiond ,EOM 0 dmd-ofimonthd me a n' s hdardaylofeeach manta dueng
the Termof the Transaction

3.2 Periods.
3.2.1 Term.
fiTertmd means t he per i bffdctive Dateand ending omthéerminatioh Bate
3.2.2 Calculation Period.

fiCalculation Periodd means each per i odPerfodEndDatéa thalreldvantc | u d i |
party to, but excluding, the next following applicaltteriod End Dateduring the Term of the
Transactionexcept that:

0] the initial Calculation Perioavill commence on, and include, théfective Datge and
(i)  the finalCalculation Perioavill end on, but exclude, theermination Date
3.3 Adjustment Hierarchy.
3.3.1 Payment Date(s) specified by reference to other dates.

Except as otherwise specified iCanfirmation if one or mordayment Dateare specified aBeriod
End Date(spr theTermination Date

® thePayment Datéor a Calculation Perioavill be (a) thePeriod End Datéor thatCalculation
Period or (b) in the case of the fin&alculation Periodthe Termination Date without
adjustment for anyBusiness Day Conventiothat applies to thaPeriod End Dateor
Termination Datdut subjecto adjustment in accordance with tBesiness Day Convention
that applies té>ayment Datesand

(i)  neither theTermination Datenor anyPeriod End Datwill be adjusted in accordance with the
Business DayConventionthat applies td?ayment Datesolely because it is specified as a
Payment Date
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3.3.2 Period End Date(s) specified by referenct® other dates.

(i)

(ii)

Except as otherwise specified i€anfirmation if one or moreéPeriod End Dateare specified
asPayment Date(s)

(@) the Period End Datdor a Calculation Periodwill be the Payment Datefor that
CalculationPeriodwithout adjustment for angusiness Day Conventidghat applies to
that Payment Datdout subject to adjustment in accordanggh the Business Day
Conventiorthat applies té@eriod End Datesand

(b) noPayment Dateshall be adjusted in accordance with Bhesiness Day Convention
that applies t&’eriod End Datesolely because is specified as &eriod End Date

Paragraph (i) above is without prejudice to paragraph (i) of Segtiohl(Period End Dat
and paragraph (i) of Sectiéhl.12(Business Day Convention for Period End Dategich
set out the days and adjustments applicable tB¢hed End Datewhen noPeriod End Dates
are specified or otherwise determined for Thensaction
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SECTION 4
CERTAIN PAYMENTS, CALCULATIONS AND CORRECTIONS

Initial Exchange Amount.
4.1.1 Payment of Initial Exchange Amount.

The party to which amitial Exchange Amountelates shall pay thaitial Exchange Amourto the
other party on théitial Exchange Date

4.1.2 Initial Exchange Amount.

filnitial Exchange Amountd means an amount tinhtletConfirrsatios(pre c i f i €
determined pursuant to a method specified for that purpose).

Interim Exchange Amount.
4.2.1 Payment of Interim Exchange Amount.

The party to which amterim Exchange Amounelates shall pay theterim Exchange Amourto
the other party on the applicablgerim Exchange Date

4.2.2 Interim Exchange Amount.

filnterim Exchange Amountd means an amount t haConfimatomgeci f i
determined pursuant to a method specified for that purpose).

Final Exchange Amount.
4.3.1 Payment of Final Exchange Amount.

The party to which @&inal Exchange Amournelates shall pay theinal Exchange Amourto the
other party on the applicablénal Exchange Date

4.3.2 Final Exchange Amount.

fiFinal Exchange Amounb means an amount that is specified as such inCihvefirmation (or
determined pursuant to a method specified for that purpose).

Calculation Amount.
4.4.1 Calculation Amount.

fiCalculation Amountd me ans t Hetionalpg\pdunitocCarbehcg Amountas the case may
be.

4.4.2 Notional Amount.
fiNotional Amountd me an s :

0] in respect of aransactioninvolving one currency, other than &ption Transactionor a
Transactiot o w Optional Edrly Terminatioh appl i es, the amount s
the Transactionand

(i) inrespect of anPption Transactioor aTransactiot o  w IDptionkal Edily Terminatiod
applies:
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(a) ifthe Underlying Transactiomr theTransactionas appropriate, involves one currency,
the amount specified as tiéotional Amountof the Underlying Transactioror the
Transactionas appropriate; or

(b) if the Underlying Transactioror the Transaction as appropriate, involves more than
one currency, th€urrency Amountin respect of th&uyer,

in each case as reduced or increased in accordance with any relevant terms set Goniirihation
or as set out in Sectidri (Mark-to-Market Currency Swap$or amortizing or increasing théotional
Amountor Currency Amountasapplicable.

4.4.3 Currency Amount.

fiCurrency Amountd means, s u bljddWariable Gurréeydmaoujstimrespect of any
Calculation Perid for aTransactiorinvolving more than one currency, the amount specified as such
for the Transactioror a party.

Relating Paymentsto Calculation Periods.
4.5.1 Fixed Amount or Floating Amount.

Unless otherwise provided for in respect dfransactioror a party, thé=ixed Amountor Floating
Amountapplicable to &@ayment Datavill be the Fixed Amountor Floating Amounicalculated with
reference to th€alculation Perio@nding on, but excluding, tieeriod End Datthat is (or is closest
in time to) thatPayment Dater, in the case of the fin&lalculation Periodending on, but excluding,
theTermination Date

4.5.2 Discounted Amount, FRA Amount or FRA Yield Amount.

Unless otherwise provided for in respect ofransactionor a party, aDiscounted AmountFRA
Amount or FRA Yield Amountapplicable to &2ayment Datawill be the Discounted Amountas
applicable, calculated with reference to tbelculation Periodcommencing on, and including, the
Period End Datdhat is (or is closest in time to) thetyment Dater, in the case of the initial
Calculation Periodoommencing on, and including, th€fective Date

Day Count Fractions.
4.6.1 Day Count Fraction.

fiDay Count Fractiond me ans, i n r espe Ebted AnbunitaBl@ating Aarloenu | at i o
a Compounding AmountaDiscounted Amounor aFRA Amount

® i f oili/sl speci fied, 1;

(i) if AActoaal AActual DAc thAxItd AICBDANY Aict Hd SDiAf)i e
actual number of days in thigalculation Periodr Compounding Perioth respect of which
the calculation is being made divided by 365 (or, if any portion ofGhétulation Perioar
Compounding Periofalls in a leap year, the sum of (1) the actual number of days in that
portion of theCalculation Periodr Compounding Periofalling in a leap year divided by 366
and (2) the actual number of days in that portion ofGhkulation Periodr Compounding
Periodfalling in a nonleap year divided by 365), calculated as follows:

Day Count DPItLrYSaEgg IDLOY%%G

where:
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(@ ®Mny0 is the actual number Cacllaticch@&grisdori n t h
Compounding Periofalling in a nonleap year; and

(b) DO is the actual number CaldulatichaPgr®dori n  t h
Compounding Periofalling in a leap year;

@y i f i A ctualu(ECMA)YA C o r AAct OAcits (slpeMA)f i ed, a fra
accordance with Rule 251 of the statutes;ldwys, rules and recommendations of the
International Capital Market Association (or anyceessor thereto), as applied to #diSs.

Dollar denominated straight and convertible bonds issued after December 31, 1998, as though
the interest coupon on a bond were being calculated for a coupon period corresponding to the
relevantCalculation Perio@r Compounding Perigd

(iv)y i f AActuab/ 36RAc{ FBK6dR 8IPBE DY DA/IXS656sFpeci fie
actual number of days in the relevaiculation Perior Compounding Periodivided by
365, calculated as follows:

Day Count qf’r:g%%tion =

where:

(@ @0 i s the act ual Caicuanoh BeriodoCompduamding Peiriaih t h e
respect of which the calculation is being made;

(v i f AAcd,uafi ABt6d03 &GDAI/ S6Dpeci fied, the actual n
Calculation Periodr Compounding Periodivided by 360, calculated as follows:

Day Count Dﬁﬁg\@tion =

where:

(@ fbed i s t hmberafodays iath€alouation Periodr Compounding Perioih
respect of which the calculation is being made;

(vi)y i f A380/ Ji’d®@O0d6R366BONd sBagpiesi fied, the number
Calculation Periodr Compounding Periodivided by 360, calculated as follows:

3 6 OYL-Y; +3 0 M,-M; + D,-D
Day Count FrazctlicquO% 1+ DpDy

where:

(@ AYwd i s the year, expressed aGalogationRendler , i
or Compounding Periofélls;

(b) AY20 is the year, expressed as a number, [
last day included in th€alculation Periodr Compounding Periofalls;

(c) M6 is the calendar mont h, expressed as
Calculation Perio@r Compounding Periofalls;

(d) fM20 s the calendar month, expressed as number, in which the day immediately
following the last day included in thgalculation Periodr Compounding Periofélls;
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(e) b is the first calendar Ghlauaton Rexopr es s ed
Compounding Perigdunless that number would be 31, in which casenill be 30;
and

4) fiD0 i s the calendar day, expressed as a
included in theCalculation Perio@r Compounding Perigdunless that number would
be 31 and Bis greater than 29, in which caselill be 30;

(viy i f A 3d Edr3 6fDE u roo biosn ds pBeacsii fef dayd in the rblevartialoufatine r
Periodor Compounding Periodivided by 360, calculated as follows:

36 0YL-Y, +3 0 M,M; + D,D
Day Count Frazctliog,,'GZZ 1 »-Dq

0
where:
(@ fAY:wo i s the year, expressed aGalcdationBandde r , i
or Compounding Periofélls;
(b) fAY20 i s the year, expressed as a number,

last day included in th€alculation Periodor Compounding Perioféalls;

(co AM106 is the calendar mont h, expressed as
Cdculation Periodor Compounding Periofalls;

(d AM20 is the calendar mont h, expressed as
following the last day included in thigalculation Perio@r Compounding Periofalls;

(e) b is the first cal endar Ghlawation Rexopr e s s e d
Compounding Perigdunless that number would be 3i,which case PBwill be 30;
and

) fiD0 is the calendar day, expressed as a
included in theCalculation Perio@r Compounding Perigdiunless that number would
be 31, in which caseJwill be 30;

(viiiy i f A30E/ 860s(kpPpPA) fied, t he iCalombtienrPeriodr days
Compounding Periodivided by 360, calculated as follows:

3 6 OYL-Y; +3 0 M,-M; +D,-D
Day Count Frazcllicgqeoé L 21

where:

(@ AYwd i s t Ipressed asea numbeg, in which the first day ofthieulation Period
or Compounding Periofélls;

(b) AY20 i s t he vy e anumberd@mxwhichete slay inmediatehafollowing the
last day included in th€alculation Periodr Compounding Periofalls;

(c) fMi10 thescalendar month, expressed as a number, in which the first day of the
Calculation Perio@r Compounding Periofalls;

(d) fAM20 i scalehdaremonth, expressed as a number, in which the day immediately
following the last day included in thgalculation Periodr Compounding Periofélls;

19

Copyright © 2@1 by Intemational Swaps and Derivatives Association, Inc.



This document has been created under license from ISDA and should not be used, cagsetnimated
other than in accordance with the terms of that license.

(e) M0 is the first cal endar Ghlawaton Rexopr essed
Compounding Periqdunless (1) that day is the last day of February or (2) that number
would be 31, in which case;Wvill be 30; and

4) fiD0 i s the calendar day, expressed as a
included in theCalculation Periodr Compounding Perigdunless (1) that day is the
last day of February but not tHeermination Dateor (2) that number would be 31, in
which case bwill be 30;

(ix) i f AAot/i36=lpeci fied, t he act Gacllation Penibde r o f
Compounding Periodivided by 365 (or, if the laté?eriod End Datef theCalculation Period
or Compounding Datef the Compounding Periodalls in a leap year, idided by 366),
calculated as follows:

Day Count qf’r?)%%tiocrn =

Day Count %FYQ%%ion =

where:

(@ @0 i s the act ual Cacuanoh BeriodoCompduamding Peiriaih t h e
respect of which the calculation is being made, for which the Ratgod End Datef
theCalculation Periodr Compounding Datef theCompounding Periofalls in a non
leap year; and

(b) Mpyd0 is t he act ual Cakulatobh BeriodoCompduaging Period t h e
in respect of which the calculation is being made, for which the Patéod End Date
of the Calculation Periosr Compounding Datef the Compounding Periotalls in a
leap year;

x) if i Cal cduid spéecifienl,nthhe 2a6tidl number of Calculation Days in the relevant
Calculation Periodr Compounding Periodivided by 252, calculated as follows:

Day Count DFCPpQgtzion =

where:

(@) fCalculation Daysd deppo il i S, unl ess ot hCenfirmatisnen s peci
respect of the relevartloating Amountor Fixed Amountto which thisDay Count
Fractionapplies, théBusiness Daymm the relevan€alculation Periodr Compounding
Perioddetermined by reference to tleisiness Dayand Busines Day Convention
applicable to the determination of suétoating Amountor Fixed Amounf as
applicable; and

x) if ARBA Bomnsg Bpsics fied:

(@) if Calculation Period$or the Transactiorare three months in length (excluding any
shorter or longer first and lastalculation PerioY] 0.25, except that if the first
Calaulation Period or the final Calculation Periodis less than three months,
fActual/Actual (ISDAP s hal |  &gcplatign Period t h a't

(b) if Calculation Periodgor the Transactionare six months in length (excluding any
shorter or longer first and lasfalculation Periojj 0.5, except that if the firs
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Calculation Periodor the final Calculation Periodis less than six months,
fActual/Actual (ISDAP s hal | &gicpltign Périodand h a t

(c) if Calculation Periodfor the Transactiorare twelve months in length (excluding any
shorter or longer first and laSklculation Perioj] 1, except that if the firsEalculation
Period or the final Calculation Period s | ess t han ActuaVéctusie mon
(ISDA)Y0 s hal | &agcpldtign Périod t ha't

4.7 Discounting.
4.7.1 Standard Discounting

() In respect of @ransactiot o whi ch #fADi s c ®@ecountednAgnounfar prny | i e s,
Calculation Perio@f one year or less shall be calculated by dividingHilked Amountor the
Floating Amountas the case may ey thatCalculation Periodhy an amount equal to:

Di scountir]g
1+Di scount Dbag Batuatl
Fraction

(i)  Subject to Section.5 (Fixed Negative Interest Rajeand Sectior6.8 (Floating Negative
Interest Rates

(@) theFixed Amount Payeshall pay theéDiscounted Amountelatingto aFixed Amount
to the other party on the applicalflayment Dateand

(b)  the Floating Amount Payeshall pay theDiscounted Amountelating to aFloaing
Amountto the other party on the applicalBteyment Date

(i)  fiDiscounted Amound me a ns aFlodingsAcouator Ebeedl Amounidetermined in
accordance with paragraph (i) above.

4.7.2 FRA Discounting.

0] In respect of dransaction o whi ch #AFRA Di BRAAmauritimraspedtofa pp | i
any Calculation Periodf one year or less shall be @alated, instead of calculatingFaxed
Amountand aFloating Amounfor thatCalculation Period

(i) AFRAAmountd means an amount calculated in accor

(Fl oat iFhgaRatheg Rat e
Cal cul ati on+ Shpmoelamty yl Count
-Fi xed Rataecti on
Di scounting

1+Di scount bay Batat]l
Frtaicon

(i) If the FRA Amountcalculated in accordance with this Section. 2for anyCalculation Period
is:

(&) positive:

() the Floating Amount Payeshall pay to theFixed Amount Payethe FRA
Amounton thePayment Datén respect of thatCalculation Periogand

(I theFixed Amount Payeshall not be required to pay aRfiR A Amountin respect
of thatCalculation Period
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(b)  negative:

() the Fixed Amount Payeshall pay to thé-loating AmountPayerthe absolute
value of theFRA Amounton thePayment Datén respect of thaCalculation
Period and

(I)  the Floating Amount Payeshall not be required to pay amMRA Amountin
respect of tha€alculation Period

4.7.3 Discounting Rate.

fiDiscounting Ratd me an s :

(i)
(ii)

(iii)

if a rate is specified as such in thenfirmation the rate specified, expressed as a decimal;

if a Discounting Ratés not specit d and fiDi s c o ulhxed RagooFloatpp | i e s,
Rateused to calculate the amount being discounted; or

if a Discounting Raté¢ s not speci fied and frlBaRny Rddorscount
thatCalculation Perioglus theSpread

4.7.4 Discounting Day Count Fraction.

fiDiscounting Day Count Fractiod me an s :

(i)

(ii)

(iif)

if a Discounting Day Count Fractids specified as such in thi&onfirmation theDay Count
Fractionspecified,;

if a Discounting Day Count Fractiotns not speci fi ed anhyCGoihi scoun
Fractionused to calculate the amount being discounted; or

if a Discounting Day Count Fractions n o't specified andthi FRA D
Floating Rate Day Count Fraction

4.7.5 FRA Yield Discounting.

i)

(ii)

In respect of &ransactiot o0 whi cYh el IRAIi s ¢c o u FRA Yielg Amoanp pl i e s
in respect of anyCalculation Periodof one year or less shall be calculated asosgtin
paragraph (ii) below.

fiFRA Yield Amountd means an amount calcul ated in acc

i 1 - 1 -
Caleulation ApemisheRito)
where:

(@ RO i s (Thnsaciiofis afotward rate transaction, the sum offthating Rate
and theSpreadn respect of the relevaRayment Dateexpressed as a decimal and (2)
if the Confirmationspecifies &Cap Rat®r aFloor Ratethe sum of the rate determined
pursuant to Sectiod.3.1(Floating Ratg, Sections.3.2(Unweighted Average Floating
Rate or Section6.3.3(Weighted Average Floating R3tes applicable, in relation to
that Cap Rateor Floor Rateand theSpreadn respect of the relevaftayment Date
expressed as a decimal;
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(b) fR20 i s (Tnsaciiofis afotward rate transaction, thixed Rateexpressed as
a decimal and (2) if th€onfirmationspecifies aCap Rateor aFloor Rate thatCap
Rateor Floor Rate expressed as a decimal; and

(co ANDO is the actualcCaouetiohlerodof days in the

(iii)  If the FRA Yield Amountcalculated in accordance with this Section.5for anyCalculation
Periodis:

(@) positive and th@ ransactiors a forward rate transaction:

() theFixed Amount Payeshall pay to théloating Amount Payehe FRA Yield
Amountinstead of thd-ixed Amounton the Payment Datén respect of that
Calaulation Periogland

(I theFloating Amount Payérs o bl i g at Floatmg Amountp eegpec n y
of thatCalculation Perioavill be automatically satisfied and discharged;

(b)  negative and théransactioris a forward rate transaction:

() the Floating Amount Payeshall pay to thé-ixed Amount Payethe absolute
value of theé=RA Yield Amountinstead of thé-loating Amounibon thePayment
Datein respect of thatalculation Periogand

(I theFixed AmountPayérs o bl i g a tHxedmmdumin respegt ofdhaty
Calculation Perioavill be automatically satisfied and discharged;

(c) positive and th&€onfirmationspecifies a&loor Rate theFloating Amount Payeshall
payto theFixed Amount Payethe FRA Yield Amountinstead of thé-loating Amount
on thePayment Datén respect of thaCalculation Periogor

(d) negative and th€onfirmationspecifies aCap Ratethe Floating Amount Payeshall
pay to the=ixed Amount Payethe absolute value of theRA Yield Amountinstead of
theFloating Amounbn thePayment Datin respect of thatalculation Period

(iv)  Unless otherwise specified in tli&onfirmation AFRA Yield Discounti
Transactiorwhich is identified in theConfirmationas an AU forward rate transaction, AUD
Cap Transaction, AUD Floor Transaction, AUD rate collar transaction, NZD forward rate
transaction, NZD Cap Transaction, NZD Floor Transaction or NZD rate collar transaction.

Rounding.

For the purposes of any calculationseredéd to in the2021 Definitions unless otherwise specified in the
Confirmationor in the2021 Definitiong(including in theCurrency/Business Day Matror, in respect of a
Compounded Floating Rate Optian an Overnight Floating Rate Optionsed in conjunction with an
Overnight Rate Compounding Method anOvernight Rate Averaging Methaat a Compounded Index
Floating RatéOptionused in connection with dndex Method in theCompounding/Averaging Matr)xthe
rounding conventions set out in SectidB.1 (Rounding of Percentageand Sectiort.8.2 (Rounding of
Amount} shall apply.

4.8.1 Rounding of Percentages.
All percentages resulting from a calculation will be rounded (if necessary):

0] if determinedother than through the use of interpolation by reference to two rates based on a
Floating Rate Optionto the nearest one hundsdwusandth of a percentage point (e.g.,
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9.876541% (or 0.098765%heing rounded down to 9.87654% (or 0.0987654) and 9.876545%
(or 0.09876545) being rounded up to 9.87655% (or 0.0987655);-%8d6541% (or-
0.09876541) being rounded up t9.87654% (or-0.0987654) and9.876545% (or-
0.09876545) being rounded down-#87655% (0r0.0987655)); or

(i)  if determined through the use of interpolation by reference to two rates basedaatizg
Rate Optionin accordance with the method set forth in paragraptb@ye, but to the same
degree of accuracy as the two rates used to make the determination (except that such
percentages will not be rounded to a lower degree of accuracy than the nearest one thousandth
of a percentage point (0.001%)).

Rounding of Amounts.

() All currency amounts used in or resulting from a calculation will be rounded:

@ in the manner indicated for the relevant

Roundi ng of AuwrenayBuss@ss Day Matrihre

(b) if norounding method is specified in relation to that currency ilCtlveency/Business
Day Matrix to the nearest two decimal places in the relevant currencyQWiab being
rounded upwards (e.g., 0.674 being rounded down to 0.67 and 0.675 being rounded up

to 0.68)).
(i) However, if any such currency zZzmiemrs Raies a
Method Excluding Spread, AFl oating Negat i v &ixed Kegative e s t

Interest Rate Methad a ptpd i telsat currency amount Zerad hen

r
R
t

Interest Rate Method Excluding Spréad fA Fl oati ng Negat i vixedl nt er e

Negative Interest Rate Methdd as applicabl e, shall apply
rounded up or down.

Straight Compounding, Flat Compounding and Spread Exclusive Compounding.

For the purposes of the calculation ¢fiaed Amounior aFloating Amount wher e fiStrai ght

i F I
shall

49.1

4.9.2

at ConmproumSlpg rnegadd E xdingou saipwd i @Gosmp acvthne pr ov49%i ons
apply, as applicable.

Compounding Period.

fiCompounding Period means, i Galculaior PPeaagieach pefriod from, and including,
one Compounding Dateo, but excluding, the next followin@€ompounding Dateduring that
Calculation Periodexcept that:

® the initial Compounding Periofbr a Transactioror a party will commence on, and include,
the Effective Date and

(i)  the final Compounding Periodor a Transactionor a party will end on, but exclude, the
Termination Date

Compounding Date.

fiCompounding Dat®d me ans e ac h Tanaof a Tdansadtiongpecified as such (or
determined pursuant to a method specified for that purpose) fofréimesactionor a party. The

Business Dagonventiorapplicable td?eriod End Dateis respect of thé@ransactioror a party shall

apply to a Compounding Date for thieansactioror that party.
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4.9.3 CNY 7-Repo Compounding Date.

ACNY 7-Repo Compounding Daté me an s, i n Calcelaiqnaivdtheday tratasthe
seventh calendar day following the immediately preceding CNRefflo Compounding Date,
provided that the first CNY -Repo Compounding Date will be the first day of s@diculation
Period Notwithstanding Sectiof.9.2(Compounding DajeCNY 7-Repo Compounding Dates, other
than those falling on thEffective Dateor Termination Datewill not be subject to adjustment in
accordance with thBusiness Day Convention

4.9.4 Compounding Amount.

fiCompounding Amountd  me aStraght &ompounding Amouyna Flat Compounding Period
Amountor aSpread Exclusive Compounding Amopas applicable.

4.9.5 Straight Compounding Amount.

fiStraight Compounding Amountd me a n s ,Caldulation Parimgan amount calculated as
follows:

T

Straight Compounding AmounldtR+=S&dl cul ati on
t =1

where:

0] fidd me a rFwating Rat Day Count Fractioor Fixed Rate Day Count Fractipas
applicable, fotCompounding Periot

(i) ARG me a Rlsting Ragor Fixed Rateas applicable, fotompounding Periot

(i) ASO me a Bpseadtif Applicable; and

(iv) fiTo means t Cempouadimb eriodstlie relevanCalculation Period
4.9.6 Flat Compounding Period Amount.

fiFlat Compounding Period Amoun® mean s :

0] for the firstCompounding Perioth any relatedCalculation Periodan amount calculated for
that Compounding Periods follows:

FIl at Compounding Period ARpSUOt = Cal cul
where:
(@) fdid me a Rlsting Rate Day Count Fractidor the firstCompounding Perigd
(b) fR10 me a Rlsting Raefor the firstCompoundng Periogl
(c) ASO me a Bpseastatde

(i)  for each subsequetompounding Period in any relatedCalculation Periodan amount
calculated for tha€ompounding Periods follows:
t1
FIl at Compounding Period ApcsSidt =CBalRlud ation Amou
i =1

wher:
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(@) ACPAO me a Rla Campoending Period Amoufdar Compounding Perioij
(b) fdid me a Rlsting Rage Day Count Fractidor Compounding Periot]
(c) fARO me a Rlsating Raefor Compounding Periotf and
(d ASO me aBmpead he
4.9.7 Spread Exclusive Compounding Amount.

fiSpread Exclusive Compounding Amourd me a n s, Caltu@ation Renog an amount
calculated as follows:

T

Spread Exclusive Compounding ARIEnrit+S=T@al cul a
t =1

where:

0] fidd me a Rl@ting Rag Day Count Fractidor the relevantalculation Periogd

(i) Adi© me a Rlsting Rags Day Count Fractiéor Compounding Periot

(i) ARG me a Rl@ting Ragfor Compounding Periot

(iv) ASO me a Bpseastaide

(v) fiT0 means t Cempouadimb eriodstlie relevanCalculation Period
4.10 Successor Sources.

4.10.1Successor Source.

fiSuccessor Sourad2 me ans, in respect of a n Yished poarcej f i ed
information vendor or provider:

0] the successor display page, other published source, information vendor or provider that has
been officially designated by the sponsor of the original page or source; or

(i)  if the sponsor has not officially desaped a successor display page, other published source,
service or provider (as the case may be), the successor display page, other published source,

service or provider, if any, designated by the relevant information vendor or provider (if
different from he sponsor),

or, in each case, any future successor source that succeeds or replaces such information source
following a designation by the sponsor or information vendor or provider of that information source.

4.11 Corrections.
4.11.1Corrections to Published and Disfayed Rates.

If a Relevant RateSettlement Rater Currency ExchangRate(other than anyxcluded Ratgfor
any day is based on a benchmark provided b§dministrator

0] it will be subject to any coections to the level of the benchmark subsequently provided by the
Administratorand published within th€orrection TimePeriod and

(i)  if one party notifies the other party of any correction referred to in paragraph (i) above no later
than 15 days after the expiration of fGerrection Time Perigdan appropriate aount shall
be payable, as calculated by thelculation Agentas a result of that correction upon demand
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by a party to the other party (whether the correction or demand is made before tiveafter
Termination Date

4.11.2Correction Time Period.
fiCorrection Time Periodd mean s :

(1) in respect of &loating Rate Optionthe period commencing at the time the level for that
Floating Rate Optioiis first displayed and ending at the time specified inRluating Rate
Matrixas t he AC®ifTnectoron iCutno time is specifie
the period for corrections specified by theministratorin the Administrato6 s b enc hmar
methodology at the relevant time; and

(i)  in respect of &ettlement Rater Currency Exchange Ratthe longer of one hour and the
period for corrections specified by thedministrator in the Administratob s b enc hmar
methodology.

4.11.3Excluded Rate.

fiExcluded Rat®d me a nRelevanh Rataletermined by reference feallback Rate (AONIA)
Fallback Rate (CORRA)Fallback Rate (EuroSTR)Fallback Rate (HONIA) Fallback Rate
(SARON), Fallback Rate (SOFRJallback Rate (SONIA)Fallback Rate (SOR)Fallback Rate
(THBFIX) or Fallback Rate (TONA)
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SECTION 5
FIXED AMOUNTS

Fixed Amount.
5.1.1 Payment of Fixed Amounts.

Subject to Sectiob.5 (Fixed Negative Interest RajesheFixed Amount Payeshall pay the~ixed
Amounton the applicabl®ayment Date

5.1.2 Fixed Amount.
fiFixed Amountd me an s, i FAxedrAmeup aydan anfountthat is:

() specified in theConfirmation or determined pursuant to a method specified in the
Confirmation or

(i)  determined as provided in this Secti®on
5.1.3 Fixed Amount Payer.

fiFixed AmountPayed means t he part yCosfipmton fi ed as such i
Calculation of a Fixed Amount.

Unless otherwise specified in ti@nfirmation theFixed Amountpayable by a party in respect dPayment
Dateshall be determined as set out below in this Seé&tign

5.2.1 Specified Fixed Amount.

If an anmount is specified for th@ransactionas theFixed Amountpayable by that party for that
Payment Dater for the relatedCalculation Periogthat amount.

5.2.2 Fixed Amounti Non-Compounded.

Subject to Section.2.3(Fixed Amouni Straight Compoundingif an amount is not specified for
the Transactioras theFixed Amountpayable by that party for th&tayment Dater for the related
Calculation Periodan amount calculated for thahyment Dater for the relatedCalculation Period
as follows:

Fi xed Amount = Calculation Amount x Fixed R
5.2.3 Fixed Amounti Straight Compounding.

I f A$t rCoimplo undi ngloansagiqadr that gartyt am antotineequal to theaight
Compounding Amourfor the relatedCalculation Period

Fixed Rate.

fiFixed Rated me a n s PaymeatDat@r folyanyCalculation Periodn respect of &@ayment Datea
rate, expressed as a decimal, equal to the per annum rate specified as suchrdoistiwioror a party (or
as determined pursuant to a method specified itheirmationfor that purpose).

Fixed Rate Day Count Faction.

fiFixed Rate Day Count Fractiod means, i n r es pe €itedAnfounahe Fixed Ratec ul a't
Day Count Fraction specified for theansactioror theFixed Amount Payer
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5.5 Fixed Negative Interest Rates.
5.5.1 Default application of Fixed Negative Interest Rate Method.

Unless otherwise specified in tBenfirmation Fifed Negative Interest Rate Metltod s hal |  appl
aTransaction

5.5.2 Payment of Fixed Amounts.

| f AFi xed Negat i voe alpnptleirdesed AmBlatpagabkMgea party don a
Payment Dathas a negative value, then:

() theFixed Amounipayable by that party on theyment Datshall be deemed to be zero;

(i)  the other party shall pay to that party the absolute value of the ne§atag Amountas
calculated, in addition to any amounts otherwise payable by the other party for the related
Calculation Periodon thatPaymenDate and

(i)  any amounts paid by the other party with respect to the absolute value of a nEpative
Amountshall be paid to the account designated by the receiving party (unless that other part
gives timely notice of a reasonable objection to that designation) in the currency in which that
Fixed Amountwould have been paid if it had been a positive value (and without regard to the
currency in which the other party is otherwise required to make payments).
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SECTION 6
FLOATING AMOUNTS

Floating Amount.

6.1.1

6.1.2

6.1.3

Payment of Floating Amount.

Subject to Sectiol.8 (Floating Negative Interest Rajedhe Floating Amount Payeshall pay the
Floating Amounion the applicabl®ayment Date

Floating Amount Payer.

fiFloating AmountPayed0 means t he part yCosfipmton fi ed as
Floating Amount.

fiFloating Amountd me anespect ofl &hoating Amount Payean amount that is:

0] determined pursuant to a method specified indtbiefirmation or

(i)  determined as provided in Sectior2 (Calculation of a Floating Amouht

Calculation of a Floating Amount.

Unless otherwise specified in th@nfirmationand subjecto Sectior6.8 (Floating Negative Interest Rades
the Floating Amountpayable by a party on BaymentDate shall be determined in accordance with this
Section6.2

6.2.1

6.2.2

6.2.3

6.2.4

Floating Amount.

| f AStraight Compoundingo, AFl at Compoundingo

such

apply for theTransactioror that party, thé-loating Amountshall be an amount calculated for that

Payment Dater for the relatd Calculation Perio@s follows:
Cal cul at i ofml ocAamoiumg RbhtEl eatSpngaRate Day
Floating Amount i Straight Compounding.

I f AStrai ghot aCGopnpiDeussadiomr tiatparty, théloating Amountshall be an
amount equal to th8traight Compounding Amoufar the relatedCalculation Period

Floating Amount i Flat Compounding.

| f AFl at C o mp o u nTaangaajianor that paltyi, thesloattng Ambuntshall be an
amount equal to the sum of théat Compounding Period Amounfigr each of theCompounding
Perioddn the relatedCalculation Period

Floating Amount i Spread Exclusive Compounding.

I f ASpread Excl usi ve Tansagionor thdtiparty the-l@ipng Anoens
shall be an amount equal to tBpread Exclusive Compounding Amodot the relatedCalculation
Period

Determination of the Floating Rate.

6.3.1

Floating Rate.

fiFloating Rated me an s, subj ect as f613rfor dngGalcumton Pegod t
Compounding Periodr Reset Datga rate, expressed as a decimal, equal to:
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(1) if a per annum rate, or a method for determining a per annum rate, is specified for the
Transactionor a party to be the-loating R&e applicable to thatCalculation Period
Compounding Periodr ResetDate theFloating Ratespecified or determined in accordance
with the method specified; or

(i)  if paragraph (i) above does not apply and only l@aeet Datés specified for th@ ransaction
or a party during (or in respect of) th@hlculation Periodor Compounding Periqgdthe
Relevant Ratéor thatReset Date

6.3.2 Unweighted Average Floaing Rate.

If more than onéReset Datds established for th€ransactioror a party during (or in respecf) a
Calculation Periodr Compounding Periodnd either:

0] AUnwei ghted Averageo is specified to apply;

(i) neitheriUnwei ght ed WaightedaAgezagg@ niosr sfipeci fi ed to ap
met hod is specified as CafiriaMet hod of Averagi

theFloating Rateshall be the arithmetic mean of tRelevant Ratefor each of thos&eset Dates
6.3.3 Weighted Average Floating Rate.

If more than onéReset Datds established for th€ransactionor a party during (or in respect of) a
Calculation Periodor Compounding Period nd AWei ghdeds Agpragéied tc
Floating Rateshall be the arithmetic mean of thelevant Ratein effect for each day in that
Calculation Periodr Compounding Perigctalculated as follows:

B'RD;
d

where:

0] fio i s a series of whol e eachdffeemRslevdintRawmthe t o n
Calculation Perio@r Compounding Periqd

(i) ARI0O me a RdevantiRate

(i) ADIO means t he n umbaelationoPeriodr &ympouriding Perfo@n which
the rate Ris in effect;

(ivy fiddo means t he numb e rCalaufatiocReiodérCarmaundth@Bersgandn t h e
(v) find i s t h eResetDatdaethe Catcfilation Periodr Compounding Periad

6.3.4 Floating Rate for a Cap Transaction.
TheFloating Raten respect o Cap Transactioshall be the excess, if any, of:

0] the rate determined pursuant to SectioB.1 (Floating Ratg, Section6.3.2 (Unweighted
Average Floating Rajeor Sectior6.3.3(Weighted Average Floating Rat@s applicable)

over
(i)  theCap Ratespecified.
6.3.5 Floating Rate for a Floor Transaction.

TheFloating Raten respect of &loor Transactioshall be the excess, if any, of:
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0] theFloor Ratespecified
over

(i)  the rate determined pursuant to Sectio®.1 (Floating Ratg, Section6.3.2 (Unweighted
Average Floating Rajeor Section6.3.3(Weighted Average Floating Rat@s applicable).

6.4 Determination of the Relevant Rate.
6.4.1 Relevant Rate.
fiRelevant Rat® means, for any day, a per annum rate, expressed as a decimal, equal to:

() subject to paragraph (iii) below, if that day iRaset Datgthe rate determined with respect to
that day in accordance with Sectiors.1(Determinations using thEloating Rate Matrik or
Section6.6.4 (Determinations not using the Floating Rate Maktr{as applicable) for the
specifiedFloating Rate Optioand, if applicablethe specifiedesignated Maturityor

(i)  if that day is not &eset Datethe Relevant Rateletermined pursuant to paragraph (i) above
for the precedingresetDate r , i f AArr ear s RekvantRadgtérmined spec
pursuant to paragraph (i) above for the followitegset Datgor

(iii)  if an Overnight Rate Compounding Metha@hOvernight Rate Averaging Methaat anindex
Methodapplies, the rate determined for the specifedet Datén accordance with:

(@) the applicableOvernight Rate Compounding Methai Overnight Rate Averaging
Method(as applicable) an@vernight Floating Rate Optigor

(b)  the applicabléndex MethodandIndex Floating Rate Option
6.4.2 Rate Cut-off.

If a Rate Cutoff Dateis specified, théRelevant Ratdor eachReset Datén the period from, and
including, aRate Cutoff Dateto, but excluding, the next applicaliteriod End Dat¢or, in the case
of the finalCalculation Periogthe Termination Dateshall (solely for the purpose of calculating the
Floating Amounfpayable on the next applicaifeyment Dafebe deemed to be tlieelevant Ratin
effect on thaRate Cutoff Date

6.4.3 Rate Cut-off Date.

fiRate Cutoff Date0 means each day specified as such (or
for that purpose) for th€ransactioror a party.

6.4.4 Provisions Relevant to Determination of the Relevant Rate.

The determination of thRelevant Ratés subject @ Section6.10.1(Use of Linear Interpolatioy
Section9.65 (Specified IBOR Floating Rate Option Fallbadkkinear Interpolatior), Section9.66
(SGDSOR and THBIHBFIX Fdlbacksi Linear Interpolation) and Sectiord.67 (SGDSOR and
THB-THBFIX Fallbacks Short Calculation Periods

6.5 Certain Definitions Relating to Floating Amounts.
6.5.1 Floating Rate Option.

fiFloating Rate Optionrd means the benchmark specified as
Confirmation whi ch may be specified by reference to
Floating Rate Matrix
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6.5.2 Floating Rate Matrix.

fiFloating Rate Matrixd means the 2021 | SDA I nterest Rate
Matri xo.

6.5.3 Floating Rate Day Count Fraction.
fiFloating Rate Day Count Fractiord me an s :

(1) if a Floating Rate Day Count Fractiis specified in theConfirmationfor the Transactioror
theFloating Amount PayetheFloating Rate Day Count Fractiso specified,;

(i)  if aFloating Rate Day Count Fractiggnot specified in th€onfirmationfor the Transaction
or the Floating Amount Payeand the applicabl&loating Rate Options included in the
Floating Rate MatrixtheFloating Rate Day Courfraction if any, specified in th&loating
Rate Matrixfor thatFloating Rate Optigrand

(iii)  if aFloating Rate Day Count Fractiggnot specified in th€onfirmationfor the Transaction
or theFloating Amount Payeaind is not specified in théoating Rate MatriXor the Floating
Rate OptiontheFloating Rate Day Count Fractienf Actfial/3600 .

6.5.4 Spread.

fiSpread means the per annum rate (which may be ne
as such for thélransactionor the party (or determined pursuantaomethod specified for that
purpose).

6.5.5 Reset Date.
fiResetDat® me an s :

0] i f AArr eariss Sseptetcirahgacgodor & party, intrdspect of elaCalculation
Periodor Compounding Periad

(@) the first day of the next followin@alculation Perio®r Compounding Periqdas the
case may be; or

(b) in the case of the finalalculation Periodor Compounding Periqcthe Termination
Date and

(i)  inall other cases:

(@) if one or more days are specifiedReset Datem theConfirmation each day specified
as such (or determined pursuant to a method specified for that purpose) for the
Transactioror a party; or

(b) if no days are specified &eset Dates

() in respect of (A) &ompounded Floating Rate OptjdB) anAverage Floating
Rate Option (C) anOvernight Floating Rate Opticand eitler anOvernight
Rate Compounding Methaat anOvernight Rate Averaging Methaat (D) a
Compounded Index Floating Rate Optamd anindex Methodl the last day of
the Calculation Periodand

(I in all othercases, the first day of tligalculation Periodr Compounding Perigd
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in each case, subject to adjustment in accordance with pliesdge Business Day Conventioif a
Business Day Conventids not specified in th€onfirmationas being applicable teeset Dateghe
Business Day Conventicapplicable ta~loating Amount PayelPeriod End Dateshall apply to the
Reset Dateurless theNo Adjustment Business Day Conventiapplies toFloating Amount Payer
Period End Datedn which case thélodified Following Business Day Conventighall apply to
Reset Dateslf an adjustmenin accordance with the applicalifisiness Day Conventiowould
cause th&eset Dat¢o fall on or after théayment Datin respect of th€alculation Periodo which
theReset Dateelates, thé’receding Business Day Conventsivall apply to thékeset Date

6.5.6 Cap Transaction.

fiCap Transactiond me dmrsactarwhere theFloating Ratds calculated by reference taCap
Rate

6.5.7 Floor Transaction.

fiFloor Transactiond me almssactornwhere theFloating Ratds calculated byaference to a
Floor Rate

6.5.8 Cap Rate.

fiCapRated means a rate, expressed as a deci mal, eqg
Confirmation

6.5.9 Floor Rate.

fiFloorRated means a rat e, expressed as a deci mal, e
the Confirmation

Floating Rate Options.
6.6.1 Determinations using the Floating Rate Matrix.

Subiject to SectioB.1 (Temporary NofPublicatior), Section8.2 (Provisions Relating to Permanent
Cessatioh and Sectior8.3 (Provisions Relating to Administrator/Benchmark Eyeifithe Floating
Rate Optioris included in thé-loating Rate Matrivand:

0] is identified, astha RasaDaesilEba theRevdl & the benchmark in
the column entidhmear doedg Raeyiatmegn dB,Besigriated
Maturityd i s a p p | FloatiaghRate Mdtrigfor &t pegod of théesignated Maturity
provided by theAdministratorand published as of tHéxing Time(if any) on the~ixing Day;
or

i) is identified @&, tah d GezitDaiavifblie hellavd deteemined in
accordance with the process described fothieulated Rate Styepeci fi ed as t he
thecd umn entitl ed A CRotitieggRate Matrik St yl edo i n the

6.6.2 Screen Rate Style.

A SiireenRae may be identified by reference to a AS
this Sectior5.6.2

0] fiCompounded Index0 means a benchmark that represen
compound inteest rate investment in an underlying overnight rate.

(i) Alndexd means a benchmark that represents the
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(i) fAOvernight Rated means a benchmark that reflects th
overnight.

(iv) fPublished Average Raté means a benchmark that refl ect
underlying benchmark over a specified period of time.

(v)/ fASwapRat® means a benchmar k undérarintereseRate 8vefora t h e
transaction with a term equal to one or more specified periods of time, with the relevant term
to be specified by the parties as thesignated Maturity

(vij fATermRated means a benchmark that reflects the
or more specified periods of time, with the relevant period of time to be specified parties
as theDesignated Maturity

(viij fOther0 means a bench BaeerkRad pie Glodiry ale Matsithaais A
not aCompounded Indexndex Overnight RatePublished Average Rat8wap Rat®r Term
Rate

6.6.3 Calculated Rate Style.

fiCalculated Rate Styl@ me &wvesage firloating Rate Option, Corfipounded Floating Rate
Optiodo or ASpecified Formul ao.

0] Average Floating Rate Option If theCalculated Rate Styles i d e nAverafeiFmalinga s fi
Rate Optioo , t h e Reset Datewill ber the aate determined in accordance with the
Overnight Rate AveragingMethedp eci fi ed as t e i mMAY dreagioth g mvi
iCat egory Floafy RdteeMatrixi n t he

(i)  Compounded Floating Rate Option If the Calculated Rate Stylds identified as
fiCompounded Floating Rate Optiop t h e ResattDetavilf be the rate determined in
accordance with th®vernight Rate Compounding Methedp eci fi ed as t he A
Method i n the col umn ent i FldatmgRat® Qatrixe gory [/ Sty

(i)  Specified Formula If the Calculated Rate Styies i denti fi ed as fiSpecif
for a Reset Datewill be the rate determined in accordance with the formula or calculation
method specified n t he col umn ent i t | EdctindiFaetMatgar y /
otherwise set out in theloating Rate Matrix

6.6.4 Determinations not using the Floating Rate Matrix.

If the Floating Rate Optionis not included in thé-loating Rate Matrix subject to Sectiord.1
(Temporary No#Publication), Sectior8.2 (Provisions Relating to Permanent Cessatiand Section
8.3 (Provisions Relating to Administrator/Benchmark EYyettie rate for aReset Datewill be
determined in accordance with the terms ofGl@firmation

6.7 Certain Definitions Relating to Floating Rate Optian Determinations.
6.7.1 Administrator.

AAdministrator©0 me an s :

0] in respect of &loating Rate Optiofi o r  wh Admihistrated fi s i nc Flaatthg d i n
Rate Matrixand theUnderlyingBenchmark the administrator specified in tfwoating Rate
Matrix for suchFloating Rate Optignand
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(i)  inrespect of any othéxpplicable Benchmarkhe administrator for that rate or benchmark or,
if there is no administrator, the provider of that rate or benchmark; or

in either case, any successor administrator or, asapf#i any successor administrator or provider
6.7.2 Average Floating Rate Option.

flAverage Floating Rate Optio® me a nFoatiagaRath Optiothat determines an average rate
in accordance with the applicalile/ernight Rate Averaging Methahd which is iéntified as an
Average Floating Rate Option i n Flodirg RatoMauwuxmn ent

6.7.3 Compounded Floating Rate Option.

fiCompounded Floating Rate Optio® me a nFoatiagaRath Optiothat determines the rate of
return of a daily compound interest investment in accordance with the applidabieight Rate
Compounding Methodnd which is identified as a Compounded Floating Rate Option in the column
entitled fACat dgaingRate/Mat®xt yl ed i n t he

6.7.4 Designated Maturity.

fiDesignated Maturityd me an s , i FoatingeRatp &ntidrthegpériodaof time specified as
such in theConfirmation

6.7.5 Fixing Day.

0] fiFixing Day0 me an s, i FloatngeRale Omtidandy Unlesa otherwise specified in
the Confirmation

(@) if theFloating Rate Optiois included in thé-loating Rate Matrixthe day specified in
the Floating Rate Matrix(or any amended publication day specified by the
Administratorfor theUnderlying Benchmarin its benchmark methodology);

(b) iftheFloating Rate Optiois not included in th€loating Rate Matrixthe day specified,
or determined pursuant to a methodology specified, ilCth@irmation or

(c) inrespect of arpplicable Fallback Ratfor thatFloating Rate Optigrthe publication
day specified, or determined pursuant to a methodology specified, Bythaistrator
for the Applicable FallbacliRatein its benchmark methodology or, if different, the day
on which theApplicable Fallback Rateould ordinarily be observed.

(i)  Inrespect of aDvernight Rate t he day shxewgDbafoi e diFlodatisly®ath e
Matrix shall be the scheduled publicationydar the rate for théeset Datewhich may be
prior to, on or after th&eset Date

(i) Inrespect of &loating Rate Optiothat is aCompounded Floating Rate OptionanAverage
Floating Rate Optionar e f er ence i n tHxeg aw!| u mAtodtidygeate t | e d
Matrixt o day fAi 0 i s to such dtheypplicabOverrsghtdRae i ne d
Compounding Methodr Overnight Rate Averaging Method

6.7.6 Fixing Time.
0] fiFixing Timed me an s, i FAoatingeRaitp @pticn o f  a

(@) if the Floating Rate Optioiis included in theFloating Rate Matrixthe time (if any)
specified in thé=loating Rate MatriXwhich is expressed in the 2wur clock) or any
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amended publication time specified by theministrator for the Underlying
Benchmarkin its benchmark methodology; and

(b) if the Floating Rate Optioris not included in the~loating Rate Matrixthe time
specified in theConfirmation or any amended flication time specified by the
Administratorfor the Applicable Benchmarkn its benchmark methodology.

The time specified as tliéxing Timemay be an approximation of the publication time for the
Underlying Benchmarlor Applicable Benchmarkas applicable), which may be provided or
published by thé\dministratoras of, after, or on or about the specified time.

6.7.7 Underlying Benchmark.

fiUnderlying Benchmarkd0 me an s, i FoatinceRate &@igntheobénchanark specified in
theFloating Rate Matrix

Floating Negative Interest Rates.

The following provisions shall apply for the purposes of calculatirpating Amounipayable by a party,
unless either Sectioh7.2(FRA Discountinyjor Section4.7.5(FRA Yield Discountingapplies, or either a
Cap Rateor aFloor Rateapplies.

6.8.1 Default Application.

Unless otherwise specified in ti@nfirmation iFl oating Negative I ntere
deemed to apply.

6.8.2 Floating Negative Interest Rae Method (Straight/Flat/Spread Exclusive Compounding not
applicable).

(i)

(ii)

If:
(@ fAFl oating Negative I nterest Rate Methodbo

(b) AStraight Compoundingo, AFl atCoGempoadn dig o
does not apply; and

(c) theFloating Amounpayable by a party onRayment Datbas a negative value (either
due to a negive Floating Rater by the application of a negati®@reado theFloating
Ratg,

paragraph (ii) below shall apply.
If this paragraph applies:

(@) theFloating Amounipayable by the party referred to iarpgraph (i)(c) above on that
Payment Datshall be deemed to be zero;

(b) the other party shall pay to that party the absolute value of the negétixeéng
Amount, in addition to any amounts otherwise payable by the other party for the related
Calculation Periodon thatPayment Dateand

(c) any amounts paid by the other party with respect to the absolute value of a negative
Floating Amountwill be paid to the account designated by the receiving party @nles
that other party gives timely notice of a reasonable objection to that designation) in the
currency in which thatloating Amountwould have been paid if it had a positive value
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(and without egard to the currency in which the other party is otherwise required to
make payments).

6.8.3 Floating Negative Interest Rate Method (Straight/Flat/Spread Exclusive Compounding
applicable).

() If:
(@ fAFloatingeNeght Ratel Methodo applies;

(b) AStraight Compoundingo, AFl at Compoundin
applies; and

(c) the Straight Compounding Amounthe Flat Compounding Period Amoumir the
Spread Exclusive Compounding Amoitnas a negative value (either due to a negative
Floating Rateor by the application of a negati@mreado theFloating Rat}

paragraph (ii) below shall apply.

(i)  If this paragraph applies, tféoating Amounfor theCalculation Periodh which the relevant
Compounding Period(sdccur(s) will be theStraight Compounding Amounthe Spread
Exclusive Compounding ®ountor the sum of all th&lat Compounding Period Amourits
that Calculation Periogwhether positive or negative) and if thdbating Amounis:

(@) positive, then the-loating Amount Payewith respect to thé-loating Amountso
calculated shall pay it to the other party; and

(b)  negative, thé-loating Amounpayable by the party that would otherwise be required to
pay it will be deemed to be zgrand the other party will pay to that party the absolute
value of the negativé-loating Amountso calculated, in addition to any amounts
otherwise payable by the other party for the rel@tettulation Periodin accordance
with paragraph (ii)(c) of Sectio6.8.2 (Floating Negative Interest Rate Method
(Straight/Flat/Spread Exclusive Compounding not aptiie)).

6.8.4 Zero Interest Rate Method (Straight/Flat/Spread Exclusive Compounding not applicable).
() If:
(@ fZero I nterest Rate Methodo applies;

(b) AiStraight Compoundingo, AFl atCoGemp o dn dig o
does not apply; and

(c) theFloating Amounpayable by a party onRayment Datbas a negative value (either
due to a negativeloating Rat@r by the application of a negati%@reado theFloating
Rats,

paragraph (ii) below shall apply.
(i) If this paragraph applies:

(@) theFloating Amounipayable by the party referred to in paragraph (i)(c) above on that
Payment Datavill be deemed to be zero; and

(b)  the other party will not be required to pay to that party thelatesealue of the negative
Floating Amounso calculated and will only be required to pay those amounts otherwise
payable by it for the relatedalculation Periodn thatPayment Date
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6.8.5 Zero Interest Rate Method (Straight/Flat/Spread Exclusive Compounding applicable).
I f fiZero I hnhedéestapRadiesMand either:

0] iStrai ght Comp o u nSiaightgCompeaupdmd Ameshasa nedativie hadue
(either due to a negativdoating Rat®r by the application of a negati#@reado theFloating
Rate;

(i) AFl at Compoundi RlagGomagurpihg Pered Aanouthas & hegative value
(either due to a negativdoating Rat®r bythe application of a negati&preado theFloating
Ratg; or

(i) ASpread Excl usi ve Co ngpeadmdlusivg@mm@upgigiAmesint a n d
has a negative value (either due to a negdtiveting Rateor by the application of a negative
Spreado theFloating Rat}

then thatStraight Compounding AmouniElat Compounding Period Amount Spread Exclusive
Compounding Amountwill be deemed to be zero, and, accordingly, it will neither increase nor
decreasanyFloating Amount

6.8.6 Zero Interest Rate Method Excluding Spread (Straight/Flat/Spread Exclusive Compounding
not applicable).

0) If:
(@ fZero I nterest Rate MetpHdde sExcl uding Spr

(b) AStraight Compoundingo, AFl at Compoundin
does not apply; and

(c) theFloating Raten relation to aFloating Amountpayable by a party on Bayment
Datehas a negative value,

then, for the purpose of calculating theating Amounjpayable by that party on thaayment
Datg theFloating Ratewill be deemed to be zero.

(i)  If the Floating Ratepayable by a party is deemed to be zero pursuant to paragraph (i) above
and theSpreadpayable by that party has a negative value, then:

(@) theFloating Amountpayable by that party on theayment Datavill be deemed to be
zero; and

(b)  the other party shall pay to that party the absolute value of the nefglativeg Amount
as calculated using the negativpreadn addition to any amounts otherwise payable
by it for the relatedCalculation Periodon thatPayment Date

6.9 Definitions Relating to Certain U.S. Dollar Floating Rate Options.
6.9.1 Bond Equivalent Yield.

fiBond Equivalent Yieldd me an s, in respect of a seesytha ty wi
rate for which is quoted on a bank discount basis, a yield (expressed as a percentage) calculated in
accordance with the following formula:

DI N .
Bond Equi Vagmlﬂiowl d =
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where:

(1) iDb is the per annum r at &didcaumt basihamd espeessadras & v ,
decimal;

(i) AiNO is 365 or 366, as applicable; and

iy MO i s

(a) if the Designated Maturitypproximately corresponds to the length of @rzéculation
Period or Compounding Periodor which the Bond Equivalent Yield is begin
calculated, the actual number of calendar days in @alfulation Periodor
Compounding Perigcand

(b)  otherwise, the actual numbef calendar days in the period from, and including, the
applicableReset Datdo, but excluding, the day that numerically corresponds to that
Reset Datdor, if there is not any such numerically corresponding day, the last day) in
the calendar month that is the number of months corresponding @ethignated
Maturity afterthe month in which thaReset Dat®ccurred.

6.9.2 Money Market Yield.

fiMoney Market Yielddo means, in respect of a security wit
for which is quoted on a bank discount basis, a yield (expressed as a percentage) calculated in
accordance with the following formula:

DT 36

0
Fprhe ! toe

Money Mark3

where:

0] fiDO i s the per annum rate for tdndexgessediasat vy,
decimal;

(i) fAMo i s:
(@) if the Designated Maturityapproximately corresponds to the length of @eéculation
Periodor Compounding Periofbr which the Money Market Yield is being calculated,

the actual number of calendar days in thatcubtion Periocor Compounding Perigd
and

(b) otherwise, the actual number of calendar days in the period from, and including, the
applicableReset Datdo, but excluding, the day that numerically corresponds to that
Reset Datdor, if there is not any such numerically corresponding day, the last day) in
the calendar month that tee number of months corresponding to thesignated
Maturity after the month in which th&teset Dat®ccurred.

6.10 Interpolation.
6.10.1Useof Linear Interpolation.

In respect of angalculation Periol o whi ch fALiI ©e ap plRelevan Ratiohteet i o n
Reset Datein respect of thatCalculation Periodor any Compounding Periodncluded in that
Calculation Perioghall be thenterpolated Rate
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6.10.2Interpolated Rate.

filnterpolated Rated me a n s Retevaiat Ratdor lalReset Dateshall be the rate [Rdetermined
from thefollowing formula:

R, Ry
— X

R =
n ity

L (1)
where:

0] iRt means t hBesat Rataeterhinoed from théloating Rate Optionas if the
Designated Maturityvere theShorter Designated Maturity

(i)  AShorter Designated Maturityd0 means t he period of time for
which are notNon-Representativgif Non-Representativapplies in respct of theFloating
Rate Optiojthat is next shorter than tlmlculation Periodr Compounding Periotb which
theReset Dateelates (or any alternative shorfeesignated Maturitagreed by the parties);

(i) AR20 means t hBesat Rataeterminoed from thé&loating Rate Optioms if the
Designated Maturityvere theLonger Designated Maturity

(iv) fLonger Designated Maturityd means the period of time for
which are notNon-Representativ§if Non-Representativapplies in respect of theloating
Rate Optiohthat is next longer than thigalculation Periodr Compounding Periotb which
theReset Dateelates (or any alternative longeesignated Maturitagreed by the parties);

(v) M0 means the number of ¢ ablunedcidingBays from a
(vij fitz0 means the number of calendar gays from a
(vii) fiP10 me a n Shorter Designdtee Maturiig:

(@) one day, the calendar day immediately following S, subject to adjustment in accordance
with the Following Business Day Conventipn

(b)  one week, two weeks or three weeks, the calendar day thatdsriiesponding number
of weeks immediately following S, subject to adjustment in accordance with the
Business Day Conventicapplicable toPeriod End Datesr Compounding Date@s
applicable); or

(c) a period of months or years, the calendar day that is the corresponding number of
months or years, as applicable, immediateliptading S (but if S is the 29 30" or the
31%tday of a month and there is no corresponding numbered day in the month that is the
relevant number of months following S, the last calendar day in the month that is the
relevant number of months following,S$ubject to adjustment in accordance with the
Business Day Conventicapplicable toPeriod End Dateer Compounding Datefas
applicable);

(vii) AP0 me a n &agngel Desighakee Maturifg:

(@) one week, two weeks or three weeks, the calendar day that is the cmdiegpumber
of weeks immediately following S, subject to adjustment in accordance with the
Business Day Conventicapplicable toPeiod End Dateor Compounding Dateas
applicable); or
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(b) a period of months or years, the calendar day that is the corresponding number of
months or years, as applicable, immediately followirfg& if S is the 29, 30" or 31
day of a month and there is no corresponding numbered day in the month that is the
relevant number of months following S, the last calendar day in the month that is the
relevant number of months following S), subjecttijustment in accordance with the
Business Day Conventicapplicable toPeriod End Dateer Compounding Date@@s
applicable);

(ix) ASO means t he CdlculatisntPeridda @ompofindibghPerioths applicable); and

(xX) fitnd0 means t he numb e rCaloufatioc Retio@nmCdnapounddgePyriedas n t h e
applicable).

6.10.3Linear Interpolation i Fallback for Certain Floating Rate Options.

Section6.10.1(Use of Linear Interpolationis subject to Sectiod.65(Specified IBOR Floating Rate
Option Fallbacksi Linear Interpolatior) and Sectior®.66 (SGDSOR and THB'HBFIX Fallbacks
T Linear Interpolation).

6.11 Discontinued Rates Maturities.
6.11.1Use of Interpolated Rate.

0] If a Designated Maturitpf aFloating Rate Optiothat is to be used to determine a rate for a
Reset Datehas been permanently discontinued or Nen-Representative(if Non-
Representativapplies) but, in respect of thatset DatetheAdministratorprovides rates that
would be the=loating Rate Optiobut for the fact that they involve maturity periods that are,
respectively, longer than and shorter thanGlesignated Maturityf the specified-loating
Rate Optionand which are nolNon-Representativif Non-Representativapplies), then,
unless anOverriding Fallback Provisiompplies, thelnterpolated Rateshall be used to
determine the rate for theeset Datdn lieu of theRelevant Rate

(i)  Ifthe Designated Maturitpf theFloating Rate Optiothat has been permanently discontinued
or is Non-Representativéif Non-Representate applies) is longer than or shorter than the
Calculation Periodor Compounding Periodo which theReset Dater e | at emearand A
Interpolatio®d® d oe s n o tCalalptipnl PgriodoraContpdueding Perigdhen for the
purposes of determining tHaterpolated Ratethe references in the definitiom$ Shorter
Designated Maturityand Longer Designated Maturitt o fCal¢ulation Periodor
Compounding Periotb which theReset Date e | at es 6 shal | be replac
it he di Desmmated Maturedd.

(i)  For the purpose of this Sectidhll.] t he r ef eloatingdete @Qpadin thee A
definiti odsamd i6mRt&EEtRerpolated Ratgshall be without regard
to any fallback specified for su¢tioating Rate Optioif the relevantDesignated Maturitfor
such Floating Rate Optionis permanently discontinued or iéon-Representativeif Non-
Representativapplies in respect of tHéoating Rate Optioh

6.11.2Discontinued Rates Maturitiesi Index Cessation Event.

0] If a Floating Rate Optiofwith a particulaDesignated Maurity) that is to be used to determine
a rate for eReset Datdas been permanently discontinued dlis+Representativ@éf Non-
Representativapplies) and, in respect of tHatset DateSection6.11.1(Use of Interpolated
Rate does not apply because there is eitherSimrter Designated Maturitgr no Longer
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Designated Maturityan Index Cessation Evershall occur in respect of th€oating Rate
Option(with thatDesignated Mairity) and the applicabléermanent Cessation Fallbashall

apply.

(i)  If an Index Cessation Everdccurs as set out in paragraph (i) above,ltliex Cessation
Effective Dateshall be the first date on which tliéoating Rate Oppdn for the particular
Designated Maturityis permanently unavailable or islon-Representative(if Non-
Representativapplies) (or, if later, the first date on which it is no longer possible to determine
anlinterpolated Rabe

(i)  Inrespect of alBOR Floating Rate Optigra reference in this Sectiénl1to aFloating Rate
Option being permanently unavailable, permathe discontinued or permanently ceasing to
be provided shall be deemed to be references to such rate being permanently unavailable,
permanently discontinued or permanently ceasing to be provided following a public statement
or publication of information Wich would constitute aimdex Cessation Eveiit respect of
the relevant tenor of thi€loating Rate Option

6.11.3Inconsistencies.
0] In the event of any inconsistency between:

(@) this Section6.11 and any applicabléloating Rate Optior(including any fallback
specified in theFloating Rate Matrixfor that Floating Rate Optiorif a rate is
permanently unavailable); or

(b) this Section6.11 and, if applicable, theDRM Protocol (or any agreement on
substantially the same terms),

this Sectiort.11shall prevail.

(i)  Inthe evenof any inconsistency between this Secttohland Sectior®.65(Specified IBOR
Floating Rate Option Fallback$ Linear Interpolation, Section9.65 (Specified IBOR
Floating Rate Option Fallbacks Linear Interpolation shall prevail.

6.12 Certain Definitions and Provisions Relating to Discontinued Rates Maturities.
6.12.1DRM Protocol.

fiDRM Protocold6 means t he | SDA 2013 DiscontedbuS®O8 Rat e
on October 11, 2013.

6.12.2IBOR Floating Rate Option.

AIBOR Floating Rate Optiond me &pediedaBOR Floating Rate Opticand each of SGISOR
and THBTHBFIX.

6.12.30verriding Fallback Provision.

fiOverriding Fallback Provision0 me ans a @anfomaiios praiocol ar stheradocument
(other than the021 Definitionsor theDRM Protoco) adhered to or entered into after thede Date
of the Transactionwhich specifies a method for determining the rate féteaet Datewhere the
Floating Rate Optioifwithout regard to any fback specified for suckloating Rate Optionthat
would otherwise be used to determine that rate has been permanently discontinuédbior is
Representativ@f Non-Representativapplies) but thé.dministratorprovides rates that would be the
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Floating Rate Optiobut for the fact that they involve maturity periods which are, respectively, longer
than and shorter than thesignated Maturitpf the Floating Rate Optian

6.12.4Exception to Application of Discontinued Rates Maturities Provisions.

Section6.11 (Discontinued Rates Maturitigshall not apply if th Floating Rate Optioiis GBP-
LIBOR ICE Swap Rate JPY-LIBOR TSR-10:00, JPYLIBOR TSR15:00, SGBSOR, THB
THBFIX, USD-LIBOR ICE SwapRate11:00 or USBLIBOR ICE Swap Ratel 5:00.

6.12.5Application of Index Cessation Event, Index Cessation Effective Date and NdRepresentative
to Discontinued Rates Maturities.

For the purpose of Secti@ghll (Discontinued Rates Matities) and this Sectiol.12, references to
the Applicable Benchmarkn the definitions oflndex Cessation Everinh Section8.2.3 (Index
Cessation Evehtindex Cessation Effective Dair Section8.2.4 (Index Cessation Effective Date
andNon-Representativin Section8.2.5(NonRepresentatiewill be deemed to be references to the
relevant tenor of thépplicable Benchmark

6.13 Planned Replacement of a Benchmark.

If a Successor Benchmaakd aSuccessor Benchmark Effective Date specified in th€onfirmation then,
for anyResetDatefalling on or after theSuccessor Benchmark Effective Datiee Relevant Ratdor that
Reset Datewill be determined as if the parties had specified Shecessor Benchmads the applicable
Floating Rate Optian

6.14 Certain Definitions Relating to Planned Replacement of a Benchmark.
6.14.1Successor Benchmark.
fiSuccessor Benchmark me a Rlaating Rage Optiospecified as such in thgonfirmation
6.14.2Successor Benchmark Effective Date.

fiSuccessor Benchmark Effectve Datte means t he date specified
as provided in th€onfirmation
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SECTION 7

OVERNIGHT RATE COMPOUNDING AND AVERAGING AND INDICES

Overnight Rate Averaging and Compounding.

If an Overnight Floating Rate Opticand either a®vernight Rate Compounding MethodOvernight Rate
Averaging Methodare specified in th€onfirmation the rate for &eset Datavill be the rate determined in
accordance with th®vernight Rate Compounding MethodOvernight Rate AveraginMethodspecified
in the Confirmationand using the specifiedvernight Floating Rate Option

Certain Definitions Relating to Overnight Rate Averaging and Compounding.

7.2.1

7.2.2

7.2.3

7.2.4

7.2.5

7.2.6

Applicable Business Day.
fiApplicable BusinessDay me an s :

() in respect of &loating Rate Optiorthat is included in thé-loating Rate Matrixthe day
specified as such in thgoating Rate Matrixand

(i) in respect of &loating Rate Optiothat is not included in thEloating Rate Matrixany day
that is @Business Dawr otherrelevant day that applies, or is specified as such, for the purposes
of the determination of thBelevant Ratgursuant to suckloating Rate Optioror, in the
absence of any such specifiBdsiness Dayor other relevant day, Business Dayn the
principal finarcial center for the relevant currency of tHeating Rate Option

Compounding/Averaging Matrix.

fiCompounding/Averaging Matrixd0 me ans t he i 2Rat DerivaB/8sADefinitiohse r e s t
Matrix for use with theDvernight Rate Compounding Metho@®vernight Rate Averaging Methods
andindex Methode .

Daily Floored Rate.

fiDaily Floored Rated me a n s, exprhseed asa tdezimal, equal to the per annum rate specified
as such in th€onfirmation

Daily Capped Rate.

fiDaily Capped Rat®d means t he r at el, equaothre@er anauin radespecifiedd e ¢ i
as such in th€onfirmation

Overnight Floating Rate Option.

fiOvernight Floating Rate Optiond me aMostingaRate Optiorthat references directly an
overnight rate (but excluding anyompounded Floating Rate Opti@n Average Floating Rate
Option) and, if theFloating Rate Optioiis included in thé-loating Rate Miix, which is identified
as anOvernight Ratén theFloating Rate Matrix

Overnight Rate Compounding Method.

fiOvernight Rate Compownding Methodd me an s :
0] fiOIS Compounding ;

(i)  ACompounding with Lookbadk ;

(i)  ACompounding with Observation Period Shift
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(iv) fACompounding with Lockodt; o r

(v)  any other method of compounding an overnight rate that is set out eitheCfonounded
Floating Rate Option n 't he col umn ent i t IFleating Ra@caviatexgor y /
in theConfirmation

7.2.7 Overnight Rate Averaging Method.
fiOvernight Rate Averaging Method® mean s :
0] fiOvernight Averaging ;
(i)  AAveraging with Lookbao ;
(i)  AAveraging with Observation Period Skift
(iv) fAveraging with Lockow ; or

(v) any other method of averaging that is set out feloating Rate Optioin the column entitled
iCat egor y [FloaBg RdteéViatriar in theChnérmation

7.2.8 Relevant Overnight Floating Rate Option.
fiRelevant Overnight Floating Rate Optio®d me an s :

0] in respect of a&Compounded Floating Rate Option anAverage Floating Rate Optipthe
Overnight Floating Rate Ojpin with the saméJnderlying Benchmarlas thatCompounded
Floating Rate Optionr Average Floating Rate Optipn

(i)  in respect of &ompounded Index Floating Rate Optitime Overnight Floating Rate Option
with the sameéJnderlying Benchmarias the benchmark that is compounded pursuant to that
Compounded Index Floating Rate Optiprovided that if there is n@vernight Floating Rate
Optionincluded in the=loating Rate Matribwith suchUnderlying Benchmarkit shall mean
the overnight rate underlying tli®mpounded Index Floating Rate Optiand

(i)  inrespect of a®vernight Floating Rate OptipsuchOvernight Floating Rate Option
7.3  Overnight Rate Compounding Methods.
7.3.1 OIS Compounding.

I f A Ol oSu rCohappbigsdthe rate forlReset Datavill be the rate of return of a daily compound
interest investment, calculated in accordance with the formula below, wheedettence rate for the
calculation of interest is thenderlying Benchmarspecified in theé=loating Rate Matrixn respect
of the aplicableCompounded Floating Rate OptionOvernight Floating Rate Optipas applicable,
or if the applicabléDvernight Floating Rate Optids not included in thé&loating Rate Matrixthe
overnight rate for th®vernight Floating Rate Optispecified in theConfirmation and the resulting
percentage will be rounded, if necessary, in accordance with the method set out in £8ction
(Rounding of Percentaggdut to the nearest percentage point specified foRtievant Overnight
Floating Rate Optiolor Compounded Floating Rate Optionthe Compounding/Averaging Matrix
or, if the Relevant Overnight Floating Rate Option Compounded Floating Rate Optid not
included in theCompounding/Averaging Matrjxrounding shall be as set out in Secti®B.1
(Rounding of Percentages
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do
Underlying Biénﬂclhirtbaaryk Cloaiwhe !l Basi s
' Day Count Basis d

where:

0] fidd0 , f @alculaionyPeriods the number ohpplicable Business Days theCalcuktion
Period except, if the first calendar day of thelculation Periods not anApplicable Business
Day, then it is the numbeif d\pplicable Business Dayn the Calculation Perioglus 1;

(i) A@Ho i s:
(@) ifthe first calendar day in thgalculation Periods anApplicable Business Dawa series
of whole numbers from 1 tadeach representing the relevamiplicable Business Day

in chronological order from, and including, the fifgbplicable Business Dain the
Calculation Periodand

(b) if the first calendar day of th@alculation Periodls not anApplicable Business Dgya
series of whole numbers from 1 tg @here i = 1 represents the first calendar day of
the Calculation Periodand each of i = 2 toodrepresents the relevaitpplicable
Business Dajn chronological order from, and including, the fitgiplicable Business
Dayin theCalculation Periog

o

(i)  fAUnderlying Benchmark Leveld i s, in respect of any day

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
a Compounded Floating Rate OptiimtheFloating Rate Matrix

() i f s uch dapplicafilé Business Dgathe level of theUnderlying
Benchmark or such day A iAdminstsatorand publishebctad by t
of theFixing Timeon theFixing Day, and

(an i f such dappplidablé Busiress Dathe lesehof theJnderlying
Benchmarkior the immediately precedingpplicable Business Dags provided
by theAdministratorand published as of théxing Time on theFixing Day; or

(b)  subject to paragraph (c) below, in respecteloating Rate Optiothat is arOvernight
Floating Rate Optian

() i f such dpplcabfe BusinesssDayherate determined in respect of
such day #i 0 i rrloaimgRaaChtzoas ei wi s hchheay
a Reset Datdor the purpose of sudhoating Rate Optigrand

(n i f such daApplidabledBusingss Diaght rata aetermined in respect
of the immediately precedingpplicable Business Daipn accordance with the
Floating Rate Optioas if suchApplicable Business Dawere aReset Datdor
the purpose of sudAloating Rate Optionor

(c) i fDailfi Capped Ratand/orDaily Floored Rat¢ i s speci fied as a
Confirmation either:

() the greater of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and theaily Floored Ratespecified (if any); or

47

Copyright © 2@1 by Intemational Swaps and Derivatives Association, Inc.



This document has been created under license from ISDA and should not be used, cagsetnimated
other than in accordance with the terms of that license.

(I the lower of the rate determined in accordanite paragraph (a) or (b) above,
as applicable, and theaily Capped Ratspecified (if any),

as applicable;

(v find0 is the number of calendar days héeatiem, and
of:

(@) the nextApplicable Business Dawand

(b)  thePeriod End Datdor the Calculation Perioar, in respect of the finaCalculation
Period theTermination Datg

(v) fDay CountBasi® i s, i nFloategsRate Oftigras tpeddfied in thEonfirmation
or, if not specified in theConfirmation the denominator of th&loating Rate Day Count
Fraction and

(vi Ado i s the number QaftulatoalPeeanldar days in the
7.3.2 Compounding with Lookback.

I f ACompoundi g awiptl h els gRedetthawilkba thegatefoforaturnha daily
compound interest investment, calculated in accordance with the formula below, where the reference
rate for the calculation of interest is thederlying Benchmarkpecified in thé-loating Rate Matrix

in respect of the applicableompounded Floating Rate OptionOvernight Floating Rate Optipas
applicable, or if the applicablevernight Floating Rate Optias not included in thé-loating Rate
Matrix, the overnight rate for thevernight Floating Rate Opticpecified in theConfirmation and

the resulting pecentage will be rounded, if necessary, in accordance with the method set out in Section
4.8.1 (Rounding of Percentaggsbut to the nearest percentage point specified forRthievant
Overnight Floating Rate Optionor Compounded Floating Rate Optionin the
Compounding/Averaging Matriar, if theRelevant Overnight Floating Rate OptionCompounded
Floating Rate Optiois notincluded in theCompounding/Averaging Matrjrounding shall be as set

out in Sectiont.8.1(Rounding of Percentages

do
Under |l ying BengdmmarDkaylL eCwoeulnt Basi s
+ - -1 1
Dag€@ount Basi s d

where:

® fidod0 f o Calcidation Periodis the number ofpplicable Business Dayn the Calculation
Period except if the first calendar day of tBelculation Periods not anApplicable Business
Day, then it is the number @fpplicable Business Daya the Calculation Perioglus 1;

(i) Ao i s:
(@) ifthe first calendar day in th@alculation Periods anApplicable Business Daw series
of whole numbers from 1 tgdeach remsenting the relevantpplicable Business Day

in chronological order from, and including, the fifgbplicable Business Dain the
Calculation Periodor

(b) if the first calendar day of th@alculation Periods not anApplicable Business Dawa
series of whole numbers from 1 tg here i = 1 represents the first calendar day of
the Calculation Periodand each of i = 2 togdepresents the ®ant Applicable
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Business Dajn chronological order from, and including, the fitgiplicable Business
Dayin theCalculation Periogd

(i)  AUnderlying Benchmark Levelrasn0 i s, i Applicabls Pueicess DayABD:
(@) subject to paragraph (c) below, in respda Bloating Rate Optiothat is identified as
a Compounded Floating Rate Optiam the Floating Rate Matrixthe level of the
Underlying Benchmarifor suchApplicable Business DayABD as provided by the
Administratorand published as of tHéxing Timeon theFixing Day, or
(b)  subject to paragraph (c) below, in respectBlceating Rate Optiothat is arOverright
Floating Rate Optiorthe rate determined in accordance withRlemting Rate Option
as if suchApplicable Business DayiABD were aReset Datdor the purpose of such
Floating Rate Optigror
(c) i fDailfi Capped Ratand/orDaily Floored Raté¢ i s speci fied as a
Confirmation either:
() the greater of the rate detémed in accordance with paragraph (a) or (b) above,
as applicable, and theaily Floored Ratespecified (if any); or
(I the lower of the rate determined in accordance with paragraph (a) or (i&) abov
as applicable, and thgaily Capped Ratspecified (if any),
as applicable;

(iv) fApplicable Business Dayiaesp0 means, f or CaloulptiordPanod fiti e i cha yt hi
Applicable Business Daypr ecedi ng such day @i o, except
Applicable Business Dayhen it is the day r + Applicable Business Daysr ecedi ng day

(v) #fro i s:

@ the number specifi e@onfanmtioydie ALookbacko i

() i f a number is not speci f i edCoffionatiotartde pur |
the Relevant Overnight Floating Rate Optionis included in the
Compounding/Averaging Matrjx t he number (i f any) speci
the Relevant Overnight Floating Rate Optiimnthe Compounding/Averaging Matrjx
or

(¢ if a number is not speci fiingkCdhfontatiobohe pur
in theCompounding/Averaging MatrjXive;

(vii A0 i s the number of <cal endafiri 0dayos, fbruam,e xan
earlier of:

(@) the nextApplicable Business Dayand
(b) thePeriod End Datdor the Calculation Perioar, in respect of the finalalculation
Period theTermination Datg

(vi) ADay CountBasi® i s, i nFloategRate Otioras tpedied in thEonfirmation
or, if not specified in theConfirmation the denominator of th&loating Rate Day Count
Fraction and

(vii) Ado i s the number QafculatoalPeemldar days in the
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7.3.3 Compounding with Observation Period Shift.

I f ACompounding with @lppéi eatResktiDetvid eithectd @i fat
return of a daily compound interest investment, calculated in accordance with the formula below,
where the reference rate for the calculation of interest igthikerlying Benchmarispecified in the
Floating Rate Matrin respet of the applicableCompounded Floating Rate Option Overnight
Floating Rate Optiaras applicable, or if the applicatileernight Floating Rate Optids not included

in theFloating Rate Matrixthe overnight rate for th@vernight Floating Rate Optispecified in the
Confirmation and the resulting percentage will be rounded, if necessary, in accordance with the
method set out in &tion 4.8.1 (Rounding of Percentaggsbut to the nearest percentage point
specified for theRelevant Overnight Floating Rate OptionCompounded Floating Rate Option

the Compounding/Averaging Matrbor, if the Relevant Overnight IBating Rate Optionor
Compounded Floating Rate Optitmnot included in th€ompounding/Averaging Matrjxounding

shall be as sefut in Sectiont.8.1(Rounding of Percentages

do

Underlying Biel'rmicil%nlaay( Cevetd Basis
' Day Count Basis d

0] fided0 i s t h eAppicabieBesness@®aysn the Observation Period;

(i) Ao is a series of wheadh eepresenting the levdxplcable 1 t o
Business Dayjn chronological order from, and including, the fifgtplicable Business Daipn
the Observation Period;

(i)  fAUnderlying Benchmark Leveld i s, i n ApplisapleeBudiness bay a n y

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
a Compounded Floating Rate Optiam the Floating Rate Matrixthe level of the
Underlying Benchmarkfor such Applicable Business Dayas provided by the
Administratorand published as of théxing Time on theFixing Day;

(b)  subject to paragraph (c) below, in respecteloating Rate Optiothat is arOvernight
Floating Rate Optiothe rate determined in accordance with ffeating Rate Option
as if suchApplicable Business Dawere aReset Datdor the purpose of suddoating
Rate Optionor

(c) i fDail§i Capped Ratand/orDaily Floored Rat¢ i s speci fied as a
Confirmation either:

() the greater of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and theaily Floored Ratespecified (if any); or

(I the lower of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and theaily Capped Ratspecified (if any),

as applicable;
(iv) A i s:

@ the number specified as tQoefimatOhbser vation
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(vii)
(viii)

(ix)

)

(xi)

other than in accordance with the terms of that license.

() if a number is not specified for the pur
Confirmation and theRelevant Overnight Floatg Rate Optioris included in the
Compounding/Averaging Matrix t he number (i f any) speci
Period S hi fRelevantf @vernight Hleating Rate Optiom the
Compounding/Averaging Matror

(¢ if a number is not specified for the pur
Confirmationor in theCompounding/Averaging MatrjXive;

find is the number of calendar days fr om, an
earlier of:

(@) the nextApplicable Business Dawand

(b) the Standard Observation Period End Date or théenS&tlvance Observation Period
End Date (as applicable) for the Observation Period;

fiDay Court Basi®s i s, i nFloategsRate Oftignes tpeddied in thEonfirmation
or, if not specified in theConfirmation the denominator of th&loating Rate Day Count
Fraction

fidd is the number of calendar days in the Ob
fiObservation Periadd me an s :

@ i f -im-8B8dtvanced i s notCaalptpnh Herogthe betiqd frdmpand a ny

including, the date Asd Observation Peri
calendar dayf the Calculation Perioand the first Observation Period shall begin on
and include the date fAso0 Obser vifeciven Per

Datg t o, but excluding, the date fAsd Obser
the Period End Datat the end of th&alculation Periodor, in respect of the final

Observation Period, to, but excluding, t
Days preceding th@ermination Datg ( t hStanddrd Observation Period End
Dated) ; or

() i f -MmBdvanceod i s aip-pdvanae Olisénation Pehiod; Set

fiObservation Period Shift Additional Business Dag me &usisiessaDayn the financial
centers, if any, specified for such purpose inGhefirmation

fiObservation Period Shift Business Daymeans a day which is both Applicable Business
Dayand an Observation Period Shift Additional Business Day;

fiSetin-Advance Observation Period me an s :

(@) subject to paragraphs (b), (c) and (é)dw, in respect of &alculation Periodthe
period from, and including, the date #fs
preceding thé’eriod End Dator theEffective Date as applicable) at the start of the
previousCalculation Periodo, but excluding, ta dat e fAsd Observati
Business Days preceding tReriod End Datat the start of sucalculation Period
( t HWReguld@ Period Observation End Dated ) ;

(b) inrespect of the secorihlculation Period
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(€)

(d)

other than in accordance with the terms of that license.

() if the first Calculation Periods a Stub Period, thgeriod from and including the
Period Two Observation Start Date to, but excluding, the Period Two
Observation End Date; and

(I if the first Calculation Periods not a Stub Period, the period a$ sst in
paragraph (a) above,

where:

fiPeriod Two Observation Start Dat® means t he date fisd Obs

Business Days preceding the Period Two Deemed Preceding Period End Date;

fiPeriod Two Observation End Dat®@ means t he dateeod 8hdtd0 Ob s

Business Days preceding tReriod End Datat the start of the secorighlculation
Period

fiPeriod Two Deemed Preceding Period End Date me ans ( Calculatibn t h e
Periodis not a Stub Period, theffective Date (2) if the firstCalculation Periods a

Stub Period and th&ransactiorhasPeriod End Datethat are separated by regular
intervals (which may be defined by reference to roll dakés) Dates or intervals of
calendar weeks, months or years), the date that falls the relevant regular interval prior
to thePeriod End Datat the start of the secoihlculation Periodotherwise (3) the

date falling X Observation Period Shift Business Days prior té’teod End Datat

the start of the secortghlculation Periodor, if X is zero, the Observation Period Shift
Business Day immediately preceding stehtiod End Dale, wher e AbXo i s
of Observation Period Shift Business Days in the se€aiculation Periogand

fiStub Periodd means, i nTrams&cisopmhicht has@diculadion Periods
determined byPeriod End Datethat are separated by regular intervals (which may be
defined by reference to specified dates, roll ddiés) Dates or intervals of calendar
weeks, months or years)Calculation Periothat is longer or shorter than such regular
interval;

in respect of the firs€alculation Periogthe period from and including the Period One
Observation Start Date to, but excluding, the Period One Observation End Date,

where:

f

t

fiPeriod One Observation Start Dat® means t he date Aso Obs

Business Days preceding the Period One Deemed Preceding Period End Date;

fiPeriod One Observation End Daté means t he date Aso0 Obs:

Business Days preceding the Period Two Deemed Preceding Period End Date; and

fiPeriod One Deemed Preceding PeribEnd Dated means t he date

Observation Period Shift Business Days prior to the Period Two Observation Start Date
(orif Y is zero, the Observation Period Shift Business Day immediately preceding the

Period Two Obser vat i sthe nBnbarmftObsbraation Periodwh e r

Shift Business Days in the firStalculation Period
in respect of the lastalculation Period

() if that Calculation Periods a Stub Period, the period from, and including, the

date fisd0 Observation Per i &eiodEhdDbte Busi

52

Copyright © 2@1 by Intemational Swaps and Derivatives Association, Inc.



This document has been created under license from ISDA and should not be used, cagsetnimated

7.3.4

other than in accordance with the terms of that license.

at the start of the penultimat€alculation Period( t hFnal #®eriod

Observation StartDated) t o, but excluding, the
Observation Peoid Shift Business Days following the Final Period Observation
Start Date (or, if Z is zero, the first Observation Period Shift Business Day

e a

foll owing the Final Period Observati

Observation Period Shift Business Days prbiog thePeriod End Datat the

end of the penultimateCalculation Period wher e AZo i s t
Observation Period Shift Bus#ss Days in the lastalculation Periodthe date

i n either FnalPeriadiObsérzalion Entd hats 3iand

(I if the lastCalculation Periods not a Stub Period, the period set out in paragraph
(a) above.

he

| f isd0 is zero and the Period One Observat:i

Date, the Final Period Observation End Date orReyod End Dat¢hat would otherwise be
the start dee or end date for any Skt-Advance Observation Period, falls on a day that is not
an Observation Period Shift Business DayRhexeding Business Day Conventshall apply

to that date byaference to Observation Period Shift Business Days; and

(xii) fSetin-Advance Observation Period EndDaté means t he Regul ar Pe

ri

Date, the Period One Observation End Date, the Period Two Observation End Date or the Final

Period Observation Endate, as applicable.
Compounding with Lockout.

I f ACompoundidgapy Itihe 9 ,BestkiDatwtill be theeratd of returraof a daily
compound iterest investment, calculated in accordance with the formula below, where the reference
rate for the calculation of interest is thederlying Benchmarkpecified in thé-loating Rate Matrix

in respect of the applicableompounded Floating Rate OptionOvernightFloating Rate Optioras
applicable, or, if the applicablevernight Floating Rate Optids not included in thé&loating Rate
Matrix, the overnight rate for thevernight Floating Rate Opticpecified in theConfirmation and

the resulting percentage will be raled, if necessary, in accordance with the method set out in Section
4.8.1 (Rounding of Percentaggsbut to the nearest percentage point specified forRthievant
Overnight Floating Rate Optionor Compounded Floating Rate Optionin the
Compounding/Averaging Matriar, if theRelevant Overnight Floating Rate OptionCompounded
Floating Rate Optiois not included in th€ompounding/Averaging Matrjrounding shall be as set
out in Sectiont.8.1(Rounding of Percentages

do
Underlying Bidmic?Plaaj( Cevetd Basi s
' Day Count Basis d

where:

The final Stub Period is shifted back by the length of one re@idérulation Periocénd runs for the length of the Stub Period (determined by
reference to the number of Observation Periodt Bhisiness Days in the Stub Period), unless it is a long Stub Period, in which case it is shortened
to the length of the previouSalculation Periodo enable the rate to be determined byRleset Dat®f that lastCalculation PeriodThis means

that long last Stub Periods have a shorter Observation Period th@alth#ation PeriodParties may therefore prefer testucture a long Stub
Period into a regular lengthalculation Perio@nd a short &b Period to avoid this truncated Observation Period for a long last Stub Period.
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() fided i s, Cdicaation ®ervigdthe number ofpplicable Business Days theCalcuation
Period except if the first calendar day of thalculation Periods not anApplicable Business
Day, then it is the numbeif d\pplicable Business Dayn the Calculation Perioglus 1;

@iy @O i s:
(@) ifthe first calendar day in thgalculation Periods anApplicable Business Dawa series
of whole numbers from 1 tadeach representing the relevamiplicable Business Day

in chronological order from, and including, the fifgbplicable Business Dain the
Calculation Periogdor

(b) if the first calendar day of th@alculation Periods not anApplicableBusiness Daya
series of whole numbers from 1 towhere i = 1 represents the first calendar day of the
Calculation Periodand each of i = 2 topdepresents the relevaapplicable Business
Day in chronological order from, and including, the fifgbplicable Business Dain
the Calculation Period

(i)  AUnderlying Benchmark Leveld i s :

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
a Compounded Floating Rate OptitmtheFloating Rate Matrix

() in respect of any day fAi 0 other than e

(1) i f such dpaplcable BusinesssDayaenlevel of theJnderlying
Benchmarkf o r such day fi i O Adrairgstragprrandv i d e d
published as of thEixing Timeon theFixing Day, and

) i f such day Apjlicable Busness Daythe dewel of the
Underlying Benchmarkfor the immediately precedingApplicable
Business Dayas provided by thédministratorand published as of the
Fixing Timeon theFixing Day, and

(y in respect of any day Ai 0 iUndertyige Loc|
Benchmarkn respect of the Lockout Date as provided byAbeinistratorand
published as of thEixing Timeon the Fixing Day; or

(b)  subject to paragraph (c) below, in respectelcating Rate Optiothat is arOvernight
Floating Rate Optian

() in respect of any day fii 6 other than e

@ i f such dapyplicafilée Business Dgathe rate determinedi
respect of such dayFldatingRaie @pti@asi€ or d an
such day HesedDatdoe the purpose of suchloating Rate
Optiory and

(2) i f such da ppplidablé Busiress Dpthe ratemetermined in
respect of the immediately precedingpplicable Business Dayin
accordance with theloating Rate Optioms if suchApplicable Business
Day were aReset Datdor the purpose of sudfloating Rate Optigrand

(y in respect of any day #Ai 0 in the Lockec
the Lockout Date in accordance with tHeating Rate Optioas if the Lockout
Date were &eset Datdor the purpose of sudAoating Rate Optigror
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(c) i fDail§i Capped Ratand/orDaily Floored Rat@ i s speci fied as a
Confirmaton, i n respect of any day fAi o either:

() the greater of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and theaily Floored Ratespecified (if any); or

(I the lowerof the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and thigaily Capped Ratspecified (if any),

as applicable;
(v) 0 means:
@ the number speci fi €dfiraasiont he ALockout o in

() i f a number is not speci fi edonfroatondantte pur
the Relevant Overnight Floating Rate Optionis included in the
Compounding/Averaging Matrjthe number (ifany) specife d as t he fiLocko
Relevant Overnight Floating Rate Optiiorthe Compounding/Averaging Matrjor

(c) ifanumberisnotspéecf i ed f or t he pur pGmfematohorih he AL
the Compounding/Averaging MatrjXive;

(v) fn0o is the ndarhwedayd fcmdmn and including, t
earlier of:

(@) the nextApplicable Business Daand

(b)  thePeriod End Dte for the Calculation Perioar, in respect of the finaCalculation
Period theTermination Datp

(vi) fiDay CountBasi® i s, i nFloatesRate Oftignes tpeddied in thEonfirmation
or, if not specified in theConfirmation the denominator of th&loating Rate Day Count
Fraction

(vii) iddo i s the number QuaftulatoalPeeopidar days i n the

(viii) fiLockout Periodd i s the period fr om, and including,
Period End Datat the end of th€alculation Periodr, in respect of the finaCalculation
Period the period from, and including, the Lockout Date to, but excludingT dheination
Date;

(ix) fiLockoutDated i s the date Ato LockoutPerPeélknd@att Busi
of the Calculation Periodr, in respet of the finalCalculation Period t he date At o
Period Business Days preceding Teemination Datpand

(x)  fALockout Period BusinessDapy me ans:

(@) aBusiness Dajyn the financial centers specified for such purpose irCihv&irmation
or

(b) if nofinancial centers are specified for such purpose icthgirmation anApplicable
Business Day
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7.4  Overnight Rate Averaging Methods.
7.4.1 Overnight Averaging.

| f AOverni ghappVleeag Resdy BPatewillebe the afitlonretic average of the
reference rate, such average calculatett@ordance with the formula below, where the reference rate
for the calculation of interest is thénderlying Benchmarkpecified in the=loating Rate Matrixn
respect of the applicabléverage Floating Rate Optioor Overnight Floating Rate Optipras
applicable or, if the applicableévernight Floating Rate Optids not included in thé&loating Rate
Matrix, the overnight rate for thevernight Floating Rate Optispecified in theConfirmation and
the resulting percentage will be rounded, if necessary, in accordghdaevinethod set out in Section
4.8.1 (Rounding of Percentaggsbut to the nearest percentage point specified forRthievant
Overnight Floating Rate Optioor Average Floating Rate Optidn the Compounding/Averaging
Matrix or, if the Relevant Overnight Floating Rate OptionAverage Floating Rate Optids not
included in theCompounding/Averaging Matrjxrounding shall be as set out in Secti®®.1
(Rounding of Percentages

&

21
Underl ying Biehaphmark Level
1

| =
where:
0] fided , f @alculaionyPeriodis the number of calendar days in thaiculation Period

(i) fio is a series of wéaoh representinglhe relsvant calendar day ih o d
the Calculation Perioih chronological order from, and including, the first calendar day in the
Calculation Periog

o

(i)  fAUnderlying Benchmark Levelid i s, in respect of any day

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
anAverage Floating Rate Optidn the Floating Rate Matrix

() i f s uch dapplicalild Business Daathe level of theUnderlying
Benchmark or such day fAiAdminstsatorand publishibctad by t
of theFixing Timeon theFixing Day, and

(an i f such dappplidablé Busiress Dapthe lewehof theJnderlying
Benchmarkior the immediately precedingpplicable Business Dags provided
by theAdministratorand published as of théxing Timeon theFixing Day; or

(b)  subject to paragraph (c) below, in respecteloating Rate Optiothat is arOvernight
Floating Rate Optian

() i f such dpplcabfe BusinesssDayhearate determined in respect of
such day di o0 i rrlodigRateCptzoas ei wi s hchheéay
a Reset Datdor the purpose of suddoating Rate Optignend

(y i f such daApplidakbledBusinsss Daghe rata setermined in respect
of the immediately precedingpplicable Business Daiypn accordance with the
Floating Rate Optioas if suchApplicable Business Dawere aReset Datdor
the purpose of sudAloating Rate Optignor

(c) i fDailfi Capped Ratand/orDaily Floored Rat¢ i s speci fied as a
Confirmation either:
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() the greater of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and thegaily Floored Ratespecified (if any); or

(I the lower of the rate determined in accordanite paragraph (a) or (b) above,
as applicable, and thigaily Capped Ratspecified (if any),

as applicable; and
vy fido i s the number QeaftulatoalPeeanidar days in the
7.4.2 Averaging with Lookback.

I f AAveraging applhi &9 Ksbt@askilt be the arithnoetic awerage of the
reference rate, such average calculated in accordance with the formula below, where the reference rate
for the calculation of interest is thénderlying Benchmarkpecified in theé-loating Rate Matridn

respect of the applicabléverage Floating Rate Optioor Overnight Floating Rate Optipras
applicable, or, if the applicabl@vernight Floating Rate Optids not included in thé&loating Rate

Matrix, the overnight rate for thevernight Floating Rate Opticspecified in theConfirmation and

the resulting percentage will be rounded, if necessary, in accordance with the method set out in Section
4.8.1 (Rounding of Percentaggsbut to the nearest percentage point specified forRthievant
Overnight Floating Rate Optioor Average Floating Rate Optidn the Compounding/Averaging

Matrix or, if the Relevant Overnight Floating Rate OptionAverage Floating Rate Optids not

included in theCompounding/Averaging Matrjxrounding shall be as set out in Secti®®.1
(Rounding of Percentages

&

21
Underl ying BignAcBBa*nark Level
1

| =
where:
0] fided , f @alculaionyPeriodis the number of calendar days in thafculation Period

(i) fio is a series of wéaohlrepresentinglbhe relsvant calendar day ih o
the Calculation Perioih chronological order from, and including, the first calendar day in the
Calculation Period

(i)  AUnderlying Benchmark Levelraep0 i s, i anyApgicapleeBudiness DayiABD:

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
an Average Floating Rate Optiom the Floating Rate Matrix the level of the
Underlying Benchmarffor suchApplicable Business DayiABD as provided by the
Administratorand published as of tHéxing Timeon theFixing Day, or

(b)  subject to paragraph (c) below, in respecti@bating Rate Optiothat is arOvernight
Floating Rate Optiorthe rate determined in accordance withRlmating Rate Option
as if suchApplicable Business DayiABD were aRe%t Datefor the purpose of such
Floating Rate Optigror

(c) i fDailfi Capped Ratand/orDaily Floored Rat¢ i s speci fied as a
Confirmation either:

() the greater of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, andhé Daily Floored Ratespecified (if any); or
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(I the lower of the rate determined in accordance with paragraph (a) or (b) above,
as applicable, and theaily Capped Ratspecified (if any),

as applicable;

(iv) fApplicable Business Day:asp0 me ans, f or CaloulgtiordPanod fiti be i cha yt hi
Applicable Business Daypr ecedi ng such day #fi OAppliceblkecept
Business Daythen it is the day r + Applicable Business Daygr ecedi ng day #i 0;

(v) fro i s:
@ the number specifi e@donfarmtiohydie ALookbacko i

() i f a number is not speci f i edCoffionatiotaride pur |
the Relevant Overnight Floating Rate Options included in the
Compounding/Averaging Matrjx t he number (i f any) speci
the Relevant Overnight FloatinBate Optiorin the Compounding/Averaging Matrjx
or

(¢ if a number is not speci fi edCdhformatotohe pur
in the Compounding/Averaging Matrjxive; and

(vi Ado i s the number QaftulatoalPeeanldar days in the
7.4.3 Averaging with Observation Period Shift.

I f AAveraging witho Obprlrivad ,ResteiDdbsdlirbe thehritfBdetic f a
average of the refence rate, such average calculated in accordance with the formula below, where
the reference rate for the calculation of interest isstheerlying Benchmargpecified in thé-loating
Rate Matrixin respect of the applicabkeverage Floating Rate Opticor Overnigh Floating Rate
Option, as applicable, or, if the applicablgvernight Floating Rate Optiois not included in the
Floating Rate Matrixthe overnight rate for th®vernight Floating Rate Optiospecified in the
Confirmationy and the resulting percentage will be rounded, if necessary, in accordance with the
method set out in Sectiom.8.1 (Rounding of Percentaggsbut to the nearest percentage point
specified fo the Relevant Overnight Floating Rate OptionAverage Floating Rate Optidn the
Compounding/Averaging Matrixor, if the Relevant Overnight Floating Rate Option Average
Floating Rate Optiois na included in theCompounding/Averaging Matrjrounding shall be as set
out in Sectiont.8.1(Rounding of Percentages

i dp 21

I_1Under l ying Biehachmar k Level
where:
® fiddd i s the number of calendar days in the Ob

(i) A0 is a series of ybaohlrepresentinglhe relsvant calencar day ih o d
the Observation Period in chronological order from, and including, the first calendartday in
Observation Period;

ot

(i)  AUnderlying Benchmark Leveld i s, i n respect of any day

(@) subject to paragraph (c) below, in respect Bfaating Rate Optiothat is identified as
anAverage Floating Rate Optidn the Floating Rate Matrix
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() i f suc h dapplicalé Business Daagthre level of theUnderlying
Benchmark or such day fiAdminstsatorand publishdbctad by t
of theFixing Timeon theFixing Day, and

(I i f swuch da ppplidablé Busiress Dathie leaehof theJnderlying
Benchmarklor the immediately precedingpplicable Business Dags provided
by theAdministratorand published as of ttiéxing Timeon theFixing Day; or

(b)  subject to paragraph (c) below, in respecteloating Rate Optiothat is arOvernight
Floaing Rate Option

() i f such dpplcable BusinelsssDaghenrate determined in respect of
such day fai o0 i rrfloaimg®aieChtzons ei wi s hchheéay
a Reset Datdor the purpose of sudioating Rate Optigrand

(y i f such daApplidabledBusinsss Daghe rata adetermined in respect
of the immediately precedingpplicable Business Daip accordance with the
Floating Rate Optioas if suchApplicable Business Dawere aReset Datdor
the purpose of sudhloating Rate Optignor

(c) i fDailii CappedRateand/orDaily Floored Rat¢ i s speci fied as a
Confirmation either:

() the greater of the rate determined in acano# with paragraph (a) or (b) above,
as applicable, and theaily Floored Ratespecified (if any); or

(I the lower of the rate determined in accordance with paragraph (a) or (b) above,
as applicale, and theDaily Capped Ratspecified (if any),

as applicable;

(iv) fisd i s:
@ the number specified as tQosfiimitOobser vati on
() i f a number is not specified for the pur
Confirmation and theRelevant Overnight Floating Rate Opti@ included in the
Compounding/Averaging Matrix t he number (i f anyion speci
Period S hi fRelévantf @vernight H-leating Rate Optioin the
Compounding/Averaging Matrjor
(c) ifanumberisnotspecifed f or the purpose of the AOb
Confirmationor in theCompounding/Averaging Matrjfive;
(v) fdo i sumbehdadt calendar days in the Observation Period,;
(vi) AObservation Period Shift Additional Business Dag me &usisiessaaDayn the financial
centers, if any, specified for such purpose inGbefirmation
(vii) AObservation Period Shift BusinessDay means a d a yAppldablecBasiness b ot t
Dayand an Observation Period §tdditional Business Day;
(viii) AObservation Period me ans:
@ i f -im-Bdvanced i s notCaalptpn Heroghe pesigd frdmpand a ny
including, the dat e HfAusidess®bys preceding theofiist P e r i
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