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United States

#: MS#136

Date: January 25, 2013

To: Distribution

From: MarkitSERV Equity Product Management and Legal Department

Subject: Revisions to the MarkitSERV Operating Procedures (the “Operating Procedures”) — Equity Products

At the close of business (NY) on January 25, 2013, MarkitSERV will implement enhancements to DSMatch for Equity
products. To facilitate these enhancements, on Friday January 25, the DSMatch Equities Web application will be
down from 6:00 PM — 7:00 PM EDT / 11:00 PM — 12:00 AM GMT. MQ messages will be accepted but will be queued
and processed after deployment is complete and the new functionality verified. This notice refers to updates specific
to the MarkitSERV Operating Procedures (the “Operating Procedures”). Capitalized terms used herein and not
otherwise defined shall have those meaning referenced in the Operating Procedures.

DSMatch for Equity products has added the availability of certain reporting fields as part of the Transaction Record for
Equity Options, Swaps, Variance Swaps and Dividend Swaps and provided for the option to transmit the Transaction
Record for these product types to the DTCC Derivatives Repository Ltd, and, if applicable, to the DTCC Data
Repository (U.S.) LLC.

Appendices D (Equity Share Options), E (Equity Index Options), G (Equity Share Swaps) and H (Equity Index Swaps),
| (Equity Share Variance Swaps), J (Equity Index Variance Swaps), M (Equity Share Dividend Swaps) and N (Equity
Index Dividend Swaps) have been updated to reflect these enhancements. See attached blacklines of Appendices
listed herein.

The enhancements referred to above are reflected on the attached documents and are effective upon implementation,
unless otherwise noted. By submitting affected transactions to the applicable system, the User agrees to waive any
applicable notice requirements relating to the changes.

Any questions or comments regarding this Important Notice or MarkitSERYV in general should be directed to your account
manager, CAG@markitserv.com or to Chise Yamamoto, Equity Derivatives Product Management, at 646-505-2306,
chise.yamamoto@markitserv.com.

MaMISERVLLC | Organised in Delawars
85 Weter Street, 19th Floor, New York, NY 10041, Unlted Stales
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Appendix D to MarkitSERV Operating Procedures

TRANSACTION RECORD DESCRIPTION:

SHARE OPTION

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERYV to which it is an Appendix (the "Operating Procedures"). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:

Eligible Transactions:

Share Option

New Trades (Short Form only)

Full Terminations (can apply to all Share Options, regardless of
whether the terminated trade was originally confirmed through the
System)

Partial Terminations (can apply to all Share Options, regardless of
whether the partially terminated trade was originally confirmed
through the System)

Increases (can apply to all Share Options, regardless of whether the
increased trade was originally confirmed through the System)
Amendments (can apply only to Share Options where the amended
trade was originally confirmed through the System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are share options shall in all cases be a
"Transaction Supplement” (or any similar document not so named) that is referred to (or
described) in a master confirmation agreement, and in some cases a master confirmation
annex, and that has been executed by two Users for the purpose of evidencing such new
trades between them (each, a "Transaction Supplement"). Related Master Documents shall

be:

o Master Agreement — uniquely identified by date— consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record to a Master Agreement
shall be to the Master Agreement as it may have been, and may subsequently be,
amended, supplemented or modified by the parties thereto.





e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity options, that has been executed by the relevant two Users and subject to a
Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity options,
executed by Users and subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that the
submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity option transaction agreed between two Users whose terms and provisions will
be set forth in, governed by, construed in accordance with and subject to the Confirmed
Transaction Records themselves, such Master Documents and these Operating Procedures,
including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Transaction Record Data Elements:






The data elements for each Transaction Record governed by this Transaction Record Description
are named in the table below and shall have the meanings set forth or contemplated in the relevant
Master Documents (unless the context clearly indicates an intent to identify product and
transaction type, trade reference numbers, a transaction date or the Master Documents themselves),
including meanings that may be set forth in any other resource identified in the Master Documents.
In the event of any inconsistency between a Transaction Record and the relevant Master
Documents, the Transaction Record shall govern (unless otherwise agreed between Users). The
table below sets forth information relating to certain data elements that Users will be required to
provide. Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be specified in
FpML). Users should consult the Applicable Publications for further information on the inputting
of data.





Data Element

Required/Optional/Conditional (R/O/C)

Matching

Means of Specifying Information

Validation

Name (YIN)*
1Product Type R Y “EquityShareOption” ICompany will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y New Trade Company will maintain a table of valid
Eligible Transaction identifiers.
2'Submitting User R N Unique identifier input by User 40 character limit
Trade Reference
Number
3Submitting User ) N Users may include an additional processing 70 character limit
Message 1D number for internal purposes (e.g., tracking)
4Master R Y Specify "ISDA2004EquityAmericasinterdealer”,
Confirmation "ISDA2004EquityAmericasinterdealer”, ""2004EquityEuropeaninterdealer”,
Transaction Type* ""2004EquityEuropeaninterdealer”, "1ISDA2005EquityJapaneselnterdealer",
"ISDA2005EquityJapaneselnterdealer", "ISDA2005EquityAsiaExcludingJapanint
"ISDA2005EquityAsiaExcludingJapaninterdeal erdealer”,
er", "EquityAsia",
"EquityAsia", "ISDA2007EquityEuropean”,
"ISDA2007EquityEuropean”, "EquityAmericas",
"EquityAmericas", "EquityEuropean",
"EquityEuropean""ISDA2008EquityAmericas” ['ISDA2008EquityAmericas”,
"ISDA2008EquityOptionAsiaExcludingJapan”, ['ISDA2008EquityOptionAsiaExcluding]
"ISDA2008EquityOptionJapan”, apan",
“ISDA2009EquityAmericas”, "ISDA2008EquityOptionJapan”,
“ISDA2005EquityAsiaExcludingJapaninterdeal [ 'ISDA2009EquityAmericas”,
erRev2”, “ISDA2005EquityAsiaExcludingJapanint]
“ISDA2008EquityOptionAsiaExcludingJapanR ferdealerRev2”,
evl”, “ISDA2008EquityOptionAsiaExcluding]
"ISDA2009ClosedMarketsOptionsAsiaExcludi japanRev1”,
ngJapan" or "ISDA2009ClosedMarketsOptionsAsiaE
"ISDA2009IndexShareOptionAmericas" xcludingJapan" or
"ISDA2009IndexShareOptionAmericas"
5(0ption Style* R Y Specify "European”, "American" or “Bermuda”.|'European”, "American" or “Bermuda”.
If Sub-Product Type is Barrier, Option Style
must be European or American.
6Option Type R Y Specify "Put" or "Call" ""Put" or "Call"
7Master Confirm R Y Date of Master Confirmation Agreement \Valid date format

Date






Data Element

Required/Optional/Conditional (R/O/C)

Matching

Means of Specifying Information

Validation

Name (Y/IN)*
8Master O Y Date of Master Confirmation Annex \Valid date format
Confirmation
Annex Date
9Trade Date R Y Any date \Valid date format
10Seller* R Y ICompany number assigned to User ICompany will maintain table of User 1Ds*]
11Buyer* R Y ICompany number assigned to User ICompany will maintain table of User 1Ds*]
12Shares R Y Shares identified by RIC (Reuters Instrument  [None
ID/Exchange ID Code), including the suffix identifying the
exchange (Reuters Exchange Code, or REC)
13Number of Options R Y Up to five decimal places; (evaluated as a Positive number
number — 101.55 matches 101.55000)
14Minimum Number |C — Required, if Integral Multiple is included; only Y Up to five decimal places; (evaluated as a Positive number
of Options allowed if Option Style is American or Bermuda. If number — 101.55 matches 101.55000)
Sub-Product Type is Barrier, only allowed when
Option Style is American.
15Integral Multiple C-Required, if Minimum Number of Options is Y Up to five decimal places; (evaluated as a Positive number
included; only allowed if Option Style is American number — 101.55 matches 101.55000)
or Bermuda. If Sub-Product Type is Barrier, only
allowed when Option Style is American.
16/Strike Price, C —not allowed when Strike Price Percent is Y Up to seven decimal places may be used; valid [Positive number; ISO currency code
Currency populated. Otherwise, required. ISO Currency Code
17Premium, Y*  |Aggregate premium (not expressed per option); [Positive number; ISO currency code
Currency numerical field, up to two decimal places;
currency.
18Premium Payment |C —optional if the Master Confirmation Transaction Y I/Any date \Valid date format
Date Type is "ISDA2007EquityEuropean”. Otherwise,
required.
19Related Exchange | C-Optional, if Master Confirmation Transaction Y Specified by up to 10 REC (Reuters Exchange [None
ID Type is Code) identifiers, or the value "ALL", or the

"ISDA2005EquityAsiaExcludingJapaninterdealer”
or "ISDA2005EquityJapaneselnterdealer",
"ISDA2008EquityOptionAsiaExcludingJapan®,
"ISDA2008EquityOptionJapan”,
“ISDA2005EquityAsiaExcludingJapanInterdealer
Rev2”,
“ISDA2008EquityOptionAsiaExcludingJapanRev1

”, "EquityAmericas" or

\value "N/A"






# Dat?\llazrlﬁ?ent Required/Optional/Conditional (R/O/C) '\/E?('[/CS)TQ Means of Specifying Information Validation
"ISDA2009IndexShareOptionAmericas";
otherwise, required.
20Expiration Date R Y Any date \Valid date format
21)Averaging Dates C —not allowed if First Averaging Date is Y List of dates, up to 30 dates \Valid date format

populated. Otherwise, optional.

22Settlement R Y Specify "Physical”, "Cash" or "Election" "Physical”, "Cash", or "Election"
Method*
23Electing Party 0 Y Optionally applies if Election applies ""Buyer" or "Seller"
24iSettlement Date C —not allowed if the Master Confirmation Y Specify if other than in the Master ConfirmationValid date format
Transaction Type is "ISDA2007EquityEuropean”, |Agreement; specified as a “lag” — number of
"ISDA2008EquityAmericas" or Currency Business Days after the Valuation
“ISDA2009EquityAmericas” and Settlement Date for Cash-settled Option and number of
Method has a value of "Physical”. Otherwise, Clearance System Business Days after the
optional. \Valuation Date for Physically-settled Option
25Settlement R Y Specify currency ISO currency code
Currency*
26|Independent O Y Expressed as a percentage (numerical — 5.550  |Any decimal number with up to 3 digits to
Amount would match 5.55); in addition, independent  the left of the decimal point and up to 5 to|
Percentage™ lamount payer and independent amount receiver fthe right; Company will maintain table of
would be indicated by Company number User IDs to be used for payer and receiver
assigned to the relevant User
27|Independent C —allowed only when Independent Amount Y Positive decimal number and currency; in IAny decimal number with up to 2 digits to
/Amount Percentage is not specified addition, independent amount payer and the right of the decimal point and 1ISO
independent amount receiver would be indicatedicurrency code; Company will maintain
by Company number assigned to the relevant  [table of User IDs to be used for payer and
User* receiver*
28Rule 15a-6* 0 N Specify "Y" or "N" "Y" or "N"
29Local Jurisdiction C- required when the Master Confirmation Y Specify "India", "Indonesia”, "Korea", "India", "Indonesia", "Korea",
Transaction Type is "Malaysia", "Taiwan", “Thailand”, “China”, ['Malaysia", "Taiwan", “Thailand”,
"ISDA2005EquityAsiaExcludingJapaninterdealer" “Pakistan”, “Vietnam”, “Afghanistan”, “Hong [‘China”, “Pakistan”, “Vietnam”,
or "EquityAsia” or Kong”, “Japan”, “Singapore”, “Australia”, “Afghanistan”, “Hong Kong”, “Japan”,
"ISDA2005EquityAsiaExcludingJapaninterdealerR “New Zealand”, “Philippines” or “Singapore”, “Australia”, “New
ev2”. Otherwise, not allowed. "NotApplicable" Zealand”, “Philippines” or
"NotApplicable"
30Settlement Type C- optional when the Master Confirmation Y Specify "Vanilla", "Cross-Currency", "Quanto” ["Vanilla", "Cross-Currency", "Quanto" or

Transaction Type is

"1SDA2005EquityAsiaExcludingJapaninterdealer”,

"ISDA2008EquityOptionAsiaExcludingJapan”,

or "Composite". Blank means "Vanilla".

""Composite". Blank means "Vanilla".






Data Element

Required/Optional/Conditional (R/O/C)

Matching

Means of Specifying Information

Validation

Name (Y/IN)*
"EquityAsia",
"ISDA2005EquityAsiaExcludingJapaninterdealerR
ev2” or
"ISDA2008EquityAsiaExcludinglapanRev1” and
the Settlement Method has a value of “Cash" or
"Election". Otherwise, not allowed.
31Reference C- required when Settlement Type has a value Y Specify valid 3-character currency code or \Valid 3-character currency code or
Currency "Cross-Currency", "Quanto", or "Composite". ""NotApplicable"* "NotApplicable"*
Otherwise, not allowed.
32Option Entitlement| C- required only when the Master Confirmation Y Specify a number with zero to five decimals Number with zero to five decimals
Transaction Type is
"ISDA2005EquityAsiaExcludingJapaninterdealer",
"ISDA2008EquityOptionAsiaExcludingJapan™
"EquityAsia",
"ISDA2005EquityAsiaExcludingJapaninterdealerR
ev2” or
"ISDA2008EquityAsiaExcludingJapanRev1”.
Otherwise, optional.
33Annex Amendment| C- optional only when the Master Confirmation Y IAny date \Valid date format
Date* Transaction Type is
"ISDA2005EquityAsiaExcludingJapaninterdealer".
Otherwise, not allowed.
34Reference C- optional when Settlement Type is Y Specify "BankOfCanada", "BankOfJapan", ""BankOfCanada", "BankOfJapan",
Currency Primary | "CrossCurrency" or "Composite"”. Otherwise, not "Bloomberg”, "FederalReserve”, "FHLBSF",  ['Bloomberg”, “"FederalReserve",
Rate Source* allowed. "ISDA", "Reuters", "SAFEX", or "Telerate".  ['"FHLBSF", "ISDA", "Reuters",
"SAFEX", or "Telerate"
35Reference C- optional when Reference Currency Primary Rate Y Specify up to 255 alphanumeric characters Text
Currency Primary Source is populated. Otherwise, not allowed.
Rate Source Page*
36Reference C- required when Reference Currency Primary Rate Y Specify up to 255 alphanumeric characters Text
Currency Primary Source is populated. Otherwise, not allowed.
Rate Source Page
Heading*
37Reference C- optional when Reference Currency Primary Rate Y Specify "BankOfCanada”, "BankOfJapan", "BankOfCanada", "BankOfJapan",
Currency Source is populated. Otherwise, not allowed. "Bloomberg", "FederalReserve", "FHLBSF", [‘Bloomberg", "FederalReserve",
Secondary Rate "ISDA", "Reuters", "SAFEX", or "Telerate".  ['FHLBSF", "ISDA", "Reuters",
Source* "SAFEX", or "Telerate"






# Dat?\llazrlﬁ?ent Required/Optional/Conditional (R/O/C) '\/E?('[/CS)TQ Means of Specifying Information Validation
38Reference C- optional when Reference Currency Secondary Y Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.
Secondary Rate
Source Page*
39Reference C- optional when Reference Currency Secondary Y Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.
Secondary Rate
Source Page
Heading*
40Reference C- required when Reference Currency Primary Rate Y Specify time \Valid time format
Currency Fixing Source is populated. Otherwise, not allowed.
Time
41Reference C- required when Reference Currency Primary Rate Y Specify valid business center \Valid business center
Currency Business Source is populated. Otherwise, not allowed.
Days
42[Exchange C- optional when the Master Confirmation Y Specify "Y" or "N" "Y" or "N"
Look-alike Transaction Type is "ISDA2007EquityEuropean”.
Otherwise, not allowed.
43Strike Price C- required when the Master Confirmation Y Specify positive number with up to five decimalPositive number with up to five decimal
Percent Transaction Type is "ISDA2007EquityEuropean”, places. Do not specify "%". places.
"ISDA2008EquityAmericas”, "EquityAmericas",
"EquityEuropean", “Equity Asia”,
"ISDA2008EquityOptionAsiaExcludingJapan®,
“ISDA2009EquityAmericas”
or "ISDA2008EquityAsiaExcludingJapanRev1”
and Strike Price is not populated. Otherwise, not
allowed.
44iStrike Date C- required when Strike Price Percent is populated. Y IAny date \Valid date format
Otherwise, not allowed.
45Contractual 6] Y "ISDAMarch2004EquityCanadianSupplement", ['ISDAMarch2004EquityCanadianSupple

Supplements*

"ISDA2007FullLookthroughDepositoryReceipt
Supplement" or
"ISDA2007PartialLookthroughDepositoryRecei

ptSupplement"

ment",
"ISDA2007FullLookthroughDepositoryR
eceiptSupplement" or
""ISDA2007PartialLookthroughDepositor






Data Element

Required/Optional/Conditional (R/O/C)

Matching

Means of Specifying Information

Validation

Name (YIN)*
lyReceiptSupplement"
Either the
"ISDA2007FullLookthroughDepositoryReceipt [Either the
Supplement" or "ISDA2007FullLookthroughDepositoryR
"ISDA2007PartialLookthroughDepositoryRecei eceiptSupplement" or
ptSupplement™ may be specified but not both.  ['ISDA2007PartialLookthroughDepositor
"ISDAMarch2004EquityCanadianSupplement™ [yReceiptSupplement" may be specified
alue may only be populated where Master but not both.
Confirmation Transaction Type is "ISDAMarch2004EquityCanadianSupple
"ISDA2004EquityAmericasinterdealer" or ment" value may only be populated where
"EquityAmericas" Master Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdealer”
or "EquityAmericas"
46/Potential Exercise C-required when Option Style is Bermuda. Y Up to 20 dates \Valid date format
Dates* Otherwise, not allowed.
47Commencement  |C-required when Master Confirmation Transaction Y I/Any date \Valid date format
Date Type is “ISDA2008EquityAmericas” or
"ISDA2009EquityAmericas” and Option Style is
l/American. Optional when the Master Confirmation
Transaction Type is
"ISDA2009ClosedMarketsOptionsAsiaExcludingJ
apan" or "ISDA2009IndexShareOptionAmericas"
when Option Style is American. Otherwise, not
allowed.
48First Averaging C--not allowed when Averaging Dates are present. Y I/Any date IAny valid date
Date Otherwise, optional.
49Last Averaging C-required when First Averaging Data is present. Y IAny date Any valid date
Date Otherwise, not allowed.
50/Averaging C-required when First Averaging Date is present. Y ANy text Specify as an integer multiplier of a period
Frequency Otherwise, not allowed. “D’, “W”, “M” or “Y”.
51)Averaging Roll C-required when First Averaging Date is present. Y ANy text The value for Roll Convention will be
Convention Otherwise, not allowed. dependent on the Averaging Frequency.
52Averaging Weight | C-optional when Averaging Dates are present and Y 0 to 5 whole numbers with up to five decimal  |[Do not enter % sign in cell. Zero is not
Option Style is “European”. Otherwise, not places allowed. A comma separated string of
allowed. Not allowed if Sub-Product Type is numbers. The max number of weights is
Barrier. 20.
53Averaging Date C-optional when Averaging Dates or Averaging Y ANy text Postponement, Modified Postponement,

Disruption

Freqguency is present. Otherwise, not allowed.

or Omission






# Dat?\llazrlﬁ?ent Required/Optional/Conditional (R/O/C) '\/E?('[/CS)TQ Means of Specifying Information Validation
53AlValuation C-optional when Averaging Dates or Averaging Y JAny text Preceding, Following or Modified
(Averaging) Date Frequency is present. Otherwise, not allowed. Following
Convention
54Number of C-optional when the Master Confirmation Y Specify 1 to 3 whole numbers with 0 decimal |1 to 3 numbers with 0 decimal places.

'Valuation Dates*

Transaction Type is
"ISDA2009IndexShareOptionAmericas".
Otherwise, not allowed.

places

Zero is not a valid value.

55Sub-Product Type ) Y Specify “Barrier”, if applicable, or leave blank. |'Barrier”
56[Knock-in Event C-when Sub-Product Type is Barrier, (i) required Y Specify "EqualOrLess", "EqualOrLess",
when Knock-out Event is not populated; and (ii) "EqualOrGreater", "EqualOrGreater",
otherwise, optional. Otherwise, not allowed. "Less", or "Less", or
""Greater" "Greater"
57|Knock-in Price C-required when Sub-Product Type is Barrier and Y Specify positive number with up to 11 whole  [Up to 11 whole numbers and up to 7
Knock-in Event is populated. Otherwise, not numbers and up to 7 decimal places decimal places
allowed.
58|First Knock-in C-required when Sub-Product Type is Barrier and Y IAny valid date. This date cannot be before the [Valid date format
Determination Day |when Knock-in Event is populated. Otherwise Not Trade Date.
Allowed.
59Last Knock-in C-required when Sub-Product Type is Barrier and Y I/Any valid date. This date cannot be after the  [Valid date format
Determination Day | First Knock-in Determination Day is populated. Expiration Date.
Otherwise, not allowed.
60[Knock-in C-required when Sub-Product Type is Barrier and Y Specify as an integer multiplier of a period “D”, |An integer multiplier of a period “D”,
Frequency First Knock-in Determination Day is populated. “W”, “M” or “Y”. For example, 1M for 1 month[“W”, “M” or “Y”".
Otherwise, not allowed. or 12M for one year.
61/Knock-in Roll C-required when Sub-Product Type is Barrier and Y The value provided for the Roll Convention will Valid values for roll convention
Convention First Knock-in Determination Day is populated. be dependent on the Knock-in Frequency.
Otherwise, not allowed.
If the period is "Y" or "M",
"EOM" or any integer from 1 to 30
If the period is "W":
"MON", "TUE", "WED", "THU", "FRI", "SAT",
"SUN"
If the period "D" then specify "NONE"
62Knock-in Valuation| C-required when Sub-Product Type is Barrier and Y Specify “Closing” or “Anytime” "Closing" or "Anytime"

Time

Knock-in Event is populated. Otherwise, not
allowed.

10






Data Element

Matching

# Name Required/Optional/Conditional (R/O/C) (YIN)* Means of Specifying Information Validation
63Knock-out Event | C-when Sub-Product Type is Barrier, (i) required Y Specify "EqualOrLess", "EqualOrGreater", "EqualOrLess", "EqualOrGreater",
when Knock-in Event is not populated; and (ii) "Less", or "Greater" "Less", "Greater"
otherwise, optional. Otherwise, not allowed.
64lKnock-out Price C-required when Sub-Product Type is Barrier and Y Specify positive number with up to 11 whole  |Positive number with up to 11 whole
Knock-out Event is populated. Otherwise, not numbers and up to 7 decimal places numbers and up to 7 decimal places
allowed.
65First Knock-out C-required when Sub-Product Type is Barrier and Y I/Any valid date. This date cannot be before the [Valid date format
Determination Day | Knock-out Event is populated. Otherwise, not Trade Date
allowed.
66|Last Knock-out C-required when Sub-Product Type is Barrier and Y I/Any valid date. This date cannot be after the  [Valid date format
Determination Day | First Knock-out Determination Day is populated. Expiration Date
Otherwise, not allowed.
67|Knock-out C-required when Sub-Product Type is Barrier and Y Specify as an integer multiplier of a period “D”, |An integer multiplier of a period “D”,
Frequency First Knock-out Determination Day is populated. “W”, “M” or “Y”". For example, 1M for 1 month[“W”, “M” or “Y™.
Otherwise, not allowed. or 12M for one year.
68lKnock-out Roll C-required when Sub-Product Type is Barrier and Y The value provided for the Roll Convention will [Valid value for roll convention
Convention First Knock-out Determination Day is populated. be dependent on the Knock-out Frequency.
Otherwise, not allowed.
If the period is "Y" or "M",
"EOM" or any integer from 1 to 30
If the period is "W":
"MON", "TUE", "WED", "THU", "FRI", "SAT",
"SUN"
If the period "D" then specify "NONE"
69Knock-out C-required when Sub-Product Type is Barrier and Y Specify "Closing" or "Anytime" "Closing" or "Anytime"
Valuation Time Knock-out Event is populated. Otherwise, not
allowed.
70Settlement Price C-optional when the Master Confirmation Y Specify “Close” or “HedgeExecution” “Close” or “HedgeExecution”
Default Election Transaction Type is
"1ISDA2009ClosedMarketsOptionsAsiaExcludingd
apan". Otherwise, not allowed.
7ILUSI C- required if GTR Indicator is Y. Otherwise |Conditional|Specify the Unique Swap Identifier 1-40 alphanumeric characters
Optional. when
present
7RIUSI Prefix Conditional|Specify the prefix for the Unique Swap Identifier|1-40 alphanumeric characters
C-required if US| is populated. Otherwise, not when

11






Datzli\llaErlfl?ent Required/Optional/Conditional (R/O/C) NE?};:,\T)TQ Means of Specifying Information Validation
allowed. present
BRCP Required if USI is populated. Otherwise optional |ConditionallCompany number assigned to User that is the  |[Company will maintain table of User IDs
when  |Reporting Counterparty
This field is conditionally matching and will present
mismatch only in the following circumstances:
- Participant and Counterparty provide different
RCP values
fHPrior USI Optional Conditional|Depicts any additional USIs relating to the Up to 5 USI values separated by a
when  |transaction semicolon when multiple submitted
present
blPrior USI Prefix C-required if Prior US| is populated. Otherwise |Conditional|Depicts the prefixes of any additional USIs Up to 5 USI Prefix values separated by a
optional mt relating to the transaction semicolon when multiple submitted
presen
BGTR Indicator* Optional N Specify “Y” only. Default is blank, which “Y”” or “N”
lequates to “N”
FlCounterparty C-optional when GTR Indicator is “Y” and RCP is N Specify “Y” only. Default is blank, which “Y” or “N”

NonDisclosure*

the same as Submitting User. Otherwise not

allowed.

lequates to “N”

*The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 4, Master Confirm Transaction Type: This refers to a ""Product Type" that would otherwise be specified in a
written Transaction Supplement. The related Master Confirmation Agreement (data element 7) and/or Master
Confirmation Annex (data element 8) provides that certain terms apply to the subject Eligible Transaction
depending on the designated Product Type and/or Sub-Product Type. The Company will not be responsible for
verifying that the terms of such Master Confirmation Agreement and/or Master Confirmation Annex function
properly with the items specified in the Transaction Record.

e Item5, Option Style: “Bermuda” may be specified only if the Master Confirmation Transaction Type is “EquityAsia”,
“EquityAmericas”, “EquityEuropean”, “ISDA2008EquityAmericas” or “ISDA2009Equity Americas”.
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Items 10 and 11, Seller and Buyer: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Seller or the Buyer, or it will
not be accepted.

Item 17, Premium, Currency: Matching will be with a tolerance of one currency unit; when a trade is confirmed where
the parties have submitted premium amounts that differ by one currency unit, both parties will receive a
confirmation record with the Buyer’s premium amount.

Item 22, Settlement Method: “Physical” must be specified if the Master Confirmation Transaction Type is
“ISDA2008EquityAmericas” or “ISDA2009EquityAmericas”. “Cash” must be specified if the Master Confirmation
Transaction Type is “ISDA2009ClosedMarketsOptionsAsiaExcludingJapan".

Items 26 and 27, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in the
governing Credit Support Annex, or similar document not so named, relating to the Master Agreement referred to in
the applicable Master Confirmation Agreement). An Independent Amount Percentage must be expressed as a
percentage and should be understood as a percentage of the number that is the product of the Number of Options and
the Strike Price, Currency. An Independent Amount must be expressed as an amount in the applicable currency. If
an Independent Amount Percentage or Independent Amount is applicable, the parties must also identify the
independent amount payer and independent amount receiver by Company assigned ID, similar to how Buyer and
Seller are designated. One or another of the Buyer or Seller must also be the independent amount payer or receiver.
If an Independent Amount Percentage or Independent Amount is not indicated, it does not necessarily mean that
there is no Independent Amount, rather that any Independent Amount applicable to the transaction or a portfolio
containing the transaction may be specified in a different document (e.g., an applicable Credit Support Annex,
Master Confirmation Agreement, Master Agreement or similar document) and is not specified in the related
Transaction Record.

Item 28, Rule 15a-6: If ""Y"" is specified with respect to this item in a party's Transaction Record, then such party is
acting pursuant to or in reliance on Rule 15a-6 under the Securities Exchange Act in connection with the transaction.
This indication is for informational purposes only, and the parties are responsible for specifying the consequences, if
any, of such indication or status in their Master Confirmation Agreement, Master Agreement or other applicable
document.

Item 31, Reference Currency: ""Not Applicable’ must be specified if the Settlement Type is ""Quanto™ or ""Vanilla™. A
Reference Currency must be specified if the Settlement Type is "'Cross-Currency™ or ""Composite'; ""Not
Applicable™ may not be specified.
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e Item 33, Annex Amendment Date: Allows parties who have executed the “ISDA2005AsiaExcludingJapanInterdealer
Master Equity Derivatives Confirmation Agreement to amend certain annexes therein by inserting the date of the
amendment in this item.

e ltems 34-39: These items specify the primary and secondary publishers of the rates that are used to calculate the
Cash Settlement Amount as well as the specified page and page heading where such rates are obtained. The ""Market
Practice Statement Regarding Change In TWD Fixing Time in the ISDA AEJ Price Source Matrix" memo issued by
ISDA® on 25 June 2009 shall be applicable as set forth in the memo (the ""TWD Fixing Time Memo'"). In accordance
with the preceding, for the parties so specified in the TWD Fixing Time Memo, any trade involving TWD as the
Reference Price Currency which is documented pursuant to the Second Revised 2005 AEJ Interdealer Master Equity
Derivatives Confirmation Agreement, Revised 2007 AEJ Master Variance Swap Confirmation Agreement or
Revised 2008 AEJ Master Equity Derivatives Confirmation Agreement (or previous versions thereof) (collectively
“AEJ MCA TWD Transactions”) and with a Trade Date on or after 25 June 2009 and for all transactions with a
fixing occurring on or after 25 June 2009 will (unless otherwise agreed by the parties) automatically incorporate the
Revised TWD Fixing Time Reference Price Source, as defined herein:

Revised TWD Fixing Time Reference Price Source:

REUTERS SCREEN TAIFX1 PAGE UNDER THE HEADING “SPOT” AS OF 11:00 AM TAIPEI TIME, OR IF
NO RATE APPEARS AS OF 11:00 AM TAIPEI TIME, THE RATE

THAT FIRST APPEARS IN ANY OF THE NEXT SUCCEEDING 15 MINUTE INTERVALS AFTER SUCH TIME,
UP TO AND INCLUDING 12:00 NOON TAIPEI TIME.

e Item 45, Contractual Supplements: Users may identify that the ""ISDAMarch2004EquityCanadianSupplement"*
and/or one of the ""ISDA2007FullLookthroughDepositoryReceiptSupplement™ or
"ISDA2007PartialLookthroughDepositoryReceiptSupplement' applies to the relevant transaction. The parties are
responsible for verifying that any such designation functions properly with the relevant Master Confirmation
Agreement.

e Item 54, Number of Valuation Dates: When the Number of Valuation Dates is populated, it shall mean the number of
Scheduled Trading Days prior to the relevant Valuation Date or initial Averaging Date, as the case may be, for
purposes of the Settlement Method Election Date as defined in the 2009 America Master Equity Derivatives
Confirmation Agreement.

——Items 55-68, Knock-in and Knock-out Events. For clarity, terms used in these fields will have the meanings specified in« Formatted: CG-Single Sp,s1, Bulleted + Level:
the 2002 ISDA Equity Derivatives Definitions (the “Equity Definitions”). Notwithstanding the foregoing, (i) if the Ilngeﬁ't'garfdoé%,,os * Tab after: 0.75" +

Knock-in Valuation Time and/or Knock-out Valuation Time field is populated with " Anytime", it shall mean any
time during the regular trading hours of the Exchange; (ii) if the Knock-in Valuation Time and/or Knock-out
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Valuation Time field is populated with “Close”, it shall mean the Scheduled Closing Time on the relevant exchange
and the last sentence of Section 1.50 or 1.51, as applicable, of the Equity Definitions shall apply; (iii) if the Knock-in
Event field is populated with ""Greater™ or ""Less", the words "'greater than or equal™ in Section 1.44(b)(i) or “less
than or equal” in Section 1.44(b)(ii), as the case may be, of the Equity Definitions will be replaced with "*greater than*
or "less than™, respectively; (iv) if the Knock-out Event field is populated with ""Greater" or "'Less", the words
"greater than or equal" in Section 1.45(b)(i) or “less than or equal” in Section 1.45(b)(ii) of the Equity Definitions, as
the case may be, will be replaced with "greater than' or "less than"', respectively; (v) the Knock-in Determination
Days will be determined on the basis of the specified First Knock-in Determination Day, Last Knock-in
Determination Day, Knock-in Frequency and Knock-in Convention (with the First Knock-in Determination Day
being the first Knock-in Determination Day, each subsequent Knock-in Determination Day being the date that is the
period specified in the Knock-in Frequency (for example, “1D” is used if frequency is daily. “3M” for quarterly)
following the prior Knock-in Determination Day, with the specific date determined in accordance with the Knock-in
Roll Convention (for example, if determination occurs on 10" of every 3 months, the Knock-in Roll Convention shall
be 10), and with the Last Knock-in Determination Day being the last Knock-in Determination Day); and (vi) the
Knock-out Determination Days will be determined on the basis of the specified First Knock-out Determination Day,
Last Knock-out Determination Day, Knock-out Frequency and Knock-out Convention (with the First Knock-out
Determination Day being the first Knock-out Determination Day, with each subsequent Knock-out Determination
Day being the date that is the period specified in the Knock-out Frequency (for example, “1D” is used if frequency is
daily. “3M” for quarterly) following the prior Knock-out Determination Day, with the specific date determined in
accordance with the Knock-out Roll Convention (for example, if determination occurs on 10" of every 3 months, the
Knock-out Roll Convention shall be 10), and with the Last Knock-out Determination Day being the last Knock-out
Determination Day).

o |tem 76, GTR Indicator. If ""Y"" is specified with respect to this item in a party's Transaction Record, then such party

agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives Repository Ltd.
Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC (“DDR”, collectively
with the GTR, a “Repository”). Notwithstanding anything to the contrary in these Operating Procedures, each User,
by virtue of submitting a Transaction Record pursuant to this Appendix, hereby agrees and consents to the
transmission of relevant trade data from the Transaction Record to the Repository. The Company shall not be
responsible for the Repository’s use or disclosure of any such data.

Item 77, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record and

if the party submitting the Transaction Record is also the RCP, then such party instructs the Company not to disclose
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the identifier or name of its counterparty as part of the Transaction Record sent to the Repository. The Company
shall not be responsible for User’s disclosure or nondisclosure of counterparty name.
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Transaction Record Description for Full Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations shall in all cases be a termination
agreement that would have been fully executed between the parties to a transaction in a share
option that is being terminated in full (regardless of whether the share option was confirmed
through the System, outside the system through the use of master confirmation agreements and
transaction supplements, or through some other means). The purpose of the termination
agreement would be to evidence: the identity of the transaction being terminated in full, the
effective date of the termination in full and the payment, if any, to be made between the parties in
connection with the termination. Notwithstanding any provision in any document evidencing
and/or governing any share option intended to be terminated, each User agrees that the submission
of Transaction Records by it and any other User through the System for full termination of such
transaction shall constitute an acceptable method under such document(s) for evidencing and
confirming the termination of such transaction. Each User further agrees that Confirmed
Transaction Records designating the product and transaction type governed by this Transaction
Record Description and relating to the full termination of a transaction in a share option shall
constitute such User’s agreement to terminate such transaction as of the Termination Effective
Date identified in such Confirmed Transaction Records and to receive or pay the Payment Amount
identified in such Confirmed Transaction Records on the Payment Settlement Date identified in
such Confirmed Transaction Records, and that following such termination and payment, neither
party shall have any obligation to the other under such transaction.

Where the transaction being terminated was originally confirmed through the System, it will be
identified by User Trade Reference Numbers for the original transaction, which numbers are
recorded by the System for each Confirmed Transaction Record. Where the transaction being
terminated was not originally confirmed through the System, it will be identified by the additional
data elements referred to in the below table, which are intended to correspond to the same named
items in the transaction being terminated. Users are responsible for assuring that these elements
are sufficient to uniquely identify the transaction to be terminated. Matching on such additional
data elements is for identification purposes only, and shall not be effective to retroactively
change the terms of the transaction being terminated.
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# Data Element Name Cszr?clijiltzzﬂ/a?F()lglogfcll/) M(a\t(ilr\lll)ng Means of Specifying Information Validation
For All Terminations
1Product Type R Y “EquityShareOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y Full Termination Company will maintain a table of valid
Eligible Transaction identifiers.
2iSubmitting User Reference R* N*  |Unique identifier input by User. To terminate a 40 character limit
Number for Original transaction confirmed through System, must match
Transaction* data element 2 in original Transaction Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message ID o N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5[Payer* R Y Company number assigned to User Company will maintain a table of User
IDs*
6[Payee* R Y Company number assigned to User Company will maintain a table of User
IDs*
7lPayment Amount ) Y  |Amount of termination payment; matching tolerance Positive Integer
of one currency unit
8[Payment Currency CR Y Currency of termination payment; required if item 7 |ISO currency code
is completed
9Payment Settlement Date CR Y Date of termination payment; required if item 7 is  [Valid date format
completed
10[Termination Trade Date R Y [Trade Date of the termination transaction \Valid date format
11Termination Effective Date R Y Effective date of termination Valid date format

IAdditional Elements for When
Original Trade not in System
Based on New Trade Template

*The following Notes apply to the above table:
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General: Additional elements are required for terminations of transactions not originally confirmed through the
System, but should not be included in Transaction Records for terminations of transactions originally confirmed
through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to a termination need not, and will not,
match, the status of Confirmed for a termination of a transaction originally confirmed through the System will
require that each such Submitting User Reference Numbers for Original Transaction match exactly data element 2 in
the Transaction Record submitted by that User for the original transaction as Confirmed. Where the terminated
trade was not originally confirmed through the System, this number will be used solely as the transaction reference
number for the termination itself. In that case, this data element will not be used to identify the transaction to be
terminated (rather the additional elements will be so used) and the termination will not be ineffective due to the
failure of this number to conform to the actual User trade reference number for the original transaction.

Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Transaction Record Description for Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of partial terminations shall in all cases be a partial termination
agreement that would have been fully executed between the parties to a transaction in a share
option that is being terminated in part (regardless of whether the share option was confirmed
through the System, outside the system through the use of master confirmation agreements and
transaction supplements, or through some other means). The purpose of the partial termination
agreement would be to evidence: the identity of the transaction being terminated in part, the
effective date of the termination in part and the payment, if any, to be made between the parties in
connection with the partial termination. Notwithstanding any provision in any document
evidencing and/or governing any share option intended to be partially terminated, each User
agrees that the submission of Transaction Records by it and any other User through the System for
partial termination of such transaction shall constitute an acceptable method under such
document(s) for evidencing and confirming the partial termination of such transaction. Each User
further agrees that Confirmed Transaction Records designating the product and transaction type
governed by this Transaction Record Description and relating to the partial termination of a
transaction in a share option shall constitute such User’s agreement to partially terminate such
transaction as of the Partial Termination Effective Date identified in such Confirmed Transaction
Records and to receive or pay the Payment Amount identified in such Confirmed Transaction
Records on the Payment Settlement Date identified in such Confirmed Transaction Records, and
that following such partial termination and payment, neither party shall have any obligation to the
other under such transaction with respect to the portion of the original transaction so terminated.

Where the transaction being partially terminated was originally confirmed through the System, it
will be identified by User Trade Reference Numbers for the original transaction, which numbers
are recorded by the System for each Confirmed Transaction Record. Where the transaction being
partially terminated was not originally confirmed through the System, it will be identified by the
additional data elements referred to in the below table, which are intended to correspond to the
same named items in the transaction being partially terminated. Users are responsible for assuring
that these elements are sufficient to uniquely identify the transaction to be partially terminated.
Matching on such additional elements is for identification purposes only, and shall not be
effective to retroactively change the terms of the transaction being partially terminated.

The transaction that is being partially terminated is terminated to the extent of the decrease in
number of options indicated in item 12 of the Transaction Record Data Elements, with the Number
of Options Outstanding effective after the effective date of the partial termination being the
amount specified in item 13 of the Transaction Record Data Elements.
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Required/Optional/

Matching

# Data Element Name Conditional (R/O/C) (Y/N) Means of Specifying Information Validation
For All Partial Terminations
1Product Type R Y “EquityShareOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y Partial Termination Company will maintain a table of valid
Eligible Transaction identifiers.
2iSubmitting User Reference R* N*  |Unique identifier input by User. To terminate a 40 character limit
Number for Original transaction confirmed through System, must match
Transaction* data element 2 in original Transaction Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message ID o N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5[Payer* R Y Company number assigned to User Company will maintain a table of User
IDs*
6[Payee* R Y Company number assigned to User Company will maintain a table of User
IDs*
7Payment Amount O Y IAmount of partial termination payment; matching  [Positive Integer
tolerance of one currency unit
8[Payment Currency CR Y Currency of partial termination payment; required if ISO currency code
item 7 is completed
9Payment Settlement Date CR Y Date of partial termination payment; required if item [Valid date format
7 is completed
10 |Partial Termination Trade Date R Y [Trade Date of the partial termination transaction \Valid date format
11Partial Termination Effective R Y Effective date of partial termination \Valid date format
Date
12Decrease in Number of Options R Y Number of options by which the contract is being  [Positive number
decreased; up to five decimal places
13Number of Options Outstanding R Y Remaining number of options outstanding after the [Positive number
partial termination; up to five decimal places
14Post Trade Independent Amount O Y The outstanding Independent Amount, if applicable, [Positive number
after the transaction has been partially terminated; up|
to two decimal places
15Post Trade Independent Amount CR Y Currency of Independent Amount after the partial  |ISO currency code
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Currency termination

16/Post Trade Independent Amount CR Company number assigned to User Company will maintain a table of User IDs
Payer

17|Post Trade Independent Amount CR Company number assigned to User Company will maintain a table of User IDs
Receiver

IAdditional Elements for When
Original Trade not in System

Based on New Trade Template

*The following Notes apply to the above table:

General: Additional elements are required for partial terminations of transactions not originally confirmed through
the System, but should not be included in Transaction Records for partial terminations of transactions originally
confirmed through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to a partial termination need not, and
will not, match, the status of Confirmed for a partial termination of a transaction originally confirmed through the
System will require that each such Submitting User Reference Numbers for Original Transaction match exactly data
element 2 in the Transaction Record submitted by that User for the original transaction as Confirmed. Where the
partially terminated trade was not originally confirmed through the System, this number will be used solely as the
transaction reference number for the partial termination itself. In that case, this data element will not be used to
identify the transaction to be partially terminated (rather the additional elements will be so used) and the partial
termination will not be ineffective due to the failure of this number to conform to the actual User trade reference
number for the original transaction.

Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Transaction Record Description for Increases

Replaced Document and Data Elements:

The Replaced Document in respect of increases shall in all cases be an increase agreement that
would have been fully executed between the parties to a transaction in a share option that is being
increased (regardless of whether the share option was confirmed through the System, outside the
system through the use of master confirmation agreements and transaction supplements, or
through some other means). The purpose of the increase agreement would be to evidence: the
identity of the transaction being increased, the effective date of the increase and the payment, if
any, to be made between the parties in connection with the increase. Notwithstanding any
provision in any document evidencing and/or governing any share option intended to be increased,
each User agrees that the submission of Transaction Records by it and any other User through the
System for increase of such transaction shall constitute an acceptable method under such
document(s) for evidencing and confirming the increase of such transaction. Each User further
agrees that Confirmed Transaction Records designating the product and transaction type governed
by this Transaction Record Description and relating to the increase of a transaction in a share
option shall constitute such User’s agreement to increase such transaction as of the Increase
Effective Date identified in such Confirmed Transaction Records and to receive or pay the
Payment Amount identified in such Confirmed Transaction Records on the Payment Settlement
Date identified in such Confirmed Transaction Records.

Where the transaction being increased was originally confirmed through the System, it will be
identified by User Trade Reference Numbers for the original transaction, which numbers are
recorded by the System for each Confirmed Transaction Record. Where the transaction being
increased was not originally confirmed through the System, it will be identified by the additional
data elements referred to in the below table, which are intended to correspond to the same named
items in the transaction being increased. Users are responsible for assuring that these elements are
sufficient to uniquely identify the transaction to be increased. Matching on these additional
elements is for identification purposes only, and shall not be effective to retroactively change
the terms of the transaction being increased.

The transaction that is being increased is increased to the extent of the increase in number of
options indicated in item 12 of the Transaction Record Data Elements, with the Number of Options
Outstanding effective after the effective date of the increase being the amount specified in item 13
of the Transaction Record Data Elements.
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Required/Optional/

Matching

# Data Element Name Conditional (R/O/C) (Y/N) Means of Specifying Information Validation
For All Increases
1Product Type R Y “EquityShareOption” Company will maintain a
table of valid Eligible
Product identifiers.
1ATransaction Type R Y Increase Company will maintain a
table of valid Eligible
[Transaction identifiers.
2iSubmitting User Reference Number R* N* Unique identifier input by User. To increase a transaction/40 character limit
for Original Transaction* confirmed through System, must match data element 2 in
original Transaction Record.
3Submitting User Reference Number R N Unique identifier input by User to distinguish between  [16 character limit
Supplement multiple unconfirmed transactions.
4iSubmitting User Message 1D ) N Users may include in an additional processing number for[250 character limit
internal purposes (e.g., tracking)
5Payer* R Y ICompany number assigned to User Company will maintain a
table of User IDs*
6Payee* R Y ICompany number assigned to User Company will maintain a
table of User IDs*
7IPayment Amount O Y \IAmount of increase payment; matching tolerance of one |Positive Integer
currency unit
8Payment Currency CR Y Currency of increase payment; required if item 7 is ISO currency code
completed
9Payment Settlement Date CR Y Date of increase payment; required if item 7 is completed |Valid date format
10 |Increase Trade Date R Y rade Date of the increase transaction alid date format
11lincrease Effective Date R Y Effective date of increase \Valid date format
12Increase in Number of Options R Y Number of options by which the contract is being Positive number
increased; up to five decimal places
13Number of Options Outstanding R Y Remaining number of options outstanding after the Positive number

increase; up to five decimal places

IAdditional Elements for When
Original Trade not in System Based
on New Trade Template
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*The following Notes apply to the above table:

e General: Additional elements are required for increases of transactions not originally confirmed through the System,
but should not be included in Transaction Records for increases of transactions originally confirmed through the
System.

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e ltem 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to an increase need not, and will not,
match, the status of Confirmed for an increase of a transaction originally confirmed through the System will require
that each such Submitting User Reference Numbers for Original Transaction match exactly data element 2 in the
Transaction Record submitted by that User for the original transaction as Confirmed. Where the increased trade
was not originally confirmed through the System, this number will be used solely as the transaction reference number
for the increase itself. In that case, this data element will not be used to identify the transaction to be increased
(rather the additional elements will be so used) and the increase will not be ineffective due to the failure of this
number to conform to the actual User trade reference number for the original transaction.

e Items5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

e Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).

25





Transaction Record Description for Amendments
Replaced Document:

The Replaced Document for amendments to transactions that are share options shall in all
cases be a "Transaction Supplement” (or any similar document not so named) that is
referred to (or described) in a master confirmation agreement, and in some cases a master
confirmation annex, and that has been executed by two Users for the purpose of evidencing
such amendments between them (each, a "Transaction Supplement"). Related Master
Documents shall be:

e Master Agreement — uniquely identified by date— consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record to a Master Agreement
shall be to the Master Agreement as it may have been, and may subsequently be,
amended, supplemented or modified by the parties thereto.

o Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity options, that has been executed by the relevant two Users and subject to a
Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity options,
executed by Users and subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that the
submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
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shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity option transaction agreed between two Users whose terms and provisions will
be set forth in, governed by, construed in accordance with and subject to the Confirmed
Transaction Records themselves, such Master Documents and these Operating Procedures,
including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the exception
of the parties to the trade. An amendment Transaction Record includes all the fields of a new trade
plus Amendment Trade Date, Amendment Effective Date, and the fields required to describe the
payment, if any, associated with the amendment (Payer, Payment Date, and Payment Amount).
The identification of the parties to the trade (submitter, counterparty, Buyer, and Seller) submitted
on an amendment Transaction Record must be the same as the original confirmed trade, or the
Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement were
executed. Amendment Trade Date sets forth the trade date of the amendment, and Amendment
Effective Date sets forth the effective date of the amendment. Otherwise, the Transaction Record
amends and restates the amended trade. The optional fields that describe the payment specify
which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the System.
If an amendment is submitted with a transaction reference number that is not found in the
Company’s database or is associated in the Company’s database with an unconfirmed transaction
of any type (including new trades, terminations and assignments), the Transaction Record will be
rejected.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record Description
are named in the table below and shall have the meanings set forth or contemplated in the relevant
Master Documents (unless the context clearly indicates an intent to identify product and
transaction type, trade reference numbers, a transaction date or the Master Documents themselves),
including meanings that may be set forth in any other resource identified in the Master Documents
(e.q., designated ISDA Credit Derivatives Definitions). In the event of any inconsistency between
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a Transaction Record and the relevant Master Documents, the Transaction Record shall govern
(unless otherwise agreed between Users). The table below sets forth information relating to certain
data elements that Users will be required to provide. Actual Transaction Records submitted by
Users may be different in terms of appearance and in the manner in which information is to be

provided (e.g., data elements may be specified in FpML). Users should consult the Applicable
Publications for further information on the inputting of data.
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Data
# Element
Name

Required/Optional/Conditional
(R/O/IC)

Matchi
ng
(YINY*

Means of Specifying Information

Validation

1Product
Type/Transa
ction Type

R

“EquityShareOption”

Company will maintain a table of valid Eligible
Product identifiers.

1ATransaction
Type

IAmendment

Company will maintain a table of valid Eligible
[Transaction identifiers.

2Submitting
User Trade
Reference
Number

Unique identifier input by User

40 character limit

w

Submitting
User
Message ID

Users may include an additional processing
number for internal purposes (e.g., tracking)

70 character limit

4Amendment
Trade Date

/Any date

\Valid date format

5/ Amendment
Effective
Date

/Any date

\Valid date format

D

Payer

Company number assigned to User

Company will maintain table of User lds*

~

Payment
Date

IAny date; required if item 32 is completed

\Valid date format

8Payment
/Amount

Positive integer and currency

Positive integer and ISO currency code

Additional
Elements
Based on
New Trade
Template

*The following Notes apply to the above table:

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 8, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Legal Notice With Respect to Certain Options Issued by U.S. Persons

Each User agrees that, where either the buyer or the seller of an over-the-counter equity
option that is matched through the System is a U.S. person and such equity option is issued
by a U.S. issuer (a "U.S. Equity Option Transaction™), the National Securities Clearing
Corporation ("NSCC") will provide the service to DTCC Deriv/SERV LLC
(“Deriv/SERV”) on behalf of the Company pursuant to a services agreement or services
agreements, and the service will be subject to Addendum M to NSCC’s Rules and
Procedures, as it may be amended from time to time ("Addendum M") in addition to these
Operating Procedures. These Operating Procedures will remain in full force and effect with
respect to U.S. Equity Option Transactions. Therefore, the rights and obligations of NSCC
under Addendum M will be in addition to, rather than in lieu of, the Company’s rights and
obligations under these Operating Procedures. With respect to U.S. Equity Option
Transactions, Users agree to abide by Addendum M as well as these Operating Procedures.
Each User understands that, with respect to U.S. Equity Option Transactions, NSCC has
the right to require Deriv/iSERV which in turn has the right to require the Company to
enforce Addendum M against the User. Each User understands that NSCC has no liability
with respect to U.S. Equity Option Transactions in the absence of gross negligence on
NSCC’s part. Each User also understands that, should the U.S. Securities and Exchange
Commission (the "Commission™) request that NSCC provide to the Commission any
information relating to the NSCC’s Equity Options Service, Deriv/SERV on behalf of the
Company will provide any such information in its possession to NSCC so that NSCC may
be provide such information to the Commission.

Addendum M provides as follows:

SEC.1. NSCC may provide to its affiliate DTCC Deriv/SERV LLC,
pursuant to a services agreement or services agreements, so long as it becomes a
Data Services Only Member meeting such criteria as NSCC shall establish from
time to time, a service through which U.S. Equity Option transactions and their
associated cash flows are confirmed and matched. NSCC will not settle
transactions as part of such service. Such service shall be known as the Equity
Options Service and will be accomplished in accordance with the provisions of this
Addendum. The Equity Options Service shall be available to Data Services Only
Members that meet such criteria as NSCC shall establish from time to time.

"U.S. Equity Option" means an over-the-counter equity option for which
either the buyer or the seller of the equity option is a U.S. person and the equity
option is issued by a U.S. issuer.

SEC 2. Information to be submitted to NSCC as part of the Equity Options
Service must be submitted to NSCC in such formats and by such times as
established by NSCC from time to time.* The submission of such information to
NSCC shall not relinquish, extinguish or affect any regulatory or legal rights,
remedies or obligations, if any, of parties to transactions in U.S. Equity Options.





SEC 3. NSCC shall not be responsible for the completeness or accuracy of
any information submitted as part of the Equity Options Service nor for any errors,
omissions or delays which may occur relating to the Equity Options Service in the
absence of gross negligence on NSCC'’s part.

Note: NSCC and Deriv/SERV are both wholly owned subsidiaries of DTCC. Addendum M does
not require that the User become a Member of NSCC. In addition, NSCC has agreed with
Deriv/SERV that submissions shall be through Deriv/SERV on behalf of the Company in the
manner and formats specified by Deriv/SERV on behalf of the Company.
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Appendix E to MarkitSERV Operating Procedures

TRANSACTION RECORD DESCRIPTION:

INDEX OPTION

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures™). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:

Eligible Transactions:

Index Option

New Trades (Short Form only)

Full Terminations (can apply to all Index Options, regardless of
whether the terminated trade was originally confirmed through the
System)

Partial Terminations (can apply to all Index Options, regardless of
whether the partially terminated trade was originally confirmed
through the System)

Increases (can apply to all Index Options, regardless of whether the
increased trade was originally confirmed through the System)
Amendments (can apply only to Index Options where the amended
trade was originally confirmed through the System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are index options shall in all cases be a
"Transaction Supplement" (or any similar document not so named) that is referred to (or
described) in a master confirmation agreement, and in some cases a master confirmation
annex, and that has been executed by two Users for the purpose of evidencing such new
trades between them (each, a "Transaction Supplement”). Related Master Documents shall

be:

e Master Agreement — uniquely identified by date— consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record to a Master Agreement
shall be to the Master Agreement as it may have been, and may subsequently be,
amended, supplemented or modified by the parties thereto.





e Master Confirmation Agreement — uniquely identified by date and/or index name
— constituting a Master Confirmation Agreement (or similar document not so
named) relating to equity options, that has been executed by the relevant two Users
and subject to a Master Agreement. If the two relevant Users have entered into
more than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity options,
executed by Users and subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that the
submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity option transaction agreed between two Users whose terms and provisions will
be set forth in, governed by, construed in accordance with and subject to the Confirmed
Transaction Records themselves, such Master Documents and these Operating Procedures,
including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.





Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record Description
are named in the table below and shall have the meanings set forth or contemplated in the relevant
Master Documents (unless the context clearly indicates an intent to identify product and
transaction type, trade reference numbers, a transaction date or the Master Documents themselves),
including meanings that may be set forth in any other resource identified in the Master Documents.
In the event of any inconsistency between a Transaction Record and the relevant Master
Documents, the Transaction Record shall govern (unless otherwise agreed between Users). The
table below sets forth information relating to certain data elements that Users will be required to
provide. Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be specified in
FpML). Users should consult the Applicable Publications for further information on the inputting
of data.





Data Element

Matching

# Name Required/Optional/Conditional (R/O/C) (YIN)* Means of Specifying Information Validation
1Product Type R Y “EquitylndexOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction R Y New Trade Company will maintain a table of valid
Type Eligible Transaction identifiers.
2iSubmitting User R N Unique identifier input by User 40 character limit
Trade Reference
Number
3Submitting User O N Users may include an additional processing 70 character limit
Message 1D number for internal purposes (e.g., tracking)
4Master R Y Specify "1SDA2004EquityAmericasinterdealer”,
Confirmation "ISDA2004EquityAmericasinterdealer”, ""2004EquityEuropeaninterdealer”,
Transaction '2004EquityEuropeaninterdealer”, "ISDA2005EquityJapaneselnterdealer”,
Type "ISDA2005EquityJapaneselnterdealer”, "1SDA2005EquityAsiaExcludingJapanin
"ISDA2005EquityAsiaExcludingJapaninterdealfterdealer” , "EquityAsia”,
er", "EquityAsia”, "ISDA2007EquityEuropean”,
"ISDA2007EquityEuropean”, "EquityAmericas"”, "EquityEuropean”,
"EquityAmericas", "EquityEuropean”, "ISDA2008EquityAmericas",
"1SDA2008EquityAmericas”, "1SDA2008EquityOptionAsiaExcludingJ
"1SDA2008EquityOptionAsiaExcludingJapan”, japan”, "ISDA2008EquityOptionJapan”,
"1SDA2008EquityOptionJapan™, “CliquetAndRainbow”
“CliquetAndRainbow”, “ISDA2009EquityAmericas”,
“ISDA2009EquityAmericas”, “ISDA2005EquityAsiaExcludingJapanln
“ISDA2005EquityAsiaExcludingJapaninterdea [terdealerRev2”,
lerRev2”, “ISDA2008EquityOptionAsiaExcludingJ
“ISDA2008EquityOptionAsiaExcludingJapanR japanRev1” or
evl”, "1SDA2009ClosedMarketsOptionsAsiakE
"ISDA2009ClosedMarketsOptionsAsiaExcludi xcludingJapan™ or
ngJapan" or "ISDA2009IndexShareOptionAmericas"
"1SDA20091IndexShareOptionAmericas"
50ption Style* R Y Specify "European™, "American" or "Bermuda".['European”, "American" or "Bermuda". If
If Sub-Product Type is Cliquet or Barrier, must |[Sub-Product Type is Cliquet or Barrier,
be European or American. must be European or American.
6(Option Type R Y Specify "Put” or "Call". When Cliquet is "Put" or "Call". When Cliquet is

specified as Sub-Product Type, must be Call.

specified as Sub-Product Type, must be
Call.






7Master Confirm R Y Date of Master Confirmation Agreement \Valid date format
Date
8Master O Y Date of Master Confirmation Annex \Valid date format
Confirmation
Annex Date
9Trade Date R Y Any date \Valid date format
10Seller* R Y Company number assigned to User Company will maintain table of User
IDs*
11Buyer* R Y Company number assigned to User Company will maintain table of User
IDs*
12)Index R Y Index identified by RIC (Reuters Instrument  |None
Code)
13Number of C-required, except (i) if Sub-Product Type is Y Up to five decimal places; (evaluated as a Positive number
Options Cliquet, not allowed and (ii) if Sub-Product Type number — 101.55 matches 101.55000)
is Spread, required if Notional Amount is not
specified, otherwise optional
14Minimum C — Required, if Integral Multiple is included; Y Up to five decimal places; (evaluated as a Positive number
Number of only allowed if Option Style is American or number — 101.55 matches 101.55000)
Options Bermuda. If Sub-Product Type is Barrier, only
allowed when Option Style is American.
15|Integral C-Required, if Minimum Number of Options is Y Up to five decimal places; (evaluated as a Positive number
Multiple included; only allowed if Option Style is number — 101.55 matches 101.55000)
American or Bermuda. If Sub-Product Type is
Barrier, only allowed when Option Style is
American.
16Strike Price, C — not allowed when Strike Price Percent is Y Up to seven decimal places may be used; valid [Positive number; 1SO currency code.
Currency populated. Otherwise, required. ISO Currency Code
17Premium, R Y*  |Aggregate premium (not expressed per option); [Positive number; ISO currency code
Currency numerical field, up to two decimal places;
currency.
18Premium C — optional if the Master Confirmation Y Any date \Valid date format
Payment Date [Transaction Type is "ISDA2007EquityEuropean”.
Otherwise, required.
19Exchange ID* C — optional if the Master Confirmation Y Specified by up to 10 REC (Reuters Exchange [None
Transaction Type is Code) identifiers, or the value "MULTI".
“ISDA2008EquityAmericas”,
“ISDA2009EquityAmericas” or
"EquityAmericas”. Not allowed when the Master
Confirmation Transaction Type is






"ISDA2009IndexShareOptionAmericas".
Otherwise, required.

20Related C-Optional, if Master Confirmation Transaction Y Specified by up to 10 REC (Reuters Exchange [None
Exchange ID Type is Code) identifiers, or the value "All", or the value
"ISDA2005EquityAsiaExcludingJapaninterdealer "N/A™
", "ISDA2005EquityJapaneselnterdealer",
"ISDA2008EquityOptionAsiaExcludingJapan™,
"ISDA2008EquityOptionJapan”,
“ISDA2008EquityOptionAsiaExcludingJapanRe
v1”,
“ISDA2005EquityAsiaExcludingJapanInterdeale
rRev2”, “EquityAmericas”,
“ISDA2009IndexShareOptionAmericas” or
“CliquetAndRainbow”; otherwise, required.
21Expiration Date R Y Any date \Valid date format
22Futures Price O Y If applicable, may indicate "Applicable™ (if "Applicable™
\Valuation nothing indicated, deemed not applicable)
23Exchange C-Required if Futures Price Valuation is Y Specify month and year of contract \Valid month and year
Traded Contract "Applicable”;
24Averaging Dates C — not allowed if First Averaging Date is Y List of dates, up to 30 dates \Valid date format
specified. Otherwise, optional.
25[Settlement Date O Y Specify if other than in the Master Confirmation|\Valid date format
IAgreement; specified as a "lag" — number of
Currency Business Days after the Valuation
Date
26/Settlement R Y Specify currency ISO currency code
Currency*
27Independent O Y Expressed as a percentage (numerical — 5.550 |Any decimal number with up to 3 digits to
Amount would match 5.55); in addition, independent  the left of the decimal point and up to 5 to
Percentage* amount payer and independent amount receiver the right; Company will maintain table of
would be indicated by Company number User I1Ds to be used for payer and receiver
assigned to the relevant User
28Independent C — allowed only when Independent Amount Y Positive decimal number and currency; in IAny decimal number with up to 2 digits to|
Amount Percentage is not specified addition, independent amount payer and the right of the decimal point and 1SO
independent amount receiver would be currency code; Company will maintain
indicated by Company number assigned to the [table of User IDs to be used for payer and
relevant User* receiver*
29Rule 15a-6* 0 N Specify "Y" or "N" "Y" or "N"
30Settlement Type| C- optional when the Master Confirmation Y Specify "Vanilla", "Cross-Currency”, "Quanto" | "Vanilla", "Cross-Currency", "Quanto"

Transaction Type is

or "Composite”. Blank means "Vanilla".

or "Composite”. Blank means "Vanilla".
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"ISDA2005EquityAsiaExcludingJapaninterdealer
", "ISDA2008EquityOptionAsiaExcludingJapan™,
"EquityAsia",
““ISDA2008EquityOptionAsiaExcludingJapanR
evl” or
“ISDA2005EquityAsiaExcludingJapanInterdeale
rRev2”. Otherwise not allowed.

31Reference C- required when Settlement Type has a value Specify valid 3-character currency code or \Valid 3-character currency code or
Currency "Cross-Currency", "Quanto" or "Composite". "NotApplicable"* "NotApplicable"*
Otherwise, not allowed.
32Multiplier O Up to 5 decimal places Positive Number
33Annex C- optional only when the Master Confirmation Any date Valid date format
Amendment Transaction Type is
Date* "ISDA2005EquityAsiaExcludingJapaninterdealer
". Otherwise, not allowed.
34Reference C- optional when Settlement Type is Specify "BankOfCanada”, "BankOfJapan”, "BankOfCanada", "BankOfJapan",
Currency "CrossCurrency" or "Composite". Otherwise, not "Bloomberg"”, "FederalReserve”, "FHLBSF", ['Bloomberg™, "FederalReserve™,
Primary Rate allowed. "ISDA", "Reuters", "SAFEX", or "Telerate". ['FHLBSF", "ISDA", "Reuters",
Source* "SAFEX", or "Telerate"
35Reference C- optional when Reference Currency Primary Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.
Primary Rate
Source Page*
36Reference C- required when Reference Currency Primary Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.

Primary Rate
Source Page

Heading*
37Reference C- optional when Reference Currency Primary Specify "BankOfCanada”, "BankOfJapan”, "BankOfCanada", "BankOfJapan",
Currency Rate Source is populated. Otherwise, not allowed. "Bloomberg"”, "FederalReserve”, "FHLBSF", ['Bloomberg", "FederalReserve",
Secondary Rate "ISDA", "Reuters", "SAFEX", or "Telerate". ['FHLBSF", "ISDA", "Reuters",
Source* "SAFEX", or "Telerate"
38Reference C- optional when Reference Currency Secondary Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.
Secondary Rate
Source Page*
39Reference C- optional when Reference Currency Secondary Specify up to 255 alphanumeric characters Text
Currency Rate Source is populated. Otherwise, not allowed.






Secondary Rate
Source Page
Heading*

40

Reference
Currency Fixing
Time

C- required when Reference Currency Primary
Rate Source is populated. Otherwise, not allowed.

Specify time

\Valid time format

41Reference C- required when Reference Currency Primary Specify valid business center \Valid business center
Currency Rate Source is populated. Otherwise, not allowed.
Business Days
42[Exchange C- optional when the Master Confirmation Specify "Y" or "N" "Y" or "N"
Look-alike Transaction Type is "ISDA2007EquityEuropean”.
Otherwise, not allowed.
43Multiple C- required when the Master Confirmation Specify "Y" or "N" "Y" or "N"

Exchange Index
Annex Fallback

Transaction Type is "ISDA2007EquityEuropean”.
Optional when Master Confirmation Transaction
Type is
"1SDA2008EquityOptionAsiaExcludingJapan™ or
"ISDA2008EquityOptionAsiaExcludingJapanRe
v1”. Otherwise, not allowed.

44

Strike Price
Percent

C- required when the Master Confirmation
Transaction Type is "ISDA2007EquityEuropean”,
"ISDA2008EquityAmericas", "EquityAmericas",
"EquityEuropean", “Equity Asia”,
"ISDA2008EquityOptionAsiaExcludingJapan™,
"ISDA2008EquityOptionAsiaExcludingJapanRe
v1” or “ISDA2009EquityAmericas” and Strike
Price is not populated; required when the
Sub-Product Type is Spread and Strike Price is not
populated. Otherwise, not allowed.

places. Do not specify "%".

Specify positive number with up to five decimal

Positive number with up to five decimal
places.

45

Strike Date

C- required when Strike Price Percent is
populated, except when Sub-Product type is
Spread. Otherwise, not allowed.

Any date

\Valid date format

46

Contractual
Supplements*

0]

\value may only be populated where Master
Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdealer” or

"EquityAmericas"

"ISDAMarch2004EquityCanadianSupplement"

"1SDAMarch2004EquityCanadianSupple
ment" value may only be populated where
Master Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdealer"

or "EquityAmericas"
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47Potential C-required when Option Style is Bermuda. Up to 20 dates \Valid date format
Exercise Dates* Otherwise, not allowed.
48Commencement C-required when Master Confirmation Any date \Valid date format
Date Transaction Type is “ISDA2008EquityAmericas”
or “ISDA2009EquityAmericas” and Option Style
is American. Optional when Sub-Product Type is
Cliquet and Option Style is American. Optional if]
the Master Confirmation Transaction Type is
"1ISDA2009ClosedMarketsOptionsAsiaExcluding
Japan" or
"ISDA2009IndexShareOptionAmericas" when
Option Style is American. Otherwise, not
allowed.
49Cap C-required when Sub-Product Type is Spread, 0 to 11 whole numbers with up to seven decimallCap is greater than the Strike Price.
Option Type is Call and Cap Percentage is not places Either Cap or Cap Percentage can be
present. Otherwise, not allowed. present but not both.
50Floor C-required when Sub-Product Type is Spread, 0 to 11 whole numbers with up to seven decimallFloor is less than the Strike Price. Either
Option Type is Put and Floor Percentage is not places Floor or Floor Percentage can be present
present. Otherwise, not allowed. but not both.
51|Cap Percentage | C-required when Sub-Product Type is Spread, 0 to 5 whole numbers with up to five decimal |Either Cap or Cap Percentage can be
Option Type is Call and Cap is not present; places present but not both.
required when Sub-Product Type is Cliquet.
Otherwise, not allowed.
52Floor C-required when Sub-Product Type is 0 to 5 whole numbers with up to five decimal [Either Put or Put Percentage can be
Percentage Spread ,Option Type is Put and Put is not present. places present but not both.
Otherwise, not allowed.
53Notional C-required when Notional Amount is populated. Any text \Valid 3-character currency code
Amount Otherwise, not allowed.
Currency
54Notional C-required when Sub-Product Type is Cliquet; 0 to 12 whole numbers with two decimal places|Notional Amount and Number of Options
Amount when Sub-Product Type is Spread, required if can both be present.

Number of Options is not populated, otherwise
optional. Otherwise, not allowed.

55Index Price

C-optional when Sub-Product Type is Spread.
Otherwise, not allowed.

0 to 11 whole numbers with up to seven decimal
places

Index Price can be closing or spot.

56|First Averaging C--not allowed when Averaging Dates are /Any date IAny valid date
Date present. Otherwise, optional.
57|Last Averaging |C-required when First Averaging Data is present. Any date Any valid date
Date Otherwise, not allowed.
58Averaging C-required when First Averaging Date is present. Any text Specify as an integer multiplier of a
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Frequency Otherwise, not allowed. eriod “D’, “W”, “M” or “Y”.
59Averaging Roll |C-required when First Averaging Date is present. Any text The value for Roll Convention will be

Convention Otherwise, not allowed. dependent on the Averaging Frequency.
60/Averaging C-optional when Averaging Dates are present and 0 to 5 whole numbers with up to five decimal |[Do not enter % sign in cell. Zero is not

Weight either (i) Option Style is European or (ii) places allowed. A comma separated string of

Sub-Product type is Spread. Not allowed if numbers. The max number of weights is
Sub-Product Type is Cliquet, Barrier or in any 20.
other case.

61)Averaging Date | C-optional when Averaging Dates or Averaging Any text Postponement, Modified Postponement,

Disruption Frequency is present. Otherwise, not allowed. or Omission
62Number of C-required when Sub-Product Type is Cliquet. Number with zero decimal places Cannot be zero.
\Valuation Dates Otherwise, not allowed.
63VValuation C-optional when Averaging Dates or Averaging Any text Preceding, Following or Modified

(Averaging)
Date Convention

Frequency is present. Otherwise, not allowed.

Following

64

Sub-Product
Type

0

Either Spread, Cliquet, or Barrier

Spread, Cliquet, or Barrier

65

Knock-in Event

C-when Sub-Product Type is Barrier, (i) required
when Knock-out Event is NOT populated; and (ii)
otherwise, optional. Otherwise, not allowed.

Specify "EqualOrLess™, "EqualOrGreater”,
"Less", or "Greater"

"EqualOrLess”, "EqualOrGreater”,
"Less", or "Greater"

66

Knock-in Price

C-required when Sub-Product Type is Barrier and
Knock-in Event is populated. Otherwise, not
allowed.

Specify positive number with up to 11 whole
numbers and up to 7 decimal places

Positive number with up to 11 whole
numbers and up to 7 decimal places

67

First Knock-in
Determination
Day

C-required when Sub-Product Type is Barrier and
Knock-in Event is populated. Otherwise, not
allowed.

Any valid date. This date cannot be before the
Trade Date.

\Valid date format

68

Last Knock-in
Determination

C-required when Sub-Product Type is Barrier and
First Knock-in Determination Day is populated.

Any valid date. This date cannot be after the
Expiration Date

\Valid date format

Day Otherwise, not allowed.
69Knock-in C-required when Sub-Product Type is Barrier and Specify as an integer multiplier of a period “D” |An integer multiplier of a period “D”,
Frequency First Knock-in Determination Day is populated. “W”, “M” or “Y”. For example, 1M for 1 month{*W”, “M” or “Y”.
Otherwise, not allowed. or 12M for one year.
70Knock-in Roll  |C-required when Sub-Product Type is Barrier and The value provided for the Roll Convention willlValid value for roll convention
Convention First Knock-in Determination Day is populated. be dependent on the Knock-in Frequency.

Otherwise, not allowed.

If the period is "Y" or "M",
"EOM" or any integer from 1 to 30

If the period is "W":
"MON", "TUE", "WED", "THU", "FRI",
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"SAT", "SUN"

If the period "D" then specify "NONE"

71Knock-in C-required when Sub-Product Type is Barrier and Y Specify "Closing" or "Anytime" "Closing" or "Anytime"
\Valuation Time | Knock-in Event is populated. Otherwise, not
allowed.
72Knock-out C-when Sub-Product Type is Barrier, (i) required Y Specify "EqualOrLess", "EqualOrGreater", "EqualOrLess", "EqualOrGreater",
Event when Knock-in Event is NOT populated; and (ii) "Less", or "Greater" "Less", or "Greater"
otherwise, optional. Otherwise, not allowed.
73[Knock-out Price [C-required when Sub-Product Type is Barrier and Y Specify positive number with up to 11 whole  [Positive number with up to 11 whole
Knock-out Event is populated. Otherwise, not numbers and up to 7 decimal places numbers and up to 7 decimal places
allowed.
74First Knock-out |C-required when Sub-Product Type is Barrier and Y Any valid date. This date cannot be before the |Valid date format
Determination Knock-out Event is populated. Otherwise, not Trade Date
Day allowed.
75|Last Knock-out |C-required when Sub-Product Type is Barrier and Y Any valid date. This date cannot be after the  [Valid date format
Determination |First Knock-out Determination Day is populated. Expiration Date.
Day Otherwise, not allowed.
76[Knock-out C-required when Sub-Product Type is Barrier and Y Specify as an integer multiplier of a period “D”,JAn integer multiplier of a period “D”,
Frequency First Knock-out Determination Day is populated. “W”, “M” or “Y”. For example, 1M for 1 month[*W”, “M” or “Y”.
Otherwise, not allowed. or 12M for one year.
77Knock-out Roll |C-required when Sub-Product Type is Barrier and Y The value provided for the Roll Convention willValid value for roll convention
Convention First Knock-out Determination Day is populated. be dependent on the Knock-out Frequency.
Otherwise, not allowed.
If the period is "Y" or "M",
"EOM" or any integer from 1 to 30
If the period is "W":
"MON", "TUE", "WED", "THU", "FRI",
"SAT", "SUN"
If the period "D" then specify "NONE"
78Knock-out C-required when Sub-Product Type is Barrier and Y Specify "Closing™ or "Anytime" "Closing™ or "Anytime"
\Valuation Time | Knock-out Event is populated. Otherwise, not
allowed.
71USI C- required if GTR Indicator is Y. Otherwise |Conditional |Specify the Unigue Swap ldentifier 1-40 alphanumeric characters
Optional. when
present
72USI Prefix Conditional |Specify the prefix for the Unique Swap 1-40 alphanumeric characters
C-required if USI is populated. Otherwise, not when |dentifier
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| allowed. present
73RCP Required if USI is populated. Otherwise optional|Conditional|(Company number assigned to User that is the |Company will maintain table of User IDs
when  [Reporting Counterparty
This field is conditionally matching and will present
mismatch only in the following circumstances:
- Participant and Counterparty provide different
RCP values.
74Prior USI Optional Conditional |[Depicts any additional USIs relating to the Up to 5 USI values separated by a
when  transaction semicolon when multiple submitted
present
75Prior USI Prefix| C-required if Prior USI is populated. Otherwise |Conditional |Depicts the prefixes of any additional USIs Up to 5 USI Prefix values separated by a
optional mt relating to the transaction semicolon when multiple submitted
presen
76GTR Indicator* Optional N Specify “Y” only. Default is blank, which “Y” or “N”
equates to “N”
77/Counterparty  [C-optional when GTR Indicator is “Y” and RCP is N Specify “Y” only. Default is blank, which “Y” or “N”

NonDisclosure*

the same as Submitting User. Otherwise not

allowed.

equates to “N”

*The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 4, Master Confirm Transaction Type: This refers to a ""Product Type' that would otherwise be specified in a
written Transaction Supplement. The related Master Confirmation Agreement (data element 7) and/or Master
Confirmation Annex (data element 8) provides that certain terms apply to the subject Eligible Transaction
depending on the designated Product Type and/or Sub-Product Type. The Company will not be responsible for
verifying that the terms of such Master Confirmation Agreement and/or Master Confirmation Annex function
properly with the items specified in the Transaction Record. Users may specify “CliquetAndRainbow” for a
transaction submitted with the fields specified for the “Cliquet” Sub-Product Type.

e Item 5, Option Style: “Bermuda” may be specified only if the Master Confirmation Transaction Type is “EquityAsia”,
“EquityAmericas”, “EquityEuropean” or “ISDA2008EquityAmericas” or ISDA2009EquityAmericas”.

e Items 10 and 11, Seller and Buyer: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Seller or the Buyer, or it will
not be accepted.
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Item 17, Premium, Currency: Matching will be with a tolerance of one currency unit; when a trade is confirmed where
the parties have submitted premium amounts that differ by one currency unit, both parties will receive a
confirmation record with the Buyer’s premium amount.

Item 19, Exchange: If "MULTI" is specified, unless otherwise specified in the relevant Master Documents, the
Exchange shall be each exchange that is the principal stock exchange on which a component security of the Index is
traded.

Item 24, Averaging Dates: When the Master Confirm Transaction Type is “CliquetAndRainbow”, each Averaging
Date shall be deemed to be a Valuation Date for purposes of the relevant Master Confirmation Agreement and/or
Master Confirmation Annex.

Items 27 and 28, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in the
governing Credit Support Annex, or similar document not so named, relating to the Master Agreement referred to in
the applicable Master Confirmation Agreement). An Independent Amount Percentage must be expressed as a
percentage and should be understood as a percentage of the number that is the product of the Number of Options and
the Strike Price. An Independent Amount must be expressed as an amount in the applicable currency. If an
Independent Amount Percentage or Independent Amount is applicable, the parties must also identify the
independent amount payer and independent amount receiver by Company assigned ID, similar to how Buyer and
Seller are designated. One or another of the Buyer or Seller must also be the independent amount payer or receiver.
If an Independent Amount Percentage or Independent Amount is not indicated, it does not necessarily mean that
there is no Independent Amount, rather that any Independent Amount applicable to the transaction or a portfolio
containing the transaction may be specified in a different document (e.g., an applicable Credit Support Annex,
Master Confirmation Agreement, Master Agreement or similar document) and is not specified in the related
Transaction Record.

Item 29, Rule 15a-6: If "Y' is specified with respect to this item in a party's Transaction Record, then such party is
acting pursuant to or in reliance on Rule 15a-6 under the Securities Exchange Act in connection with the transaction.
This indication is for informational purposes only, and the parties are responsible for specifying the consequences, if
any, of such indication or status in their Master Confirmation Agreement, Master Agreement or other applicable
document.

Item 31, Reference Currency: "*Not Applicable™ must be specified if the Settlement Type is ""Quanto™ or *Vanilla™. A
Reference Currency must be specified if the Settlement Type is ""Cross-Currency’ or ""Composite™; "*Not
Applicable™ may not be specified.
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Item 33, Annex Amendment Date: Allows parties who have executed the “ISDA2005AsiaExcludingJapaninterdealer
Master Equity Derivatives Confirmation Agreement to amend certain annexes therein by inserting the date of the
amendment in this item.

Items 34-39: These items specify the primary and secondary publishers of the rates that are used to calculate the
Cash Settlement Amount as well as the specified page and page heading where such rates are obtained. The
""Market Practice Statement Regarding Change In TWD Fixing Time in the ISDA AEJ Price Source Matrix" memo
issued by ISDA® on 25 June 2009 shall be applicable as set forth in the memo (the " TWD Fixing Time Memo™). In
accordance with the preceding, for the parties so specified in the TWD Fixing Time Memo, any trade involving TWD
as the Reference Price Currency which is documented pursuant to the Second Revised 2005 AEJ Interdealer Master
Equity Derivatives Confirmation Agreement, Revised 2007 AEJ Master Variance Swap Confirmation Agreement or
Revised 2008 AEJ Master Equity Derivatives Confirmation Agreement (or previous versions thereof) (collectively
“AEJ MCA TWD Transactions”) and with a Trade Date on or after 25 June 2009 and for all transactions with a
fixing occurring on or after 25 June 2009 will (unless otherwise agreed by the parties) automatically incorporate the
Revised TWD Fixing Time Reference Price Source, as defined herein:

Revised TWD Fixing Time Reference Price Source:

REUTERS SCREEN TAIFX1 PAGE UNDER THE HEADING “SPOT” AS OF 11:00 AM TAIPEI TIME, OR IF
NO RATE APPEARS AS OF 11:00 AM TAIPEI TIME, THE RATE

THAT FIRST APPEARS IN ANY OF THE NEXT SUCCEEDING 15 MINUTE INTERVALS AFTER SUCH TIME,
UP TO AND INCLUDING 12:00 NOON TAIPEI TIME.

Item 46, Contractual Supplements: Users may identify that the ""ISDAMarch2004EquityCanadianSupplement'’
applies to the relevant transaction. The parties are responsible for verifying that such designation functions properly
with the relevant Master Confirmation Agreement.

Items 65-78, Knock-in and Knock-out Events. For clarity, terms used in these fields will have the meanings specified in
the 2002 ISDA Equity Derivatives Definitions (the “Equity Definitions”). Notwithstanding the foregoing, (i) if the
Knock-in Valuation Time and/or Knock-out Valuation Time field is populated with **Anytime", it shall mean any
time during the regular trading hours of the Exchange; (ii) if the Knock-in Valuation Time and/or Knock-out
Valuation Time field is populated with “Close”, it shall mean the Scheduled Closing Time on the relevant exchange
and the last sentence of Section 1.50 or 1.51, as applicable, of the Equity Definitions shall apply; (iii) if the Knock-in
Event field is populated with "Greater" or '"Less', the words "greater than or equal" in Section 1.44(b)(i) or “less
than or equal” in Section 1.44(b)(ii), as the case may be, of the Equity Definitions will be replaced with "*greater than*
or "less than", respectively; (iv) if the Knock-out Event field is populated with ""Greater' or ""Less", the words
"greater than or equal" in Section 1.45(b)(i) or “less than or equal” in Section 1.45(b)(ii) of the Equity Definitions, as
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the case may be, will be replaced with *'greater than' or "less than™, respectively; (v) the Knock-in Determination
Days will be determined on the basis of the specified First Knock-in Determination Day, Last Knock-in
Determination Day, Knock-in Frequency and Knock-in Convention (with the First Knock-in Determination Day
being the first Knock-in Determination Day, each subsequent Knock-in Determination Day being the date that is the
period specified in the Knock-in Frequency (for example, “1D” is used if frequency is daily. “3M” for quarterly)
following the prior Knock-in Determination Day, with the specific date determined in accordance with the Knock-in
Roll Convention (for example, if determination occurs on 10" of every 3 months, the Knock-in Roll Convention shall
be 10), and with the Last Knock-in Determination Day being the last Knock-in Determination Day); and (vi) the
Knock-out Determination Days will be determined on the basis of the specified First Knock-out Determination Day,
Last Knock-out Determination Day, Knock-out Frequency and Knock-out Convention (with the First Knock-out
Determination Day being the first Knock-out Determination Day, with each subsequent Knock-out Determination
Day being the date that is the period specified in the Knock-out Frequency (for example, “1D” is used if frequency is
daily. “3M” for quarterly) following the prior Knock-out Determination Day, with the specific date determined in
accordance with the Knock-out Roll Convention (for example, if determination occurs on 10" of every 3 months, the
Knock-out Roll Convention shall be 10), and with the Last Knock-out Determination Day being the last Knock-out
Determination Day).

Item 76, GTR Indicator. If ""Y"" is specified with respect to this item in a party's Transaction Record, then such party

agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives Repository Ltd.
Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC (“DDR”, collectively
with the GTR, a “Repository”). Notwithstanding anything to the contrary in these Operating Procedures, each User,
by virtue of submitting a Transaction Record pursuant to this Appendix, hereby agrees and consents to the
transmission of relevant trade data from the Transaction Record to the Repository. The Company shall not be
responsible for the Repository’s use or disclosure of any such data.

Item 77, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record and
if the party submitting the Transaction Record is also the RCP, then such party instructs the Company not to disclose
the identifier or name of its counterparty as part of the Transaction Record sent to the Repository. The Company
shall not be responsible for User’s disclosure or nondisclosure of counterparty name.
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Transaction Record Description for Full Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations shall in all cases be a termination agreement that would have been fully executed
between the parties to a transaction in an index option that is being terminated in full (regardless of whether the index option was
confirmed through the System, or outside the system). The purpose of the termination agreement would be to evidence: the identity of
the transaction being terminated in full, the effective date of the termination in full and the payment, if any, to be made between the
parties in connection with the termination. Notwithstanding any provision in any document evidencing and/or governing any index
option intended to be terminated, each User agrees that the submission of Transaction Records by it and any other User through the
System for full termination of such transaction shall constitute an acceptable method under such document(s) for evidencing and
confirming the termination of such transaction. Each User further agrees that Confirmed Transaction Records designating the product
and transaction type governed by this Transaction Record Description and relating to the full termination of a transaction in an index
option shall constitute such User’s agreement to terminate such transaction as of the Termination Effective Date identified in such
Confirmed Transaction Records and to receive or pay the Payment Amount identified in such Confirmed Transaction Records on the
Payment Settlement Date identified in such Confirmed Transaction Records, and that following such termination and payment, neither
party shall have any obligation to the other under such transaction.

Where the transaction being terminated was originally confirmed through the System, it will be identified by User Trade Reference
Numbers for the original transaction, which numbers are recorded by the System for each Confirmed Transaction Record. Where the
transaction being terminated was not originally confirmed through the System, it will be identified by the additional data elements
referred to in the below table, which are intended to correspond to the same named items in the transaction being terminated. Users are
responsible for assuring that these elements are sufficient to uniquely identify the transaction to be terminated. Matching on such
additional data elements is for identification purposes only, and shall not be effective to retroactively change the terms of the
transaction being terminated
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# Data Element Name gsr?giltzﬁﬂg??lgfgfg) M?\t(m')ng Means of Specifying Information Validation
For All Terminations
1Product Type/Transaction Type R Y “EquityIndexOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y Full Termination Company will maintain a table of valid
Eligible Transaction identifiers.
2iSubmitting User Reference R* N*  |Unique identifier input by User. To terminate a 40 character limit
Number for Original transaction confirmed through System, must match
Transaction* data element 2 in original Transaction Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message ID @) N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5Payer* R Y Company number assigned to User Company will maintain a table of User
IDs*
6Payee* R Y Company number assigned to User Company will maintain a table of User
IDs*
7Payment Amount @) Y I/Amount of termination payment; matching Positive Integer
tolerance of one currency unit
8Payment Currency CR Y Currency of termination payment; required if item|ISO currency code
7 is completed
9Payment Settlement Date CR Y Date of termination payment; required if item 7 is [Valid date format
completed
10[Termination Trade Date R Y Trade Date of the termination transaction \Valid date format
11{Termination Effective Date R Y Effective date of termination \Valid date format

Original Trade not in System

Additional Elements for When

Based on New Trade Template

*The following Notes apply to the above table:
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General: Additional Elements are required for terminations of transactions not originally confirmed through the
System, but should not be included in Transaction Records for terminations of transactions originally confirmed
through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to a termination need not, and will not,
match, the status of Confirmed for a termination of a transaction originally confirmed through the System will
require that each such Submitting User Reference Numbers for Original Transaction match exactly data element 2 in
the Transaction Record submitted by that User for the original transaction as Confirmed. Where the terminated
trade was not originally confirmed through the System, this number will be used solely as the transaction reference
number for the termination itself. In that case, this data element will not be used to identify the transaction to be
terminated (rather the additional elements will be so used) and the termination will not be ineffective due to the
failure of this number to conform to the actual User trade reference number for the original transaction.

Items 4 and 5, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Transaction Record Description for Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of partial terminations shall in all cases be a partial termination
agreement that would have been fully executed between the parties to a transaction in an index
option that is being terminated in part (regardless of whether the index option was confirmed
through the System, or outside the system). The purpose of the partial termination agreement
would be to evidence: the identity of the transaction being terminated in part, the effective date of
the termination in part and the payment, if any, to be made between the parties in connection with
the partial termination. Notwithstanding any provision in any document evidencing and/or
governing any index option intended to be partially terminated, each User agrees that the
submission of Transaction Records by it and any other User through the System for partial
termination of such transaction shall constitute an acceptable method under such document(s) for
evidencing and confirming the partial termination of such transaction. Each User further agrees
that Confirmed Transaction Records designating the product and transaction type governed by this
Transaction Record Description and relating to the partial termination of a transaction in an index
option shall constitute such User’s agreement to partially terminate such transaction as of the
Partial Termination Effective Date identified in such Confirmed Transaction Records and to
receive or pay the Payment Amount identified in such Confirmed Transaction Records on the
Payment Settlement Date identified in such Confirmed Transaction Records, and that following
such partial termination and payment, neither party shall have any obligation to the other with
respect to the portion of the original transaction so terminated.

Where the transaction being partially terminated was originally confirmed through the System, it
will be identified by User Trade Reference Numbers for the original transaction, which numbers
are recorded by the System for each Confirmed Transaction Record. Where the transaction being
partially terminated was not originally confirmed through the System, it will be identified by the
additional data elements referred to in the below table, which are intended to correspond to the
same named items in the transaction being partially terminated. Users are responsible for assuring
that these elements are sufficient to uniquely identify the transaction to be partially terminated.
Matching on such additional elements is for identification purposes only, and shall not be
effective to retroactively change the terms of the transaction being partially terminated.

The transaction that is being partially terminated is terminated to the extent of the decrease in
number of options or notional amount indicated in item 12 or 12A, as applicable, of the
Transaction Record Data Elements, with the Number of Options Outstanding or Notional Amount
Outstanding effective after the effective date of the partial termination being the amount specified
in item 13 or 13A, as applicable, of the Transaction Record Data Elements.
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# Data Element Name g()er?giltrig?]g??lgfgf(lil) Mgt((;r,\lll)ng Means of Specifying Information Validation
For All Partial Terminations
1Product Type R Y “EquityIndexOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y Partial Termination Company will maintain a table of valid
Eligible Transaction identifiers.
2iSubmitting User Reference R* N*  [Unique identifier input by User. To terminatea 40 character limit
Number for Original transaction confirmed through System, must match
Transaction* data element 2 in original Transaction Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message ID @) N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5Payer* R Y Company number assigned to User Company will maintain a table of User
IDs*
6Payee* R Y Company number assigned to User Company will maintain a table of User
IDs*
7lPayment Amount @) Y IAmount of partial termination payment; matching [Positive Integer
tolerance of one currency unit
8Payment Currency CR Y Currency of partial termination payment; required ifISO currency code
item 7 is completed
9Payment Settlement Date CR Y Date of partial termination payment; required if ~ [Valid date format
item 7 is completed
10 |Partial Termination Trade Date R Y Trade Date of the partial termination transaction  [Valid date format
11Partial Termination Effective R Y Effective date of partial termination 'Valid date format
Date
12Decrease in Number of Options C-required, except (i) if Y Number of options by which the contract is being [Positive number
Sub-Product Type is Cliquet, decreased; up to five decimal places
not allowed and (ii) if
Sub-Product Type is Spread,
required only if Number of
Options is populated,
otherwise not allowed.
12ADecrease in Notional Amount C-required if Sub-Product Y Specify the decrease in notional amount as a result |Positive number.

Type is Spread and Notional
Amount is populated or if

of the partial termination. Specify zero to 12 whole

numbers, with zero to 2 decimal places.
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Sub-Product Type is Cliquet;
otherwise, not allowed,

12B

Decrease in Notional Currency

C-required if Sub-Product
Type is Spread and Notional
Amount is populated or if
Sub-Product Type is Cliquet;
otherwise, not allowed,

Currency of Notional Amount Decrease.

I1SO currency code

13

Number of Options Outstanding

C-required, except (i) if
Sub-Product Type is Cliquet,
not allowed and (ii) if
Sub-Product Type is Spread,
required only if Number of
Options is populated,
otherwise not allowed.

Remaining number of options outstanding after the
partial termination; up to five decimal places

Positive number

13A

Notional Amount Outstanding

C-required if Sub-Product
Type is Spread and Notional
Amount is populated or if
Sub-Product Type is Cliquet;
otherwise, not allowed,

Specify the notional amount remaining after the
partial termination. Specify zero to 12 whole
numbers, with zero to 2 decimal places.

Zero or positive number.

13B

Notional Amount Outstanding
Currency

C-required if Sub-Product
Type is Spread and Notional
Amount is populated or if
Sub-Product Type is Cliquet;
otherwise, not allowed,

Currency of Notional Amount Outstanding.

ISO Currency code.

14Post Trade Independent Amount @) 'The outstanding Independent Amount, if Positive Integer
applicable, after the transaction has been partially
terminated
15Post Trade Independent Amount CR Currency of Independent Amount after the partial [ISO currency code
Currency termination
16/Post Trade Independent Amount CR Company number assigned to User Company will maintain a table of User
Payer IDs
17Post Trade Independent Amount CR Company number assigned to User Company will maintain a table of User

Receiver

IDs

Additional Elements for When
Original Trade not in System
Based on New Trade Template

*The following Notes apply to the above table:
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General: Additional elements are required for partial terminations of transactions not originally confirmed through
the System, but should not be included in Transaction Records for partial terminations of transactions originally
confirmed through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to a partial termination need not, and
will not, match, the status of Confirmed for a partial termination of a transaction originally confirmed through the
System will require that each such Submitting User Reference Numbers for Original Transaction match exactly data
element 2 in the Transaction Record submitted by that User for the original transaction as Confirmed. Where the
partially terminated trade was not originally confirmed through the System, this number will be used solely as the
transaction reference number for the partial termination itself. In that case, this data element will not be used to
identify the transaction to be partially terminated (rather the additional elements will be so used) and the partial
termination will not be ineffective due to the failure of this number to conform to the actual User trade reference
number for the original transaction.

Items 4 and 5, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Transaction Record Description for Increases

Replaced Document and Data Elements:

The Replaced Document in respect of increases shall in all cases be an increase agreement that
would have been fully executed between the parties to a transaction in an index option that is being
increased (regardless of whether the index option was confirmed through the System, or outside
the system). The purpose of the increase agreement would be to evidence: the identity of the
transaction being increased, the effective date of the increase and the payment, if any, to be made
between the parties in connection with the increase. Notwithstanding any provision in any
document evidencing and/or governing any index option intended to be increased, each User
agrees that the submission of Transaction Records by it and any other User through the System for
increase of such transaction shall constitute an acceptable method under such document(s) for
evidencing and confirming the increase of such transaction. Each User further agrees that
Confirmed Transaction Records designating the product and transaction type governed by this
Transaction Record Description and relating to the increase of a transaction in an index option
shall constitute such User’s agreement to increase such transaction as of the Increase Effective
Date identified in such Confirmed Transaction Records and to receive or pay the Payment Amount
identified in such Confirmed Transaction Records on the Payment Settlement Date identified in
such Confirmed Transaction Records.

Where the transaction being increased was originally confirmed through the System, it will be
identified by User Trade Reference Numbers for the original transaction, which numbers are
recorded by the System for each Confirmed Transaction Record. Where the transaction being
increased was not originally confirmed through the System, it will be identified by the additional
data elements referred to in the below table, which are intended to correspond to the same named
items in the transaction being increased. Users are responsible for assuring that these elements are
sufficient to uniquely identify the transaction to be increased. Matching on these additional
elements is for identification purposes only, and shall not be effective to retroactively change
the terms of the transaction being increased.

The transaction that is being increased is increased to the extent of the increase in number of
options or notional amount indicated in item 12 or 12A, as applicable, of the Transaction Record
Data Elements, with the Number of Options Outstanding or Notional Amount Outstanding
effective after the effective date of the increase being the amount specified in item 13 or 13A, as
applicable, of the Transaction Record Data Elements.
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# Data Element Name (Ijqc?r?giltzﬁ%??lglogf(lj/) M?\t(m')ng Means of Specifying Information Validation
For All Increases
1Product Type R Y “EquityIndexOption” Company will maintain a table of valid
Eligible Product identifiers.
1ATransaction Type R Y Increase Company will maintain a table of valid
Eligible Transaction identifiers.
2iSubmitting User Reference R* N* Unique identifier input by User. To increase a 40 character limit
Number for Original transaction confirmed through System, must
Transaction* match data element 2 in original Transaction
Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish (16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message ID @) N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5[Payer* R Y Company number assigned to User Company will maintain a table of User IDs*
6lPayee* R Y Company number assigned to User Company will maintain a table of User IDs*
7Payment Amount 0] Y I/Amount of increase payment; matching Positive Integer
tolerance of one currency unit
8lPayment Currency CR Y Currency of increase payment; required if item|ISO currency code
7 is completed
9Payment Settlement Date CR Y Date of increase payment; required if item 7 is [Valid date format
completed
10 |Increase Trade Date R Y [Trade Date of the increase transaction \Valid date format
11jincrease Effective Date R Y Effective date of increase \Valid date format
12Increase in Number of Options C-required, except (i) if Y Number of options by which the contractis  [Positive number
Sub-Product Type is being increased; up to five decimal places
Cliquet, not allowed and (ii)
if Sub-Product Type is
Spread, required only if
Number of Options is
populated, otherwise not
allowed.
12AlIncrease in Notional Amount C-required if Sub-Product Y Specify the increase in notional amountasa  [Positive number.

Type is Spread and
Notional Amount is

populated or if Sub-Product]

result of the partial termination. Specify zero to
12 whole numbers, with zero to 2 decimal

places.
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Type is Cliquet; otherwise,
not allowed,

12B

Increase in Notional Currency

C-required if Sub-Product
Type is Spread and
Notional Amount is

populated or if Sub-Product

Type is Cliquet; otherwise,

not allowed,

Currency of Notional Amount Increase.

I1SO currency code.

13

Number of Options Outstanding

C-required, except (i) if
Sub-Product Type is
Cliquet, not allowed and (ii)
if Sub-Product Type is
Spread, required only if
Number of Options is
populated, otherwise not
allowed.

Remaining number of options outstanding after

the increase; up to five decimal places

Positive number

13A

Notional Amount Outstanding

C-required if Sub-Product
Type is Spread and
Notional Amount is

populated or if Sub-Product

Type is Cliquet; otherwise,

not allowed,

Specify the notional amount remaining after

the increase. Specify zero to 12 whole
numbers, with zero to 2 decimal places.

Positive number.

13B

Notional Amount Outstanding
Currency

C-required if Sub-Product
Type is Spread and
Notional Amount is

populated or if Sub-Product

Type is Cliquet; otherwise,

not allowed,

Currency of Notional Amount Outstanding.

I1SO currency code.

Additional Elements for When
Original Trade not in System

Based on New Trade Template

*The following Notes apply to the above table:

e General: Additional elements are required for increases of transactions not originally confirmed through the System,
but should not be included in Transaction Records for increases of transactions originally confirmed through the

System.

e Valid date format: Valid date formats will be set forth in the Applicable Publications.
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Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for Original Transaction that are submitted by the separate parties to an increase need not, and will not,
match, the status of Confirmed for an increase of a transaction originally confirmed through the System will require
that each such Submitting User Reference Numbers for Original Transaction match exactly data element 2 in the
Transaction Record submitted by that User for the original transaction as Confirmed. Where the increased trade
was not originally confirmed through the System, this number will be used solely as the transaction reference number
for the increase itself. In that case, this data element will not be used to identify the transaction to be increased
(rather the additional elements will be so used) and the increase will not be ineffective due to the failure of this
number to conform to the actual User trade reference number for the original transaction.

Items 4 and 5, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is Euro).
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Transaction Record Description for Amendments
Replaced Document:

The Replaced Document for amendments to transactions that are index options shall in all
cases be a "Transaction Supplement” (or any similar document not so named) that is
referred to (or described) in a master confirmation agreement, and in some cases a master
confirmation annex, and that has been executed by two Users for the purpose of evidencing
such amendments between them (each, a "Transaction Supplement"). Related Master
Documents shall be:

o Master Agreement — uniquely identified by date— consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record to a Master Agreement
shall be to the Master Agreement as it may have been, and may subsequently be,
amended, supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity options, that has been executed by the relevant two Users and subject to a
Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity options,
executed by Users and subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that the
submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
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pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity option transaction agreed between two Users whose terms and provisions will
be set forth in, governed by, construed in accordance with and subject to the Confirmed
Transaction Records themselves, such Master Documents and these Operating Procedures,
including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the exception
of the parties to the trade. An amendment Transaction Record includes all the fields of a new trade
plus Amendment Trade Date, Amendment Effective Date, and the fields required to describe the
payment, if any, associated with the amendment (Payer, Payment Date, and Payment Amount).
The identification of the parties to the trade (submitter, counterparty, Buyer, and Seller) submitted
on an amendment Transaction Record must be the same as the original confirmed trade, or the
Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement were
executed. Amendment Trade Date sets forth the trade date of the amendment, and Amendment
Effective Date sets forth the effective date of the amendment. Otherwise, the Transaction Record
amends and restates the amended trade. The optional fields that describe the payment specify
which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the System.
If an amendment is submitted with a transaction reference number that is not found in the
Company’s database or is associated in the Company’s database with an unconfirmed transaction
of any type (including new trades, terminations and assignments), the Transaction Record will be
rejected.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record Description
are named in the table below and shall have the meanings set forth or contemplated in the relevant
Master Documents (unless the context clearly indicates an intent to identify product and
transaction type, trade reference numbers, a transaction date or the Master Documents themselves),
including meanings that may be set forth in any other resource identified in the Master Documents.
In the event of any inconsistency between a Transaction Record and the relevant Master
Documents, the Transaction Record shall govern (unless otherwise agreed between Users). The
table below sets forth information relating to certain data elements that Users will be required to
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provide. Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be specified in
FpML). Users should consult the Applicable Publications for further information on the inputting
of data.
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Elements Based
on New Trade

Template

# Dat?\lI::ﬁ?ent Required/Optional/Conditional (R/O/C) gM?\t(im)n* Means of Specifying Information Validation
1Product R Y  [‘EquitylndexOption” Company will maintain a table of valid
Type/Transactio Eligible Product identifiers.
n Type
1Transaction R Y  JAmendment Company will maintain a table of valid
AType Eligible Transaction identifiers.
2iSubmitting User R N  [Unique identifier input by User 40 character limit
Trade Reference
Number
3Submitting User O N Users may include an additional processing 70 character limit
Message 1D number for internal purposes (e.g., tracking)
4Amendment R Y  |Any date \Valid date format
[Trade Date
5 Amendment R Y  |Any date \Valid date format
Effective Date
6lPayer O Y  |Company number assigned to User Company will maintain table of User lds*
7[Payment Date CR Y  |Any date; required if item 31 is completed \Valid date format
8lPayment Amount O Y  |Positive integer and currency Positive integer and 1SO currency code
Additional

*The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.
e Item 8, Payment Amount: Matching will be with a tolerance of one currency unit (e.g., 1 Euro if the currency is Euro).
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Legal Notice With Respect to Certain Options Issued by U.S. Persons

Each User agrees that, where either the buyer or the seller of an over-the-counter equity
option that is matched through the System is a U.S. person and such equity option is issued
by a U.S. issuer (a "U.S. Equity Option Transaction™), the National Securities Clearing
Corporation ("NSCC") will provide the service to DTCC Deriv/SERV LLC
(“Deriv/SERV”) on behalf of the Company pursuant to a services agreement or services
agreements, and the service will be subject to Addendum M to NSCC’s Rules and
Procedures, as it may be amended from time to time ("Addendum M") in addition to these
Operating Procedures. These Operating Procedures will remain in full force and effect with
respect to U.S. Equity Option Transactions. Therefore, the rights and obligations of NSCC
under Addendum M will be in addition to, rather than in licu of, the Company’s rights and
obligations under these Operating Procedures. With respect to U.S. Equity Option
Transactions, Users agree to abide by Addendum M as well as these Operating Procedures.
Each User understands that, with respect to U.S. Equity Option Transactions, NSCC has
the right to require Deriv/SERV which in turn has the right to require the Company to
enforce Addendum M against the User. Each User understands that NSCC has no liability
with respect to U.S. Equity Option Transactions in the absence of gross negligence on
NSCC’s part. Each User also understands that, should the U.S. Securities and Exchange
Commission (the "Commission™) request that NSCC provide to the Commission any
information relating to the NSCC’s Equity Options Service, Deriv/SERV on behalf of the
Company will provide any such information in its possession to NSCC so that NSCC may
be provide such information to the Commission.

Addendum M provides as follows:

SEC.1. NSCC may provide to its affiliate DTCC Deriv/SERV pursuant to a
services agreement or services agreements, so long as it becomes a Data Services
Only Member meeting such criteria as NSCC shall establish from time to time, a
service through which U.S. Equity Option transactions and their associated cash
flows are confirmed and matched. NSCC will not settle transactions as part of such
service. Such service shall be known as the Equity Options Service and will be
accomplished in accordance with the provisions of this Addendum. The Equity
Options Service shall be available to Data Services Only Members that meet such
criteria as NSCC shall establish from time to time.

"U.S. Equity Option" means an over-the-counter equity option for which
either the buyer or the seller of the equity option is a U.S. person and the equity
option is issued by a U.S. issuer.

SEC 2. Information to be submitted to NSCC as part of the Equity Options
Service must be submitted to NSCC in such formats and by such times as
established by NSCC from time to time.* The submission of such information to
NSCC shall not relinquish, extinguish or affect any regulatory or legal rights,
remedies or obligations, if any, of parties to transactions in U.S. Equity Options.





SEC 3. NSCC shall not be responsible for the completeness or accuracy of
any information submitted as part of the Equity Options Service nor for any errors,
omissions or delays which may occur relating to the Equity Options Service in the
absence of gross negligence on NSCC'’s part.

Note: NSCC and Deriv/SERV are both wholly owned subsidiaries of DTCC. Addendum M does
not require that the User become a Member of NSCC. In addition, NSCC has agreed with
Deriv/SERV that submissions shall be through Deriv/SERV on behalf of the Company in the
manner and formats specified by Deriv/SERV on behalf of the Company.
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Appendix G to MarkitSERV Operating Procedures

TRANSACTION RECORD DESCRIPTION:

EQUITY SHARE SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company

Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures"). Unless the context

otherwise indicates, all terms used defined in the Operating Procedures shall have the same

meanings in this Transaction Record Description.

Eligible Product: Equity Share Swaps

Eligible Transactions: New Trades

Full Terminations (can apply to all Equity Share Swaps,
regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Share Swaps,
regardless of whether the partially terminated trade was originally
confirmed through the System)

Increases (can apply to all Equity Share Swaps, regardless of
whether the increased trade was originally confirmed through the
System)





Amendments (can apply only to Equity Share Swaps where the
amended trade was originally confirmed through the System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity share swaps shall in all cases be a
"Transaction Supplement” (or any similar document not so named) that is referred to (or
described) in a master confirmation agreement, and in some cases a master confirmation
annex, that has been executed by two Users for the purpose of evidencing such new
trades between them (each, a "Transaction Supplement"). Related Master Documents
shall be:

Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity share swaps that has been executed by the relevant two Users and subject
to a Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity share
swap transactions, executed by Users (or otherwise designated as applicable
pursuant to the governing Master Confirmation Agreement) and subject to the
governing Master Confirmation Agreement.






For the avoidance of doubt, where a Master Confirmation Transaction Type may refer to
one or more Master Confirmation Agreements or Master Confirmation Annexes, the
applicable Master Confirmation Agreement or Master Confirmation Annex will be
identified by date.

The Company shall not be responsible for a User’s failure to properly identify the Master

Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity share swap transaction agreed between two Users whose terms and provisions
will be set forth in, governed by, construed in accordance with and subject to the
Confirmed Transaction Records themselves, such Master Documents and these Operating
Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by

any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to transactions that constitute equity share or other equity
options (whether or not so named), or any other transaction that is not an equity share
swap. Such other transactions may only be submitted through the System in accordance
with the applicable Transaction Record Description set forth in the relevant Appendix to
the Operating Procedures (including, where applicable, the Legal Notice With Respect to
Certain Options Issued by U.S. Persons set forth therein).





In addition, in connection with each New Trade submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.





Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
1 |Product Type R Y “EquityShareSwap” Company will maintain a table of valid Eligible
Product identifiers
1A [Transaction Type R Y “New Trade” Company will maintain a table of valid Eligible
[Transaction identifiers
2 |Trade Reference R N Unique identifier input by User 40 character limit
Number
3 |Submitting User @) N Users may include an additional processing 70 character limit
Message ID number for internal purposes (e.g., tracking)
4 |Master Confirmation R Y Specify "EquityAmericas”, "EquityEuropean”,  ['EquityAmericas", "EquityEuropean”,

Transaction Type*

“EquityEuropeanNE”,
"1SDA2005EquityAsiaExcludingJapaninterdealer
", "EquityAsia", “EquityAsianNE”,
"ISDA2007EquityFinanceSwapEuropean”,
"ISDA2008EquityFinanceSwapAsiaExcludingJap

an”,
“ISDA2004EquityAmericasInterdealer”,

“ISDA2005EquityAsiaExcludingJapanlnterdealer
Rev2”,

“ISDA2008EquityFinanceSwapAsiaExcludingJap
anRev1”, “ISDA2009EquityAmericas”,
"GlobalMCA", “GlobalMCANE”,
“ISDA2009EquityEuropean”,

"ISDA2009EquitylnterdealerPanAsia" or
"ISDA2010FairValueShareSwapEuropeaninterde
aler"

"“EquityEuropeanNE”,
"ISDA2005EquityAsiaExcludingJapaninterdealer”,
"EquityAsia", ", “EquityAsianNE”,
""ISDA2007EquityFinanceSwapEuropean”,
"ISDA2008EquityFinanceSwapAsiaExcludingJapan

“ISDA2004EquityAmericasInterdealer”,

“ISDA2005EquityAsiaExcludingJapanInterdealerR
ev2”,

“ISDA2008EquityFinanceSwapAsiaExcludingJapan
Rev1”, “ISDA2009EquityAmericas”, GlobalMCA",
“GlobalMCANE”, “ISDA2009EquityEuropean”,

"ISDA2009EquityInterdealerPanAsia" or
"ISDA2010FairValueShareSwapEuropeaninterdeale

=






Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
Data Element Name
"GlobalMCA" and “GlobalMCANE” may not be
used with the Bullet Compounding Sub-Product.
Trade Date R Y Any valid date \Valid date format
Effective Date R Y Any valid date \Valid date format
Master Confirm Date R Y Date of Master Confirmation Agreement \Valid date format
Master Confirmation C-not allowed when Master Y Date of Master Confirmation Annex \Valid date format
Annex Date Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”;
otherwise, optional.
Shares ID/Exchange ID | C-Shares ID required. Exchange ID Y Shares ID specified by RIC (Reuters Instrument [None

optional when the Master
Confirmation Transaction Type is
“GlobalMCA” ” or
“GlobalMCANE”; otherwise, not
allowed.

Code) including the suffix identifying the
exchange (Reuters Exchange Code, or REC) or

Exchange ID specified by up to 10 REC (Reuters
Exchange Code) identifiers comma delimited or
the value "MULTI" or “COMPO”. Text is case-
sensitive.

“COMPO” is only valid for Master Confirmation
Transaction Type “ISDA2009EquityEuropean”.






Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
10 |Related Exchange ID C-optional where Master Y Specified by up to 10 REC (Reuters Exchange  [None
Confirmation Transaction Type is Code) identifiers, or the value "ALL", or the value
"ISDA2007EquityFinance "N/A"
SwapEuropean,
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”,
“ISDA2008EquityFinanceSwapAsia
ExcludingJapanRev1”,
"GlobalMCA”, “GlobalMCANE” or
"ISDA2009EquitylInterdealerPanAsia
". Otherwise, required.
11 [Equity Amount Payer R Y Company number assigned to Equity Amount Company will maintain table of User IDs*
Payer
12 |Number of R Y Expressed as a number with up to 5 decimal Positive number
Shares/Baskets places
13 |Equity Notional C-optional where Master Y Expressed as a number with up to 2 decimal Positive number and 1SO currency code
Amount Confirmation Transaction Type is places; currency
"ISDA2009EquityEuropean”,
"EquityEuropean" or
“EquityEuropeanNE”; otherwise,
required.
14 |Equity Notional Reset R Y Specify "Y" or "N" "Y" or "N"
15 (Type of Return* R Y Specify "Total" or "Price" "Total" or "Price"






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

Initial Price

C-optional where Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"EquityEuropean" or
“EquityEuropeanNE”; otherwise,
required.

Y

Up to seven decimal places may be used;
currency

Positive number; 1SO currency code

17

Valuation Date(s)

C-optional where Master
Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”;
not allowed when “First Valuation
Date” is populated; otherwise,
required.

List of dates, up to 360 dates

\Valid date format

18

Settlement Currency*

R

Specify currency

ISO currency code

19

Cash Settlement
Payment Date

C-optional where Master
Confirmation Transaction Type is
"1ISDA2007EquityFinanceSwapEurop

ean",
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”,
“ISDA2008EquityFinanceSwapAsia
ExcludingJapanRev1”,
“GlobalMCA”, “GlobalMCANE” or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”. Otherwise,
required

Positive integer

Positive integer

20

Floating/Fixed Amount
Payer

C- not allowed when Fully Funded
has a value of "Y"; optional where
the Master Confirmation Transaction
Type is "EquityAmericas",
"EquityEuropean”,
“EquityEuropeanNE”, "EquityAsia",
“EquityAsiaNE”, “GlobalMCA” or
“GlobalMCANE”; required in all

other cases.

Company number assigned to Floating/Fixed
Amount Payer

Company will maintain table of User IDs*






Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (Y/N)*
# | Data Element Name
21 |Floating/Fixed Rate C- not allowed when "Floating/Fixed Y Any valid Floating/Fixed Rate Option. If the \Valid format for Floating/Fixed Rate Option

Option*

Amount Payer" is not populated. If
the Sub-Product Type is “Bullet
Compounding”, Fixed Rate not

allowed. Otherwise, required.

Master Confirmation Transaction Type is
“ISDA2009EquityEuropean”,
“ISDA2007EquityEuropean” or
“ISDA2007EquityFinanceSwapEuropean”, may
also be a number with up to 3 whole numbers and
6 decimal places. Zero is not a valid value.

22 |Designated Maturity* |C- not allowed when "Floating/Fixed Y Positive integer Positive integer
Amount Payer" is not populated or
when Floating/Fixed Rate Option is
“Fixed Rate”. Otherwise, required.

23 |Spread C- not allowed when "Floating/Fixed Y Expressed as a percentage (numerical — 5.550 Any decimal number with up to 5 digits to the left
Amount Payer™ is not populated or would match 5.55) of the decimal point and up to 5 to the right.
when Floating/Fixed Rate Option is
"Fixed Rate". Otherwise, required.

24 |Floating/Fixed Rate C- not allowed when "Floating/Fixed Y  |Any valid Floating/Fixed Rate Day Count \Valid format for Floating/Fixed Rate Day Count

Day Count Fraction Amount Payer" is not populated. Fraction Fraction*
Otherwise, required.
25 |Business Days C-if Sub-Product Type is Y List of Business Center codes, up to 5 Business  [Valid Business Center code(s)*

“BulletCompounding”, (i) optional
when Master Confirmation
Transaction Type is
"ISDA2009EquityEuropean” or
"ISDA2009EquityInterdealerPanAsia
” and Floating/Fixed Payment Dates
and First Floating/Fixed Payment
Date are not populated; and (ii)
otherwise, required. Optional where
Master Confirmation Transaction
Type is “GlobalMCA” or
“GlobalMCANE”. Optional where
Master Confirmation Transaction
Type is "ISDA2009EquityEuropean”,

"ISDA2009EquityInterdealerPanAsia
” or

Centers codes

6






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

"ISDA2010FairValueShareSwapEuro
peaninterdealer” and Floating/Fixed
Payment Dates and First
Floating/Fixed Payment Date are not
populated. Not allowed when
"Floating/Fixed Amount Payer" is not
populated or where Master
Confirmation Transaction Type
is"ISDA2007EquityFinanceSwapEur
opean”,
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan” or
“ISDA2008EquityFinanceSwapAsia
ExcludingJapanRev1”. Not allowed
when the Master Confirmation
Transaction Type is
"ISDA2004EquityAmericasinterdeale

r. Otherwise, required.

26

(Floating/Fixed)
Payment Dates*

C- not allowed when "Floating/Fixed
Amount Payer" is not populated or
when “First (Floating/Fixed) Payment
Date” is populated. Otherwise,
optional.

List of dates, up to 360 dates

\Valid date format

27

Dividend Period*

C- optional when Type of Return is
"Total" and Master Confirmation
Transaction Type is
"EquityAmericas”,
"EquityEuropean”,
“EquityEuropeanNE”, “EquityAsia’
or “EquityAsiaNE”. Otherwise, not

’

allowed.

Specify "FirstPeriod" or "SecondPeriod"

"FirstPeriod" or "SecondPeriod"






Means of Specifying Information

Validation

Required/Optional/Conditional |Matching
(R/OIC) (Y/N)*

"RecordAmount”, "ExAmount", or "PaidAmount"

Data Element Name
Dividend Amount"*

C- optional when Type of Return is
"Total" and Master Confirmation
Transaction Type is
"EquityAmericas",
"EquityEuropean”,
“EquityEuropeanNE”, “Equity Asia”
or “EquityAsiaNE”. Otherwise, not
allowed.

Y

Specify "RecordAmount”, "ExAmount", or
"PaidAmount"

Any decimal number with up to 3 digits to the left

29

Dividend Percentage*

C-required when Type of Return is
"Total" and Master Confirmation
Transaction Type is
"1ISDA2007EquityFinanceSwapEurop
ean”,
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”, or
“ISDA2008EquityFinanceSwapAsia
ExcludingJapanRev1”. Optional
when Type of Return is “Total” and
the Master Confirmation Transaction

Type is “EquityAsia”,
“EquityAsiaNE”, "GlobalMCA",
“GlobalMCANE”,
"ISDA2009EquityInterdealerPanAsia

", "EquityAmericas",

"EquityEuropean”,

“EquityEuropeanNE” or
“ISDA2004EquityAmericasInterdeal
er”. Otherwise, not allowed.

Expressed as a percentage (numerical — 5.550
would match 5.55)

of the decimal point and up to 5 to the right.






Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
30 |Dividend Payment C- required when Type of Return is Y 1) Specify "ExDate", "DividendPaymentDate", ['ExDate", "DividendPaymentDate", "RecordDate",

Date*

"Total" and Master Confirmation
Transaction Type is
"ISDA2007EquityFinanceSwapEurop
ean",

“ISDA2008EquityFinanceSwapAsia

ExcludingJapan”,
“ISDA2008EquityFinanceSwapAsia

ExcludingJapanRev1”,
“ISDA2009EquityEuropean”,
"ISDA2009EquityInterdealerPanAsia
"or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”.Optional when Type
of Return is “Total” and the Master
Confirmation Transaction Type is
“EquityAsia”, “EquityAsiaNE”,
"EquityAmericas”,
"EquityEuropean”,
“EquityEuropeanNE”,
"ISDA2009EquityAmerica" or
“ISDA2004EquityAmericaslInterdeal
er”. Otherwise, not allowed.

"RecordDate", "TerminationDate",
"EquityPaymentDate", "FollowingPaymentDate",
"AdHocDate", "CumulativeEquityPaid",
""CumulativeLiborPaid",
"CumulativeEquityExDiv",
""CumulativeLiborExDiv", "SharePayment",
""CashSettlement Payment Date". "Floating/Fixed
Amount Payment Date"
""'CashSettlementPaymentDate-IssuerPayment” or
"ExDividendPaymentDate"

2)For Master Confirmation Transaction Types of
"1SDA2008EquityFinanceSwapAsiaExcludingJap
an”, "ISDA2007EquityFinanceSwapEuropean” or
"1SDA2008EquityFinanceSwapAsiaExcludingJap
anRev1" only use the following values:
"SharePayment", "CashSettlementPaymentDate"
or "Floating/FixedAmountPaymentDate"

3) For the "ISDA2009EquityInterdealerPanAsia"
Master Confirmation Transaction Type, only the
following values may be used: ""SharePayment”,
""CashSettlementPaymentDate" or
'CashSettlementPaymentDate-IssuerPayment”

4) For the Master Confirmation Transaction Type
“ISDA2009EquityEuropean”, only the following
\values may be used: "SharePayment",

"CashSettlementPaymentDate", or

"FloatingAmountPaymentDate".

""TerminationDate", "EquityPaymentDate",
""FollowingPaymentDate", "AdHocDate",
""CumulativeEquityPaid", "CumulativeLiborPaid",
""CumulativeEquityExDiv",
""CumulativeLiborExDiv", "SharePayment",
""CashSettlement Payment Date", "Floating/Fixed
Amount Payment Date",
""CashSettlementPaymentDate-IssuerPayment” or
"ExDividendPaymentDate™






Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
31 |Early Termination C-not allowed where Master Y Specify "N" if Early Termination Right is not "N" if not applicable

Right*

Confirmation Transaction Type is
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan” or
“ISDA2008EquityFinanceSwapAsia
ExcludingJapanRev1”. Otherwise,

applicable; blank means that the applicable terms
are specified in the relevant Master Confirmation
/Agreement or Master Confirmation Annex

optional.
32 |Independent Amount @) Y Expressed as a percentage (numerical — 5.550 Any decimal number with up to 3 digits to the left
Percentage* would match 5.55); in addition, independent of the decimal point and up to 5 to the right;
amount payer and independent amount receiver  [Company will maintain table of User IDs to be used
would be indicated by Company number assigned for payer and receiver
to the relevant User
33 |Independent Amount* | C- allowed only when Independent Y Expressed as a positive number with up to 2 Positive number; ISO currency code
Amount Percentage is not specified decimal places; currency
34 |Local C- required when the Master Y Specify one of "India", "Indonesia”, "Korea", "India", "Indonesia™, "Korea", "Malaysia",
Jurisdiction/Taxes Confirmation Transaction Type is "Malaysia", "Taiwan", “Thailand”, “China”, "Taiwan", “Thailand”, “China”, “Pakistan”,
"ISDA2005EquityAsiaExcludingJapa “Pakistan”, “Vietnam”, “Afghanistan”, “Hong  [Vietnam”, “Afghanistan”, “Hong Kong”, “Japan”,
ninterdealer" or Kong”, “Japan”, “Singapore”, Australia”, New  [‘Singapore”, Australia”, New Zealand”,
“ISDA2005EquityAsiaExcludingJapa Zealand”, Philippines”, or "Not Applicable" Philippines” or "Not Applicable"
ninterdealerRev2”. Optional when
Master Confirmation Transaction
Type is
ISDﬁZOOQEqu!tyInterdealerPanAS|a The only valid value for the Master Confirmation
. Otherwise, not allowed. Transaction Type of
"ISDA2009EquityInterdealerPanAsia” is
"NotApplicable".
35 |Re-investment of C- required when the Master Y \Valid values are "Y" or "N" "Y" or "N"
Dividends Confirmation Transaction Type is

"ISDA2005EquityAsiaExcludingJapa
ninterdealer” or
“ISDA2005EquityAsiaExcludingJapa
ninterdealerRev2” and the Type of
Return is “Total”. Otherwise, not

allowed.

10






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

36

FX Rate*

C- optional when the Master
Confirmation Transaction Type is
"ISDA2005EquityAsiaExcludingJapa
ninterdealer” or
“ISDA2005EquityAsiaExcludingJapa
nlnterdealerRev2”. Otherwise, not
allowed.

Y

Expressed as a positive number with 5 decimal
places.

Positive Number

37

(Floating/Fixed)
Payment Dates
Business Day
Convention

C- not allowed when "Floating/Fixed
Amount Payer" is not populated.
Otherwise, required.

\Valid values are "Following", "FRN",
"ModFollowing", "Preceding”, ModPreceding",
"None" and "NotApplicable”. Blank means

"NotApplicable™.

""Following", "FRN", "ModFollowing", "Preceding",
ModPreceding", "None" or "NotApplicable".

38

Futures Price
\Valuation

C- not allowed when the Master
Confirmation Transaction Type is
"ISDA2005EquityAsiaExcludingJapa
ninterdealer,
"1ISDA2007EquityFinanceSwapEurop
ean",
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”,
“ISDA2005EquityAsiaExcludingJapa
nInterdealerRev2”, “ISDA
2008EquityFinanceSwapAsiaExcludi
nglapanRev1”,
"ISDA2009EquityEuropean” or
"ISDA2009EquitylInterdealerPanAsia
". Otherwise, optional.

Specify "Y" or "N"

" or "N"

39

Exchange Traded
Contract

C- required when Futures Price
Valuation is included with a value of
"Y". Optional when the Master
Confirmation Transaction Type is
"ISDA2010FairValueShareSwapEuro
peaninterdealer" Otherwise, not

allowed.

Specify year and month of the Exchange Traded
Contract.

\Valid date format

11






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

40

Multiplier

C- optional when Futures Price
Valuation is included with a value of
"Y". Otherwise, not allowed.

Y

Specify positive integer

Positive integer

41

Fully Funded

C- not allowed if the Sub-Product
Type is “BulletCompounding” or
when the Master Confirmation
Transaction Type is
"1SDA2005EquityAsiaExcludingJapa
ninterdealer”,
"1ISDA2007EquityFinanceSwapEurop
ean",
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”,
“ISDA2005EquityAsiaExcludingJapa
ninterdealerRev2”, “ISDA
2008EquityFinanceSwapAsiaExcludi
ngJapanRev1”,
"ISDA2009EquityEuropean” or
"ISDA2009EquityInterdealerPanAsia
". Otherwise, optional.

Specify "Y" only

nYn

42

Fully Funded Amount

C- required when Fully Funded has a
value of "Y". Otherwise, not allowed.

Specify number with up to two decimals.

Number with up to two decimals.

43

Fully Funded Amount
Currency

C- required when Fully Funded has a
value of "Y". Otherwise, not allowed.

Specify Currency Code

\Valid Currency Code

44

15A-6 Rule*

C- not allowed where the Master
Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”.

Specify "Y" or "N" only

Otherwise, optional.

" or "N"
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
45 |Initial Price Currency C- required when Initial Price is Y Specify Currency Code \Valid Currency Code
populated and the Master
Confirmation Transaction Type is
"EquityAsia", “EquityAsiaNE”,
ISDA2007Equ|2;I;LnanceSWapEurop Note: For
“ o ) "ISDA2007EquityFinanceSwapEuropean",
ISDA2008EquityFinanceSwapAsia "ISDA2008EquityFinanceSwapAsiaExcludingJap
ExcludingJapan”, “ISDA "
oo . . an" or
2008EqU|tyF|narlce:'SwapAsmExS:’Iudl "1SDA2008EquityFinanceSwapAsiaExcludingJap
« ngJapanReVl,,’,, GlobalMCA ’, anRev1" Master Confirmation Transaction Types,
GIObalrl:fe(r:(ﬁI;ErP;ilzgig ?)?Eqmtyl the Initial Price Currency should have the same
“ISDA2009EquityEuropean”, \alue as the Settlement Currency
"EquityEuropean" or
“EquityEuropeanNE”. Otherwise,
optional.
46 |Gross Price Currency |C- required when the Initial FX Rate Y Specify Currency Code \Valid Currency Code
is populated. Otherwise, not allowed.
47 |Initial FX Rate C- optional when the Master Y Expressed as a positive number with up to 5 Positive number with up to five decimal places.
Confirmation Transaction Type is decimal places. Do not enter "%".
"EquityAsia" or “EquityAsiaNE”.
Otherwise, not allowed.
48 |Commission C- optional when the Master Y Expressed as a positive number with up to 5 Positive number with up to five decimal places.
Confirmation Transaction Type is decimal places. Do not enter "%".
"EquityAsia" or “EquityAsiaNE”.
Otherwise, not allowed.
49 |Final Price Default C- optional where Master Y Specify "Close" or "Hedge Execution™ ""Close" or "Hedge Execution”

Election

Confirmation Transaction Type is
"ISDA2007EquityFinanceSwapEurop,
ean",
“ISDA2008EquityFinanceSwapAsia
ExcludingJapan”, “ISDA
2008EquityFinanceSwapAsiaExcludi

nglapanRev1”,
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
“ISDA2009EquityEuropean”,
"ISDA2009EquitylInterdealerPanAsia
", "EquityAsia", or “EquityAsiaNE”,
"EquityAmericas",
"EquityEuropean”,
“EquityEuropeanNE” or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”. Otherwise, not
allowed
50 |Share Payment/Ex C- optional where the Dividend Y Specify a number of Currency Business Days Non-negative integer
Dividend Payment Payment Date field has a value of
"Share Payment" or
"ExDividendPaymentDate".
Otherwise, not allowed.
51 |Contractual C- if the Master Confirmation Y 1) The following values selected should be 1) The following values selected should be
Supplements Transaction Type is semicolon delimited: semicolon delimited:
"ISDA2009EquityAmericas”, (i)
required when Depository Receipt "1SDAMarch2004EquityCanadianSupplement”,  'ISDAMarch2004EquityCanadianSupplement",
Election is "Y" and (ii) not allowed "ISDA2007FullLookthroughDepositoryReceiptSu|' ISDA2007FullLookthroughDepositoryReceiptSup
when DepOSitory RECEipt Election is pp|ement" or p|ement" or
“N" or not populated. Otherwise, "1SDA2007PartialLookthroughDepositoryReceipt'ISDA2007Partial LookthroughDepositoryReceiptS
optional. The Supplement" upplement"”
"ISDAMarch2004EquityCanadianSu
pplement" value may only be
populated where Master
Confirmation Transaction Type is . .
"Equity Americas” or g) Either the _ _ %) Either the _ _
“ISDA2004EquityAmericasInterdeal ISDA2007FullLookthroughDepositoryReceiptSu['ISDA2007FullLookthroughDepositoryReceiptSup
or”. pplement” or plement"” or
"1SDA2007PartialLookthroughDepositoryReceipt['ISDA2007PartialLookthroughDepositoryReceiptS
Supplement"” may be specified but not both. upplement" may be specified but not both.
52 |First Valuation Date C-optional when Master Y Specify any valid date on or after Trade Date \Valid date format

Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”;
not allowed when “Valuation Dates”

is populated; otherwise, required.
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
53 |Last Valuation Date C-required when “First Valuation Y Specify any valid date \Valid date format
Date” is populated; otherwise, not
allowed.
54 |Valuation Frequency C-required when “First Valuation Y Specify an integer multiplier of a period “D”, IAn integer multiplier of a period “D”, “W”, “M” or
Date” is populated; otherwise, not “W”, “M” or “Y” (e.g., “1M” for one month) Y
allowed.
55 |Valuation Roll C- required when “First Valuation Y If Valuation Frequency period is “M” or “Y”, “EOM?”, any integer from 1-30, “MON”, “TUE”,
Convention Date” is populated; otherwise, not specify “EOM” or any integer from 1-30 “WED”, “THU”, “FRI”, “SAT” “SUN”, or
allowed. “NONE?”, as applicable.
If Valuation Frequency period is “W?”, specify
“MON”, “TUE”, “WED”, “THU”, “FRI”, “SAT”
or “SUN”
If Valuation Frequency period is D, specify
“None”
56 |First (Floating/Fixed) |C-not allowed when “Floating/Fixed Y Specify any valid date on or after Trade Date \Valid date format
Payment Date Amount Payer” is not populated or
when “Floating/Fixed Payment
Dates” is populated. Otherwise,
optional.
57 |Last (Floating/Fixed) C-required when “First Y Specify any valid date \Valid date format
Payment Date (Floating/Fixed) Payment Date” is
populated; otherwise, not allowed.
58 |(Floating/Fixed) C-required when “First Y Specify an integer multiplier of a period “D”, /An integer multiplier of a period “D”, “W”, “M” or

Payment Frequency

(Floating/Fixed) Payment Date” is
populated; otherwise, not allowed.

“W”, “M” or “Y” (e.g., “I1M” for one month)

“Y”
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
59 |(Floating/Fixed) C-required when “First Y If Valuation Frequency period is “M” or “Y”, “EOM?”, any integer from 1-30, “MON”, “TUE”,
Payment Roll (Floating/Fixed) Payment Date” is specify “EOM” or any integer from 1-30 “WED”, “THU”, “FRI”, “SAT” “SUN”, or
Convention populated; otherwise, not allowed. “NONE”, as applicable.
If Valuation Frequency period is “W”, specify
“MON”, “TUE”, “WED”, “THU”, “FRI”, “SAT”
or “SUN”
If Valuation Frequency period is D, specify
“None”
60 |Compounding Spread | C-required if Sub-Product Type is Y Expressed as a signed percentage. Enter 1.50000 0 to 5 whole numbers with 0 to 5 decimal places
BulletCompounding; otherwise, not for 1.5%. Do not enter % sign in cell. Zero or a
allowed. negative value is valid.
61 |Sub-Product Type @) Y Specify “BulletCompounding”, if applicable. “BulletCompounding”
62 |Final Price C-optional when Master Y Specify "Closing Price" or "VWAP Price" "Closing Price" or "VWAP Price"
Confirmation Transaction Type is
"ISDA2009EquityAmericas" or
"EquityAmericas". Otherwise, not
allowed.
63 |[ADTV Limitation C-optional when Master Y Specify a positive number with up to 5 whole Positive number with up to 5 whole numbers and up
Percentage Confirmation Transaction Type is numbers and up to 5 decimal places. Enter to 5 decimal places.
"ISDA2009EquityAmericas" or 1.50000 for 1.5% Do not enter % sign in cell.
"EquityAmericas". Otherwise, not Zero is not allowed.
allowed.
64 |JADTV Limit Period C-required when ADTV Limitation Y Limitation period for Average Daily trading Number with 0 decimal places

Percentage is populated. Otherwise,
not allowed.

\volume in number of days
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Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

65

Averaging Dates

C-not allowed if First Averaging Date
is populated. Optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas”,
"EquityAmericas" or
“ISDA2004EquityAmericasInterdeal
er”. Otherwise, not allowed.

Y

/A comma-separated string of valid dates. The
maximum number of dates is 20.

\Valid date format

66

First Averaging Date

C-not allowed if Averaging Dates is
populated. Optional when Master
Confirmation Transaction Type is

"ISDA2009EquityAmericas”,
"EquityAmericas" or
"1SDA2004EquityAmericalnterdealer
". Otherwise, not allowed.

Any valid date

\Valid date format

67

Last Averaging Date

C-required if First Averaging Date is
populated. Otherwise, not allowed.

Any valid date

Valid date format

68

Averaging Frequency

C-required if First Averaging Date is
populated. Otherwise, not allowed.

Specified as an integer multiplier of a period "D",
"W, "M", or "Y" (e.g. "1M" for 1 month). Exact
matching is required (e.g. "12M" will not match
"1Y").

IAn integer multiplier of a period “D”, “W”, “M” or
CGY”

69

Averaging Roll
Convention

C-required if First Averaging Date is
populated. Otherwise, not allowed.

The value provided for the Roll Convention will
be dependent on the Averaging Frequency.

If the period is "Y" or "M",
"EOM" or any integer from 1 to 30

If the period is "W™:
"MON", "TUE", "WED", "THU", "FRI", "SAT",
"SUN"

If the period "D" then specify "NONE"

\Valid values for roll convention
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Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

70

Linear Interpolation

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas”,
"EquityAmericas",
"ISDA2009EquityEuropean”,
"GlobalMCA", “GlobalMCANE”,
"ISDA2009EquitylInterdealerPanAsia
"or
"1SDA2010FairValueShareSwapEuro
peaninterdealer”. Otherwise, not
allowed.

Y

Specify "LinearZeroYield" or "None"

"LinearZeroYield" or "None”

71

Maximum Stock Loan
Rate

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas”,
"EquityAmericas"”, "GlobalMCA" or
“GlobalMCANE”. Otherwise, not
allowed.

Specify a positive number with up to 5 whole
numbers and up to 5 decimal places. Enter
1.50000 for 1.5% Do not enter % sign in cell.
Zero is not allowed.

to 5 decimal places

72

Initial Stock Loan Rate

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas”,
"EquityAmericas", “GlobalMCA” or
“GlobalMCANE”. Otherwise, not
allowed.

Specify a positive number with up to 5 whole
numbers and up to 5 decimal places. Enter
1.50000 for 1.5% Do not enter % sign in cell.
Zero is not allowed.

up to 5 decimal places

73

Depository Receipt
Election

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas".
Otherwise, not allowed.

Specify "Y" or "N"

" or "N"

74

Declared Cash
Dividend Percentage

C-required when Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean” or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”. Optional when
Master Confirmation Transaction
Type is "GlobalMCA" or
“GlobalMCANE”. Otherwise not

allowed.

Specify a number with up to 5 decimal places.
Enter 1.50000 for 1.5% Do not enter % sign in
cell. Zero is valid.

Number with up to 5 decimal places
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*

# | Data Element Name

75 |Declared Cash C-optional when Master Y Specify a number with up to 5 decimal places. Number with up to 5 decimal places
Equivalent Dividend Confirmation Transaction Type is Enter 1.50000 for 1.5% Do not enter % sign in
Percentage "ISDA2009EquityEuropean”, cell. Zero is valid.

"GlobalMCA", “GlobalMCANE” or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”. Otherwise not
allowed.

76 |Component Security C-optional when Master Y Specify "Y" or "N" "Y" or "N"
Index Annex Confirmation Transaction Type is

"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.

77 |Applicable C-optional when Master Y Specify SSS (US)
Region/Applicable Confirmation Transaction Type is SSS (AEUS)
Product Regional "GlobalMCA" or “GlobalMCANE”. SSS (US) SSS (EMEA)
Annex Otherwise, not allowed. SSS (AEUS) SSS (AEJA)

SSS (EMEA) SSS(Japan)

SSS (AEJA) SIS (US)
SSS(Japan) SIS (AEUS)

SIS (US) SIS (EMEA)

SIS (AEUS) SIS (AEJA)

SIS (EMEA) SIS(Japan)

SIS (AEJA) SB(SR)S (US)
SIS(Japan) SB(SR)S (AEUS)
SB(SR)S (US) SB(SR)S (EMEA)
SB(SR)S (AEUS) SB(SR)S (AEJA)
SB(SR)S (EMEA) SB(SR)S (Japan)
SB(SR)S (AEJA)

SB(SR)S (Japan) IThe United States

The United States
The AEJA Region

The LatAm Region

IThe AEJA Region
[The LatAm Region

Canada
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
Canada Japan
Japan EMEA Region 1
EMEA Region 1 EMEA Region 2
EMEA Region 2 SSS (LatAm)
SSS (LatAm) SIS (LatAm)
SIS (LatAm) SSS (NA)
SSS (NA) SIS (NA)
SIS (NA)
78 |Final Price Fee Percent| C-optional when Final Price Fee Y Specify 0 to 5 whole humbers with 0 to 5 decimal |0 to 5 whole numbers with 0 to 5 decimal places
Amount is not populated and the places. Enter 1.50000 for 1.5% Do not enter %
Master Confirmation Transaction sign in cell. Zero is not allowed.
Type is "GlobalMCA" or
“GlobalMCANE”. Otherwise, not
allowed.
79 |Final Price Fee Amount| C-optional when Final Price Fee Y Specify 0 to 12 whole numbers with 0 to 2 0 to 12 whole numbers with 0 to 2 decimal places
Percent is not populated and Master decimal places
Confirmation Transaction Type is
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.
80 |Final Price Fee C-required when Final Price Fee Y \Valid 3-character currency code. \Valid Currency Code
Currency Amount is populated. Otherwise not
allowed
81 |Strike Date C-optional when Master Y /Any valid date. This date cannot be on or before |Valid date format

Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2010FairValueShareSwapEuro

peaninterdealer”, "EquityEuropean”

the Trade Date.

Note: This field should only be used in a

forwarding starting transaction
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
or “EquityEuropeanNE”. Otherwise,
not allowed.
82 [Hedging Party C-optional when Master Y Specify DTCC Participant 1D of one of the IDTCC Participant ID or “Both”.

Confirmation Transaction Type is
"ISDA2009EquityEuropean” or
"1SDA2010FairValueShareSwapEuro
peaninterdealer”. Required when the
Master Confirmation Transaction
Type is
"ISDA2009EquityInterdealerPanAsia
". Otherwise, not allowed.

parties, or specify “Both”.

83 |Initial Price Election C-optional when Strike Date is Y Specify “HedgeExecution”, “AgreedInitialPrice” [‘HedgeExecution”, “AgreedInitialPrice” or "Close"
populated. Otherwise, not allowed. or "Close"
84 |Dividend Settlement C-optional when Master Y Specify “IssuerPaymentCurrency” or “IssuerPaymentCurrency” or "SettlementCurrency"
Currency Confirmation Transaction Type is " SettlementCurrency™
"ISDA2009EquityEuropean” or
"ISDA2010FairValueShareSwapEuro
peaninterdealer”. Otherwise, not
allowed.
85 [Treatment of Non-Cash C-optional when Master Y Specify “CashEquivalent” or “CashEquivalent” or "Potential AdjustmentEvent"
Dividends Confirmation Transaction Type is "Potential AdjustmentEvent"
"ISDA2009EquityEuropean”.
Otherwise, not allowed.
86 |Composition of C-optional when Master Y Specify “EquityAmountReceiverElection” or “EquityAmountReceiverElection” or
Dividends Confirmation Transaction Type is “CalculationAgentElection” “CalculationAgentElection”
"ISDA2009EquityEuropean”.
Otherwise, not allowed.
87 |Break Fee Election* C-optional when Master Y Specify "FlatFee”
Confirmation Transaction Type is “AmortizedFee”
"ISDA2009EquityEuropean”, "FlatFee” “FundingFee”
"ISDA2009EquityInterdealerPanAsia “AmortizedFee” “FlatFeeAndFundingFee” or
or “FundingFee”
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
“ISDA2004EquityAmericaslnterdeal “FlatFeeAndFundingFee” or “AmortizedFeeAndFundingFee”
er”, unless Early Termination Right is “AmortizedFeeAndFundingFee”
populated with N. Otherwise, not "Applicable”
allowed. "App”cable"
"Applicable" can only be used with, and is the
only valid value for, a Master Confirmation
Transaction Type of
“ISDA2004EquityAmericasInterdealer”.
88 |Break Fee Rate C-required when Break Fee Election Y Enter 1.50000 for 1.5%. Do not enter % sign in 0 to 5 whole numbers with 0 to 5 decimal places
is populated but not allowed when cell. Zero is valid.
Break Fee Election is "Funding Fee"
when Master Confirmation
Transaction Type is
"ISDA2009EquityEuropean” or
"ISDA2009EquityInterdealerPanAsia
". Optional if Master Confirmation
Transaction Type is "EquityAsia" or
“EquityAsiaNE”. Otherwise, not
allowed.
89 |Linear Interpolation C-optional when Master Y Specify “Initial”, “Initial AndFinal”, "Final" or ~ [‘Initial”, “Initial AndFinal”, "Final" or "AnyPeriod"
Period Confirmation Transaction Type is " AnyPeriod"
"ISDA2009EquityEuropean”,
"ISDA2010FairValueShareSwapEuro
peaninterdealer™ or
"ISDA2009EquityInterdealerPanAsia
" and Linear Interpolation is
"LinearZeroYield". Otherwise, not
allowed
90 [Valuation Date 0] Y Specify "PRECEDING" "PRECEDING"

Convention*

"FOLLOWING" or
"MODFOLLOWING"

"FOLLOWING" or
"MODFOLLOWING"
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
91 |Optional Early C-Not allowed when Early Y Specify DTCC Participant 1D of one of the IDTCC Participant ID or “Both”.
Termination Electing | Termination Right is populated with parties, or specify “Both”.
Party N. Otherwise, optional.
92 |Optional Early C-Not allowed when Early Y Specify “AnyDay” “AnyDay”
Termination Date* Termination Right is populated with “ValuationDate” “ValuationDate”
N. Otherwise, Optional. “ResetDate” or “ResetDate” or
“AfterFirstResetDate” “AfterFirstResetDate”
93 |Settlement Type C-optional when Master Y Specify "Cross-Currency" or "Composite" ""Cross-Currency" or "Composite"
Confirmation Transaction Type is
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.
94 |Roll Over Commission C-optional when Master Y Enter 1.50000 for 1.5%. Do not enter % sign in 0 to 5 whole numbers with 0 to 5 decimal places
Confirmation Transaction Type is cell. Zero is valid.
"EquityAsia" or “EquityAsiaNE”.
Otherwise, not allowed.
95 |Reference Currency Conditional, Required when Y \Valid 3-character currency code. \Valid Currency Code
Settlement Type is populated.
Otherwise, not allowed
96 |Break Funding C-optional when Master Y Specify “Y” Y
Recovery Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”.
Otherwise, not allowed.
97 |Compounding C-optional when Master Y Specify “Y” “Y”
Confirmation Transaction Type is
"ISDA2010FairValueShareSwapEuro “Flat” or “Flat” or
peanlnterdealer", “GlobalMCA”,
0?}%);1111;@%?1‘2];6;nli%?’{tyg‘zﬁ:rr\):{asz, “SpreadExclusive” “SpreadExclusive”
not allowed.
98 |Determining Party C-optional when Master Y Specify DTCC Participant 1D of one of the DTCC Participant ID or “Both”.

Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsia
". Otherwise, not allowed.

parties, or specify “Both”.
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Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
99 |Calculation Agent C-optional when Master Y Specify DTCC Participant 1D of one of the DTCC Participant ID or “Both”.
Confirmation Transaction Type is parties, or specify “Both”.
"ISDA2009EquitylInterdealerPanAsia
". Otherwise, not allowed.
100|Reference Price Source C-optional when Master Y Specify one of “BankOfCanada”, “BankOfCanada”, “BankOfJapan”, “Bloomberg”,
Confirmation Transaction Type is “BankOfJapan”, “Bloomberg”, “FederalReserve”,[‘FederalReserve”, “FHLBSF”, “ISDA”, “Reuters”,
"ISDA2009EquityInterdealerPanAsia “FHLBSFE”, “ISDA”, “Reuters”, “SAFEX”, or  [‘SAFEX”, or “Telerate”
". Otherwise, not allowed. “Telerate”
Note: Specifies the publisher of the rates to be
used to calculate the cash settlement amount.
101|Reference Price Page C-optional when Reference Price Y Up to 255 alphanumeric characters Number with 0 decimal places
Source is populated. Otherwise, not
allowed. Note: Specifies the page used by the publisher of
the rates to be used to calculate the cash
settlement amount.
102|Reference Price Time C-optional when Reference Price Y Any valid time. \Valid time format
Source is populated. Otherwise, not
allowed.
103|Compounding Dates C-required when Compounding is Y Any valid date. \Valid date format
populated. Otherwise, not allowed.
104|Notional Amount C-optional when Type of Return is Y Specify a Notional Amount for the Floating leg. 0 to 12 whole numbers with 0 to 2 decimal places
(Floating) “Price” and the Master Confirmation Zero is not a valid value.
Transaction Type is
"ISDA2009EquityEuropean”,
"EquityEuropean”,
“EquityEuropeanNE” or
"EquityAmericas". Otherwise, Not
Allowed.
105|Specified Exchange C-optional when Master Y Specify up to ten REC (Reuters Exchange Code) |0 to 10 whole numbers

Confirmation Transaction Type is
"ISDA2010FairValueShareSwapEuro

peaninterdealer”. Otherwise, not

identifiers comma delimited or the value "RE".
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Submitting User. Otherwise not
allowed.

Required/Optional/Conditional |Matching Means of Specifying Information Validation
(R/OIC) (Y/N)*
# | Data Element Name
allowed.
106|UEI C- required if GTR Indicator is Y. |ConditionalSpecify the Unique Swap ldentifier 1-40 alphanumeric characters
Otherwise Optional. | when
present
107|UBI Prefix C-required if USI is populated.  |ConditionalSpecify the prefix for the Unique Swap Identifier [1-40 alphanumeric characters
Otherwise, not allowed. | when
present
108|REP Required if USI is populated. ConditionalCompany number assigned to User that is the ICompany will maintain table of User IDs
Otherwise optional | when [Reporting Counterparty
present
This field is conditionally matching
and will mismatch only in the
following circumstances:
- Participant and Counterparty
provide different RCP values
109|Prior USI Optional ConditionaDepicts any additional USIs relating to the Up to 5 USI values separated by a semicolon when
I when [transaction multiple submitted
present
110|Prior USI Prefix C-required if Prior USI is populated. |[ConditionaDepicts the prefixes of any additional USIs Up to 5 USI Prefix values separated by a semicolon
Otherwise optional I when |relating to the transaction when multiple submitted
present
111|G[TR Indicator* Optional N Specify “Y” only. Default is blank, which Y™ or “N”
equates to “N”
112|Cpunterparty C-optional when GTR Indicator is N Specify “Y” only. Default is blank, which equates [Y” or “N”
NpnDisclosure* “Y” and RCP is the same as to “N”
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The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 4, Master Confirm Transaction Type: This refers to a ""Product Type' that would otherwise be specified in a
written Transaction Supplement. The related Master Confirmation Agreement (data element 7) and/or Master
Confirmation Annex (data element 8) provides that certain terms apply to the subject Eligible Transaction
depending on the designated Product Type. The Company will not be responsible for verifying that the terms of
such Master Confirmation Agreement and/or Master Confirmation Annex function properly with the items
specified in the Transaction Record.

e Items 11 and 20, Equity Amount Payer and Floating/Fixed Amount Payer: These are the designations of the Users
that are parties to the transaction. The designation of a Floating/Fixed Amount Payer is optional. The submitted
transmission must be identified as originating from the Family of either the Equity Amount Payer or the
Floating/Fixed Amount Payer (if any), or it will not be accepted. If no Floating/Fixed Amount Payer is specified,
items 21-26 and 37 are not allowed.

e Item 12, Number of Shares/Baskets: When the Master Confirmation Transaction Type is Global MCA and the
Applicable Product Regional Annex is populated with any of SB(SR)S (US), SB(SR)S (AEUS), SB(SR)S (EMEA),
SB(SR)S (AEJA) or SB(SR)S (Japan), then the Number of Shares/Baskets shall mean the Number of Baskets as
defined in the Global MCA _and the swap will be a Share Basket Swap Transaction for purposes of the Equity
Definitions.

e Item 15, Type of Return: The Type of Return will be (i) Total Return, if "Total" is specified and (ii) Price Return, if
"Price" is specified.

e Item 21, Floating/Fixed Rate Option: If this field is required, Users must either submit a value that adheres to the
FpML Floating Rate Index Scheme (which refers to the list of Rate Options set forth in Section 7.1 of the 2000
Definitions or the 2006 Definitions, each published by ISDA), or if a numeric value is submitted then the “Fixed
Rate” is implied.

e Item 22, Designated Maturity: If this field is required, Users must submit an integer followed by one of the following
period designations: "'D" (for days), ""W"" (for weeks), "*"M"" (for months), or ""Y"* (for years). For example, ""1M"
would correspond to a Designated Maturity of 1 month. Exact matching is required (e.g., ""12M"" will not match
LY.

e Item 24, Floating/Fixed Rate Day Count Fraction: If this field is required, Users must submit one of the following
FpML values: 1/1, ACT/ACT.ISDA, ACT/ACT.ISMA, ACT/ACT.AFB, ACT/365.FIXED, ACT/360, 30/360,
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30E/360, ACT/ACT.ICMA and 30E/360.1SDA or such other values as may be specified from time to time by the
Company.

Item 25, Business Days: If this field is required, each 4-Character Business Center code submitted by Users must
adhere to the FpML Business Center Scheme.

Item 26, (Floating/Fixed) Payment Dates: If provided, these are the Floating Rate Payer Payment Dates or Fixed
Rate Payer Payment Dates, as applicable. If a party is specified in ""Floating /Fixed Amount Payer™, leaving this
item and “First (Floating/Fixed) Payment Date” blank means the Payment Dates are each Cash Settlement Payment
Date.

Item 27, Dividend Period: The Dividend Period will be (i) First Period, if ""FirstPeriod" is specified and (ii) Second
Period, if ""SecondPeriod™ is specified.

Item 28, Dividend Amount: The Dividend Amount will be (i) the Record Amount, if ""RecordAmount™ is specified;
(i) the Ex Amount, if "ExAmount™ is specified and (iii) the Paid Amount, if ""PaidAmount"" is specified.

Item 29, Dividend Percentage: For any Transaction Record submitted to the System from and including June 25,
2009 up to and including the release date of any revision to this Appendix that makes this field optional rather than
required (regardless of when such Transaction Record is Confirmed), where the Master Confirmation Transaction
Type is "EquityAsia™ and the Dividend Percentage field is populated with 0.00001%, it shall mean the Dividend
Percentage field is not applicable.

Item 30, Dividend Payment Date: If “SharePayment”, “Ex Dividend Payment Date”, “Cash Settlement Payment
Date” or “Floating/Fixed Amount Payment Date” is specified, the Dividend Payment Date will be the applicable
date determined pursuant to the Master Confirmation Agreement or Master Confirmation Annex (and if
“SharePayment” or “Ex Dividend Payment Date” is specified and a number of Currency Business Days is specified
in “Share Payment/Ex Dividend Payment”, such number of Currency Business Days (in lieu of any number
specified in the Master Confirmation Agreement or Master Confirmation Annex) will be used to determine the
Dividend Payment Date). Otherwise, subject to any terms of the applicable Master Confirmation Agreement or
Master Confirmation Annex, the Dividend Payment Date will be (i) the date during the related Dividend Period that
the Shares have commenced trading ex-dividend on the Exchange, if ""ExDate™ is specified; (ii) the date during the
related Dividend Period that the cash dividend is paid by the Issuer to the holders of record of a Share, if
"DividendPayment Date™ is specified; (iii) the termination date of the Equity Share Swap, if ""TerminationDate" is
specified; (iv) the Cash Settlement Payment Date relating to the end of the relevant Dividend Period during which
the cash dividend is paid by the Issuer to the holders of record of a Share, if **CumulativeEquityPaid™ is specified;
(v) the Cash Settlement Payment Date relating to the end of the relevant Dividend Period during which the Shares
have commenced trading ex-dividend on the Exchange, if "*CumulativeEquityExDiv"" is specified; (vi) the Payment
Date relating to the end of the relevant Dividend Period during which the cash dividend is paid by the Issuer to the
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holders of record of a Share, if ""CumulativeLiborPaid" is specified; and (vii) the Payment Date relating to the end
of the relevant Dividend Period during which the Shares have commenced trading ex-dividend on the Exchange, if
""CumulativeLiborExDiv' is specified. Where Master Confirmation Transaction Type is
"ISDA2007EquityFinanceSwapEuropean' or “ISDA2008EquityFinanceSwapAsiaExcludingJapan” or
“ISDA2008EquityFinanceSwapAsiaExcludingJapanRev1” or "ISDA2009EquityEuropean' only the following
values may be used: ""SharePayment", ""CashSettlement Payment Date' or "*Floating/FixedAmountPaymentDate™".
Where Master Confirmation Transaction Type is ""ISDA2009EquityInterdealerPanAsia™, only the following values
may be used: ""SharePayment™, "*CashSettlementPaymentDate' or **CashSettlementPaymentDate-IssuerPayment™.
Where the Master Confirmation Transaction Type is "'ISDA2010FairValueShareSwapEuropeaninterdealer™, only
the following values may be used: *SharePayment', "*CashSettlementPaymentDate",
"FloatingAmountPaymentDate" or ""ExDividendPaymentDate'. “Share Payment” shall mean Ex Payment Date as
defined in the 2009 Interdealer Master Equity Derivatives Confirmation Agreement when the Master Confirmation
Transaction Type is “ISDA2009EquityEuropean”. “Cash Settlement Payment Date” shall mean Cash Settlement
Payment Date-Ex Dividend defined in the 2009 Pan Asia Interdealer Master Equity Derivatives Confirmation
Agreement when the Master Confirmation Transaction Type is ""ISDA2009EquityInterdealerPanAsia™.

Item 31, Early Termination Right: If specified as not applicable, any mutual early termination right (or similar
concept) under the Master Documents will not apply. If this field is left blank, the applicable terms specified in the
Master Documents will apply.

Items 32 and 33, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in the
governing Credit Support Annex, or similar document not so named, relating to the Master Agreement referred to
in the applicable Master Confirmation Agreement). An Independent Amount Percentage must be expressed as a
percentage and should be understood as a percentage of the Equity Notional Amount. An Independent Amount
must be expressed as an amount in the applicable currency. If an Independent Amount Percentage or Independent
Amount is applicable, the parties must also identify the independent amount payer and independent amount
receiver by Company assigned ID, similar to how Equity Amount Payer and Floating/Fixed Amount Payer are
designated. One or another of the Equity Amount Payer or Floating/Fixed Amount Payer (if any) must also be the
independent amount payer or receiver. If an Independent Amount Percentage or Independent Amount is not
indicated, it does not necessarily mean that there is no Independent Amount, rather that any Independent Amount
applicable to the transaction or a portfolio containing the transaction may be specified in a different document (e.g.,
an applicable Credit Support Annex, Master Confirmation Agreement, Master Agreement or similar document)
and is not specified in the related Transaction Record.
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Item 36, FX Rate: If the field is blank the FX Rate shall mean “the rate determined as of the relevant Valuation
Date by the Calculation Agent at which the relevant Currency of the Shares can be exchanged for the Settlement
Currency."

Item 44 Rule 15a-6: If "Y"" is specified with respect to this item in a party's Transaction Record, then such party is
acting pursuant to or in reliance on Rule 15a-6 under the Securities Exchange Act in connection with the
transaction. This indication is for informational purposes only, and the parties are responsible for specifying the
consequences, if any, of such indication or status in their Master Confirmation Agreement, Master Agreement or
other applicable document.

Item 49, Final Price Default Election: The Final Price Default Election shall mean the “Final Price Election” as
defined in the 2009 European Interdealer Master Equity Derivatives Confirmation Agreement or the 2009 Pan Asia
Interdealer Master Equity Derivatives Confirmation Agreement when the Master Confirmation Transaction Type
is “ISDA2009EquityEuropean” or “ISDA2009EquityInterdealerPanAsia”, respectively.

Item 50, Share Payment/Ex Dividend Payment: “Share Payment” shall mean Ex Payment Date as defined in the
2009 European Interdealer Master Equity Derivatives Confirmation Agreement when the Master Confirmation
Transaction Type is “ISDA2009EquityEuropean”.

Item 51, Contractual Supplements: Users may identity that the ""ISDAMarch2004EquityCanadianSupplement'’
and/or one of the "ISDA2007FullLookthroughDepositoryReceiptSupplement™ or
"ISDA2007PartialLookthroughDepositoryReceiptSupplement' applies to the relevant transaction. The parties are
responsible for verifying that any such designation functions properly with the relevant Master Confirmation
Agreement.

Item 56, First (Floating/Fixed) Payment Date: If ""Floating/Fixed Amount Payer™" is specified but neither this field
nor “Floating/Fixed Payment Dates” are specified, the Payment Dates are each Cash Settlement Payment Date.
Item 60, Compounding Spread: This rate may be used to determine the Floating/Fixed Amount (or other applicable
amount) for swaps with a Sub-Product Type of “BulletCompounding”.

Item 61, Sub-Product Type: By specifying “BulletCompounding”, Users may indicate that the transaction is a bullet
swap or other swap for which the Floating/Fixed Amount(s) are determined through compounding.

Item 70, Linear Interpolation: When the Linear Interpolation field is populated with LinearZeroYield, it shall mean
that Linear Interpolation is applicable. When the field is populated with None, it shall mean that Linear
Interpolation is not applicable.

Item 87, Break Fee Election: When Break Fee Election is populated with Applicable, it shall mean the Interest
Breakage Costs are applicable as specified in the 2004 Americas Interdealer Master Equity Derivatives
Confirmation Agreement.
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e Item 90, Valuation Date Convention. Notwithstanding Section 6.2 of Equity Definitions, if the Valuation Date
Convention field is populated, the Valuation Date shall be adjusted as set forth in Section 4.12 (Business Day
Convention) of the 2006 ISDA Definitions based on the specified convention in this field. For such purposes, the
words ""Business Day"" in Section 4.12 shall be replaced with the words "'Scheduled Trading Day"".

»—|tem 92, Optional Early Termination Date. When the Master Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdealer' and ""ValuationDate™ is specified for the Optional Early Termination
Date, for purposes of any Transaction Record submitted to the System, the definition of "*"Mutual Early
Termination Right™ in the SS General Terms Confirmation is hereby amended by replacing the words *'a
Scheduled Trading Day" in the fifth line of clause (a) with "any Valuation Date"'; provided however, that if an
amendment agreement relating to the ""ISDA2004EquityAmericasinterdealer™ Master Confirmation Transaction
Type has been executed by the relevant Users and the Mutual Early Termination Right amendment has been
included therein, then the relevant terms of the Mutual Early Termination Right amendment shall apply and the
language in this Item 92 will not apply.

[}

e Item 111, GTR Indicator. If ""Y"" is specified with respect to this item in a party's Transaction Record, then such
party agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives
Repository Ltd. Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC
(“DDR”, collectively with the GTR, a “Repository”). Notwithstanding anything to the contrary in these Operating
Procedures, each User, by virtue of submitting a Transaction Record pursuant to this Appendix, hereby agrees and
consents to the transmission of relevant trade data from the Transaction Record to the Repository. The Company
shall not be responsible for the Repository’s use or disclosure of any such data.

e Item 112, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record
and if the party submitting the Transaction Record is also the RCP, then such party instructs the Company not to
disclose the identifier or name of its counterparty as part of the Transaction Record sent to the Repository. The
Company shall not be responsible for User’s disclosure or nondisclosure of counterparty name.
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-Transaction Record Description for Full Terminations, Partial Terminations and Increases

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations, partial terminations or increases shall in
all cases be a full termination agreement, partial termination agreement or increase agreement, as
the case may be (each a "Relevant Agreement"), that would have been fully executed between
the parties to a transaction in an equity share swap that is being terminated in full, terminated in
part or increased (regardless of whether the equity share swap was confirmed through the
System, outside the system through the use of master confirmation agreements and transaction
supplements, or through some other means). The purpose of the Relevant Agreement would be
to evidence: the identity of the transaction being terminated in full, terminated in part or
increased, the effective date of such termination in full, termination in part or increase, the
notional amount of such termination in part or increase, and the payment, if any, to be made
between the parties in connection with such termination in full, termination in part or increase.
Notwithstanding any provision in any document evidencing and/or governing any equity share
swap intended to be terminated in full, terminated in part or increased, each User agrees that the
submission of Transaction Records by it and any other User through the System for full
termination, partial termination or increase of such transaction, as the case may be, shall
constitute an acceptable method under such document(s) for evidencing and confirming the full
termination, partial termination or increase of such transaction. Each User further agrees that
Confirmed Transaction Records designating the product and transaction type governed by this
Transaction Record Description and relating to the full termination, partial termination or
increase of a transaction in an equity share swap shall constitute such User’s agreement to
terminate in full, terminate in part or increase such transaction, as of the Termination Effective
Date identified in such Confirmed Transaction Records and to receive or pay the Payment
Amount identified in such Confirmed Transaction Records on the Payment Settlement Date
identified in such Confirmed Transaction Records. With respect to full terminations, following
such termination and payment, neither party shall have any obligation to the other under such
transaction, and with respect to partial terminations, neither party shall have any obligation to the
other under such transaction with respect to portion of the original transaction so terminated
following such termination and payment.

Where the transaction being fully terminated, partially terminated or increased, as the case may
be, was originally confirmed through the System, it will be identified by User Trade Reference
Numbers for the original transaction, which numbers are recorded by the System for each
Confirmed Transaction Record. Where the transaction being fully terminated, partially
terminated or increased was not originally confirmed through the System, it will be identified by
the data elements specified for New Trades on the above table, which are intended to correspond
to the same named items in the transaction being fully terminated, partially terminated or
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increased. Users are responsible for assuring that these elements are sufficient to uniquely
identify the transaction to be fully terminated, partially terminated or increased. With respect to
full terminations, partial terminations and increases confirmed through the System,
matching on data elements specified for New Trades are for identification purposes only,
and shall not be effective to retroactively change the terms of the transaction being fully
terminated, partially terminated or increased.

If a transaction is being partially terminated or increased, such transaction will be partially
terminated or increased to the extent of the decrease (in the case of partial termination) or
increase (in case of an increase) in the Equity Notional Amount indicated in item 12 of the
Transaction Record Data Elements in the table below, with the outstanding Equity Notional
Amount effective after the effective date of the partial termination or increase being the amount
specified in item 13 of the Transaction Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations, partial terminations or increases of transactions that
constitute equity share or other equity options (whether or not so named), or any other
transaction other than an equity share swap. Such other full terminations, partial terminations or
increases may only be submitted through the System in accordance with the applicable
Transaction Record Description set forth in the relevant Appendix to the Operating Procedures,
if any (including, where applicable, the Legal Notice With Respect to Certain Options Issued by
U.S. Persons set forth therein).

In addition, in connection with each partial termination or increase submitted pursuant to this
Transaction Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.
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Required/Optional/ Matching e . S
# Data Element Name Conditional (R/O/C) (Y/N) Means of Specifying Information Validation
For All Full Terminations,
Partial Terminations and
Increases
1Product Type R Y “EquityShareSwap” Company will maintain a table of
valid Eligible Product identifiers.
1A[Transaction Type R Y Full Termination, Partial Termination or Increase [Company will maintain a table of
valid Eligible Transaction identifiers.
2|Trade Reference Number for R N Unique identifier input by User. To fully 40 character limit
Original Transaction* terminate, partially terminate or increase a
transaction confirmed through System, must
match data element 2 in original Transaction
Record.
3/Submitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4|Submitting User Message 1D @) N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5|Payer R Y Company number assigned to User Company will maintain a table of
User IDs*
6|Payee R Y Company number assigned to User Company will maintain a table of
User IDs*
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completed

termination payment or increase payment

7|Payment Amount @) Amount of full termination payment, partial Any positive number with up to 12
termination payment or increase payment digits to the left of the decimal point
and up to 2 to the right
8Payment Currency C- required if item 7 is Currency of full termination payment, partial ISO currency code

9Payment Settlement Date C- required if item 7 is Date of full termination payment, partial Valid date format*
completed termination payment or increase payment
10[Termination/Increase Trade R Trade Date of the full termination, partial Valid date format
Date termination or increase transaction
11 Termination/Increase R Effective date of the full termination, partial Valid date format

Effective Date

termination or increase

12

Affected Notional

C- optional when Post Trade

Up to two decimal places may be used; currency

Positive number; 1SO currency code

Amount/Currency* Affected Number of Shares
is populated. Otherwise,
required.
13/0Outstanding Notional C-required when Affected Up to two decimal places may be used; currency |Positive number; ISO currency code

Amount* Notional Amount is
populated. Otherwise, not
allowed
14/Post Trade Independent C-optional if Transaction Expressed as a percentage (numerical —5.550 Any positive number with up to 3

Amount Percentage

Type is
"Partial Termination";
otherwise, not allowed

would match 5.55), without "%" sign. Zero is not
a valid input.

digits to the left of the decimal point
and up to 5 to the right

15

Post Trade Independent
Amount

C- optional if Transaction
Type is "PartialTermination"
and Post Trade Independent

The outstanding Independent Amount, if
applicable, after the transaction has been partially

terminated

Positive Integer
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Amount Percentage is not
specified; otherwise, not
allowed

16

Post Trade Independent
Amount Currency

C- required if Post Trade
Independent Amount is

Currency of Independent Amount after the partial
termination

I1SO currency code

specified
17|Post Trade Independent C- required if Post Trade Company number assigned to User Company will maintain a table of
Amount Payer Independent Amount User IDs

Percentage or Post Trade
Independent Amount is
specified; otherwise, not

allowed
18|Post Trade Independent C- required if Post Trade Company number assigned to User Company will maintain a table of
Amount Receiver Independent Amount User IDs

Percentage or Post Trade
Independent Amount is
specified; otherwise, not

allowed
19|Post Trade Initial Price* @) Up to seven decimal places may be used Positive humber
20|Post Trade Initial Price C- required if Post Trade Currency of Post Trade Initial Price 1SO currency code

Currency

Initial Price is specified

21

Post Trade Affected Number
of Shares™

C- required when the Master
Confirmation Transaction
Type is "EquityAsia" or
“EquityAsiaNE”.
Otherwise, optional.

Up to five decimal places may be used

Positive number

22

Post Trade Gross Price
Currency

C- required when Post Trade
Initial FX Rate is populated.
Otherwise, not allowed.

Specify Currency Code

Valid Currency Code

23

Post Trade Initial FX Rate

C- optional when the Master
Confirmation Transaction
Type is "EquityAsia" or
“EquityAsiaNE”and Post
Trade Initial Price Currency
is populated. Otherwise, not
allowed.

Expressed as a positive number with up to 5
decimal places. Do not enter "%".

Positive number with up to five
decimal places.

24

Post Trade Commission

C- optional when the Master
Confirmation Transaction
Type is "EquityAsia" or

Expressed as a positive number with up to 5
decimal places. Do not enter "%".

Positive number with up to five
decimal places.
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“EquityAsiaNE”.
Otherwise, not allowed.

25

Post Trade Outstanding
Number of Shares

C- optional when Post Trade

Affected Number of Shares

is populated. Otherwise, not
allowed.

Up to five decimal places may be used

Positive number

26

Post Aggregate Averaging
Price*

C-not allowed if Master
Confirmation Transaction
Type is “GlobalMCA” or

“GlobalMCANE”;

otherwise, optional.

Specify 0 to 7 whole number with 0 to 7 decimal
places.

0 to 7 whole number with 0 to 7
decimal places.

27

Prior Notional Amount

C-optional when Master
Confirmation Transaction
Type is "GlobalMCA" or
“GlobalMCANE” for Full

Terminations. Otherwise, not
allowed.

Number of Prior Notional Amount

0 to 12 whole numbers with 0 to 2
decimal places

28

Prior Notional Amount
Currency

Required when Prior
Notional Amount is
populated. Otherwise, not
allowed

\Valid 3-character currency code.

\Valid Currency Code

29

Linked ID for 1A

C-optional when Master
Confirmation Transaction
Type is “GlobalMCA”;
required if Linked 1A
Percentage is present.
Otherwise, not allowed.

Specify Trade Reference Numbers, each separated
by a comma.

Up to 10 separate values. Up to 40 alphanumeric
characters each.

Positive number with up to 5 whole
numbers and up to 5 decimal places

30

Linked IA Percentage

C-optional when Master
Confirmation Transaction
Type is “GlobalMCA”;
required if Linked ID for 1A
is present. Otherwise, not
allowed.

Specify a positive number with up to 5 whole
numbers and up to 5 decimal places. Enter
1.50000 for 1.5% Do not enter % sign in cell.
Zero is not allowed. Up to 10 separate values.

Positive number with up to 5 whole
numbers and up to 5 decimal places

Additional Elements for
When Original Trade not in
System Based on New Trade
Template*

C- required if original
transaction is not in the
System

37






*The following Notes apply to the above table:

General: With respect to full terminations, partial terminations or increases of transactions not originally
confirmed through the System, Users must specify in the relevant Transaction Record all data elements set forth in
the table for New Trades. These data elements need not be included in Transaction Records for full terminations,
partial terminations or increases of transactions originally confirmed through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for an original transaction that are submitted by the separate parties to a full termination, partial
termination or increase need not, and will not, match, the status of Confirmed for a full termination, partial
termination or increase of a transaction originally confirmed through the System will require that each such
Submitting User Reference Numbers for an original transaction match exactly data element 2 in the Transaction
Record submitted by that User for the original transaction as Confirmed. Where the fully terminated, partially
terminated or increased trade was not originally confirmed through the System, this number will be used solely as
the transaction reference number for the full termination, partial termination or increase itself. In that case, this
data element will not be used to identify the transaction to be fully terminated, partially terminated or increased
(rather the data elements required for New Trades will be used) and the full termination, partial termination or
increase will not be ineffective due to the failure of this number to conform to the actual User trade reference
number for the original transaction.

Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 12, Affected Notional Amount: This represents the decrease in the Equity Notional Amount in case of a partial
termination and the increase in the Equity Notional Amount in case of an increase.

Item 13, Outstanding Notional Amount: The outstanding Equity Notional Amount after giving effect to the
applicable partial termination or increase.

Item 19, Post Trade Initial Price: The Final Price per Share, Unit or Basket applicable to the full termination or
partial termination or the Initial Price applicable to the Increase. This item, if affirmed or matched by parties, shall
be a binding term and may be specified in addition to the Payment Amount specified in item 7.
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Item 21, Post Trade Affected Number of Shares: This represents the increase in the number of Shares for an
Increase and the decrease in the number of Shares for a Partial Termination.

Item 26, Post Aggregate Averaging Price: This represents the average of the purchase price of all of the Shares
previously purchased (including after taking into account the relevant Partial Termination or Increase).
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Transaction Record Description for Amendments

Replaced Document:

The Replaced Document for amendments to transactions that are equity share swaps shall
in all cases be a "Transaction Supplement” (or any similar document not so named) that
is referred to (or described) in a master confirmation agreement, and in some cases a
master confirmation annex, that has been executed by two Users for the purpose of
evidencing such amendments between them (each, a "Transaction Supplement™). Related
Master Documents shall be:

Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity share swaps that has been executed by the relevant two Users and subject
to a Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity share
swap transactions, executed by Users (or otherwise designated as applicable
pursuant to the governing Master Confirmation Agreement) and subject to the
governing Master Confirmation Agreement.

For the avoidance of doubt, where a Master Confirmation Transaction Type may refer to
one or more Master Confirmation Agreements or Master Confirmation Annexes, the
applicable Master Confirmation Agreement or Master Confirmation Annex will be
identified by date.

The Company shall not be responsible for a User’s failure to properly identify the Master

Agreement, Master Confirmation Agreement or Master Confirmation Annex.
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Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity share swap transaction agreed between two Users whose
terms and provisions will be set forth in, governed by, construed in accordance with and
subject to the Confirmed Transaction Records themselves, such Master Documents and
these Operating Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by

any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to amendments to transactions that constitute equity share
or other equity options (whether or not so named), or any other transaction that is not an
equity share swap. Such other amendments may only be submitted through the System in
accordance with the applicable Transaction Record Description set forth in the relevant
Appendix to the Operating Procedures (including, where applicable, the Legal Notice
With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the
exception of the parties to the trade. An amendment Transaction Record includes all the
fields of a new trade plus Amendment Trade Date, Amendment Effective Date, and the
fields required to describe the payment, if any, associated with the amendment
(Amendment Payer, Amendment Payment Date, and Amendment Payment Amount).
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The identification of the parties to the trade (Equity Amount Payer and Floating Amount
Payer) submitted on an amendment Transaction Record must be the same as the original
confirmed trade, or the Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement
were executed. Amendment Trade Date sets forth the trade date of the amendment, and
Amendment Effective Date sets forth the effective date of the amendment. Otherwise,
the Transaction Record amends and restates the amended trade. The optional fields that
describe the payment specify which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the
System. If an amendment is submitted with a transaction reference number that is not
found in the Company’s database or is associated in the Company’s database with an
unconfirmed transaction of any type (including new trades, terminations and
assignments), the Transaction Record will be rejected.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
1 [Product Type R Y “EquityShareSwap” Company will maintain a table of valid Eligible
Product identifiers
1A |Transaction Type R Y Amendment Company will maintain a table of valid Eligible
[Transaction identifiers
2 |Trade Reference R N Unique identifier input by User 40 character limit
Number
3 |Submitting User @) N Users may include an additional processing 70 character limit
Message 1D number for internal purposes (e.g., tracking)
4 |Amendment Trade Date R Y Any date \Valid date format
5 |Amendment Effective R Y Any date \Valid date format
Date
6 |Amendment Payer C Y Company number assigned to User Company will maintain table of User IDs*
7 |Amendment Payment Cc Y /Any date Valid date format
Date
8 |[Amendment Payment @) Y Positive integer and currency Positive integer and 1SO currency code

Amount

IAdditional Elements
Based on New Trade

Template*

C- required if original transaction is
not in the System

The following Notes apply to the above table:

43






e Valid date format: Valid date formats will be set forth in the Applicable Publications.
e Item 6, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment Amount
with respect to the amendment.
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AnNnex

Certain Floating Rate Options

Unless otherwise defined in the applicable ISDA definitions, a Master Confirmation
Agreement or a Master Confirmation Annex, the following Floating Rate Options
specified in a Transaction Record shall have the indicated meanings:

EUR-EONIA

“EUR-EONIA” means, for a Reset Date, a reference rate equal to the
overnight rate as calculated by the European Central Bank and
appearing on the Reuters Screen EONIA Page in respect of that day,
if that day is a TARGET Settlement Day or in respect of the
TARGET Settlement Day immediately preceding that day, if that
day is not a TARGET Settlement Day.

GBP-SONIA

“GBP-SONIA” means, for a Reset Date, a reference rate equal to the
overnight rate as calculated by the Wholesale Markets Brokers’
Association and appearing on the Reuters Screen SONIA Page in
respect of that day. If such rate does not appear on the Reuters
Screen SONIA Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

USD-Federal Funds
Target

“USD-FEDERAL FUNDS TARGET” means, for a Reset Date, a
reference rate equal to the overnight rate as appearing on the Reuters
Screen USFFTARGET= Page in respect of that day. If such rate
does not appear on the Reuters Screen USFFTARGET= Page in
respect of a Reset Date, the rate for that day will be the rate for the
immediately preceding day for which such rate appears on the
Reuters Screen under the abovementioned heading.

USD-Federal Funds-
Open

“USD-FEDOPEN” means, for a Reset Date, a reference rate equal to
the overnight rate as appearing on the Reuters Screen
USONFF=GCMN Page in respect of that day. If such rate does not
appear on the Reuters Screen USONFF=GCMN Page in respect of a
Reset Date, the rate for that day will be determined by the
Calculation Agent.

JPY-BOJ-TONAT

”JPY-BOJ-TONAT” means, for a Reset Date, a reference rate equal
to the Tokyo OverNight Average rate (TONA) as published by the
Bank of Japan on the Reuters Screen TONAT Page as of
approximately 10:00 a.m., Tokyo time, on the next following Tokyo
Banking Day. If such rate does not appear on the Reuters Screen
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TONAT Page in respect of a Reset Date, the rate for that day will be
determined by the Calculation Agent.

CAD-LIBOR-BBA-
ON

”CAD-LIBOR-BBA-ON” means that the rate for a Reset Date will
be the rate for deposits in Canadian Dollars for a period of the
Designated Maturity which appears on the Reuters Screen LIBOR01
Page as of 11:00 a.m., London time, on the Reset Date. If such rate
does not appear on the Reuters Screen LIBORO1 Page, the rate for
that Reset Date will be determined as if the parties had specified
"CAD-LIBOR-Reference Banks" as the applicable Floating Rate
Option.

CHF-TOIS

“CHF-TOIS” means, for a Reset Date, a reference rate equal to the
overnight rate for tomorrow next deposits in Swiss Francs which
appears on the Reuters Screen CHFTOIS= Page as of 11:00 a.m.,
Zurich time, on the day that is one Zurich Banking Day preceding
that day. If such rate does not appear on the Reuters Screen
CHFTOIS= Page in respect of a Reset Date, the rate for that day will
be determined by the Calculation Agent.

DKK-LIBOR-BBA-SN

“DKK-LIBOR-BBA-SN” means, for a Reset Date, a reference rate
equal to the overnight rate as appearing on the Reuters Screen
DKKSNFSR= Page in respect of that day. If such rate does not
appear on the Reuters Screen DKKSNFSR= Page in respect of a
Reset Date, the rate for that day will be determined by the
Calculation Agent.

HKD-HONIX

“HKD-HONIX” means, for a Reset Date, a reference rate equal to
the overnight rate as calculated by the Hong Kong Brokers’
Association and appearing on the Reuters Screen HONIX Page as at
5:30 p.m., Hong Kong time, in respect of that day. If such rate does
not appear on the Reuters Screen HONIX Page in respect of a Reset
Date, the rate for that day will be determined by the Calculation
Agent.

NOK-NIBOR-BBA

For trades using an overnight benchmark (e.g, where Designated
Maturity = 1day),

“NOK-NIBOR-BBA” means, for a Reset Date, a reference rate
equal to the overnight rate as appearing on the Reuters Screen
OINOKTND-= Page on the day that is two Oslo Banking Days
preceding that Reset Date. If such rate does not appear on the
Reuters Screen OINOKTND= Page in respect of a Reset Date, the
rate for that day will be determined by the Calculation Agent.

For trades using a benchmark greater than overnight (e.g. where
Designated Maturity = 1 week, 2 weeks, 1 month etc.), “NOK-
NIBOR-BBA” means, for a Reset Date, a reference rate for a period
of the Designated Maturity as appearing on the Reuters Screen
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NIBR= Page on the day that is two Oslo Banking Days preceding
that Reset Date. If such rate does not appear on the Reuters Screen
NIBR= Page in respect of a Reset Date, the rate for that day will be
determined by the Calculation Agent.

NOK-NOWA

“NOK-NOWA” means, for a Reset Date, a reference rate equal to
the overnight rate as appearing on the Reuters Screen NOWA= Page
in respect of that day. If such rate does not appear on the Reuters
Screen NOWA-= Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

NZD-LIBOR-BBA

“NZD-LIBOR-BBA?”, for a Reset Date in the relevant Calculation
Period, is a reference rate equal to the overnight rate as appearing on
the Reuters Screen NZDSNFSR= Page as of 11:00 a.m., London
time, on the day that is two London Banking Days preceding that
Reset Date. If such rate does not appear on the Reuters Screen
NZDSNFSR= Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

USD-LIBOR-BBA-ON

“USD-LIBOR-BBA-ON” means USD-LIBOR-BBA, provided that
Section 7.1(ab)(xxii) and (xxv) of the 2006 Definitions shall be
amended by deleting the words "the day that is two London Banking
Days preceding that Reset Date" and replacing them with "the
relevant Reset Date". However, if such Reset Date is not a London
and New York Banking Day, the Floating Rate Option for such
Reset Date shall be the rate as of the first immediately preceding
London and New York Banking Day, determined in accordance with
the abovementioned provisions.

SGD-SONAR

"SGD-SONAR" means, for a Reset Date, a reference rate equal to
the overnight rate as calculated by the Association of banks in
Singapore and appearing on the Reuters Screen ABSIRFIX01 Page
under the heading "SGD SWAP OFFER" as of 11:00 a.m.,
Singapore time, in respect of that day. If such rate does not appear on
the Reuters Screen ABSIRFIX01 Page in respect of a Reset Date, the
rate for that day will be determined by the Calculation Agent.

PLN-WIBOR-
WIBOmid

“PLN-WIBOR-WIBOmid” means the rate for a Reset Date will be
the average between the bid and ask rate for deposits in Polish Zloty
for a period of the Designated Maturity which appears on the Reuters
Screen WIBO Page as of 11:00a.m., Warsaw time, on the day that is
two Warsaw Banking Days preceding that Reset Date. If such rate
does not appear on the Reuters Screen WIBO Page, the rate for that
Reset Date will be determined by the Calculation Agent

TRY-TRLIBOR-BAT-
MID

“TRY-TRLIBOR-BAT-MID" means that the rate for a Reset Date
will be the average between the bid and ask rate for deposits in
Turkish Lira for a period of the Designated Maturity which appears
on the Reuters Screen TRYIBOR = Page as of 11:15a.m., Istanbul
time, on the day that is two Istanbul Banking Days preceding that
Reset Date. If such rate does not appear on the Reuters Screen
TRYIBOR= Page, the rate for that Reset Date will be determined by
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the Calculation Agent.
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Rev. 2012-33-1

(Release Date Juy-12,-2012January 25, 2013)

Appendix H to MarkitSERV Operating Procedures

TRANSACTION RECORD DESCRIPTION:

EQUITY INDEX SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company

Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "*Operating Procedures™). Unless the context

otherwise indicates, all terms used defined in the Operating Procedures shall have the same

meanings in this Transaction Record Description.

Eligible Product: Equity Index Swaps

Eligible Transactions: New Trades

Full Terminations (can apply to all Equity Index Swaps,
regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Index Swaps,
regardless of whether the partially terminated trade was originally
confirmed through the System)

Increases (can apply to all Equity Index Swaps, regardless of
whether the increased trade was originally confirmed through the
System)





Amendments (can apply only to Equity Index Swaps where the
amended trade was originally confirmed through the System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity index swaps shall in all cases be a
"Transaction Supplement” (or any similar document not so named) that is referred to (or
described) in a master confirmation agreement, and in some cases a master confirmation
annex, that has been executed by two Users for the purpose of evidencing such new
trades between them (each, a "Transaction Supplement"). Related Master Documents
shall be:

Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity index swaps that has been executed by the relevant two Users and subject
to a Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity index
swap transactions, executed by Users (or otherwise designated as applicable
pursuant to the governing Master Confirmation Agreement) and subject to the
governing Master Confirmation Agreement.






For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master

Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity index swap transaction agreed between two Users whose terms and provisions
will be set forth in, governed by, construed in accordance with and subject to the
Confirmed Transaction Records themselves, such Master Documents and these Operating
Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by

any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to transactions that constitute equity index or other equity
options (whether or not so named), or any other transaction that is not an equity index
swap. Such transactions may only be submitted through the System in accordance with
the applicable Transaction Record Description set forth in the relevant Appendix to the
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Operating Procedures (including, where applicable, the Legal Notice With Respect to
Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each New Trade submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Without limiting any other provisions of the Operating Procedures or the User
Agreement, each User submitting an equity index swap trade shall be deemed to
represent, warrant and agree with the Company that it has obtained, and will maintain in
effect during the term of such trade, any license or other rights with respect to the
underlying index required in connection with the execution of such trade and the
submission and confirmation thereof through the System.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.





Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (Y/N)*
# | Data Element Name
1 Product Type R Y “EquitylndexSwap” Company will maintain a table of valid Eligible
Product identifiers
1A [Transaction Type R Y New Trade Company will maintain a table of valid Eligible
[Transaction identifiers
2 [Trade Reference R N Unique identifier input by User 40 character limit
Number
3 [Submitting User ) N Users may include an additional processing 70 character limit
Message 1D number for internal purposes (e.g., tracking)
4 Master Confirmation R Y Specify "EquityAmericas", "EquityEuropean”,  ['EquityAmericas", "EquityEuropean”,
Transaction Type* “EquityEuropeanNE”, “EquityEuropeanNE”,
"1SDA2005EquityAsiaExcludingJapaninterdealer ['ISDA2005EquityAsiaExcludingJapaninterdeale
", "EquityAsia", “EquityAsiaNE”, ", "EquityAsia", “EquityAsiaNE”,
“ISDA2004EquityAmericasInterdealer”, “ISDA2005EquityAsiaExcludingJapaninterdeale
“ISDA2005EquityAsiaExcludingJapaninterdealer rRev2”, "ISDA2009EquityAmericas",
Rev2”, "ISDA2009EquityAmericas”,
"1SDA2009EquityEuropean”,
"1SDA2009EquityEuropean”,
"GlobalMCA", “GlobalMCANE”,
"GlobalMCA", “GlobalMCANE”, “ISDA2009EquityInterdealerPanAsia” or
“ISDA2009EquitylnterdealerPanAsia” or
"ISDA2007EquityEuropean”
"ISDA2007EquityEuropean”
"GlobalMCA" and “GlobalMCANE” may not be
used with the Bullet Compounding Sub product.
5 [Trade Date R Y /Any valid date \Valid date format
6 [Effective Date R Y /Any valid date \Valid date format






Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
7 Master Confirm Date R Y Date of Master Confirmation Agreement \Valid date format
8 [Master Confirmation C-not allowed when the Master Y Date of Master Confirmation Annex \Valid date format
Annex Date Confirmation Transaction Type is
“GlobalMCA” or
“GlobalMCANE”. Otherwise,
optional.
9 |Index R Y Specified by RIC (Reuters Instrument Code) None
10 [Exchange ID* C-optional if Master Confirmation Y Specified by up to 10 REC (Reuters Exchange  [None
Transaction Type is "GlobalMCA", Code) identifiers, or the value "MULTI" or
“GlobalMCANE”, “COMPO”.
"ISDA2009EquityAmericas" or
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, required.
“COMPO?” is only valid for Master Confirmation
Transaction Type “ISDA2009EquityEuropean”.
11 Related Exchange ID C-optional if Master Confirmation Y Specified by up to 10 REC (Reuters Exchange ~ [None
Transaction Type is "GlobalMCA", Code) identifiers, or the value "ALL", or the value
“GlobalMCANE”, "N/A"
"ISDA2009EquityAmericas” or
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, required.
12 [Equity Amount Payer R Y Company number assigned to Equity Amount Company will maintain table of User IDs*

Payer






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

Number of Units/Baskets

C-required when (i) Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
"ISDA2009EquityInterdealerPanAsi
a", "GlobalMCA" or
“GlobalMCANE” and (ii) when
Futures Price Valuation has a value
of "Y". Otherwise, optional.

Y

Expressed as a number with up to 5 decimal
places

Positive number

14

Equity Notional Amount

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
“EquityAmericas”,
"EquityEuropean" or
“EquityEuropeanNE”. Otherwise,
required.

Expressed as a number with up to 2 decimal
places; currency

Positive number and 1SO currency code

15

Equity Notional Reset

R

Specify "Y" or "N"

"Y" or "N"

16

Type of Return*

Specify "Total" or "Price"

"Total" or "Price"

17

Initial Price

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
“EquityAmericas”,
"EquityEuropean" or
“EquityEuropeanNE”. Otherwise,
required.

Up to seven decimal places may be used;
currency

Positive number; 1SO currency code

18

\Valuation Date(s)

C-optional when Master
Confirmation Transaction Type is
"GlobalMCA" or “GlobalMCANE”;
not allowed when “First Valuation
Date” is populated; otherwise,
required.

List of dates, up to 360 dates

\Valid date format






Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
19 [Settlement Currency R Y Specify currency ISO currency code
20 (Cash Settlement C-optional when Master Y Positive integer Positive integer
Payment Date Confirmation Transaction Type is
"GlobalMCA",
“GlobalMCANE”,
"ISDA2009EquityEuropean” or
"ISDA2007EquityEuropean”. Not
allowed if Master Confirmation
Transaction Type is
"ISDA2009EquityAmericas”.
Otherwise, required.
21 [Floating/Fixed Amount | C-not allowed when Fully Funded Y Company number assigned to Floating/Fixed Company will maintain table of User IDs*
Payer has a value of "Y". Optional when /Amount Payer
Master Confirmation Transaction
Type is "EquityAmericas",
"EquityEuropean”,
“EquityEuropeanNE”, "EquityAsia",
“EquityAsiaNE”, “GlobalMCA” or
“GlobalMCANE”; required in all
other cases.
22 [Floating/Fixed Rate C- not allowed when Y /Any valid Floating/Fixed Rate Option. If the \Valid format for Floating/Fixed Rate Option
Option* "Floating/Fixed Amount Payer" is Master Confirmation Transaction Type is
not populated. Otherwise, required. “ISDA2009EquityEuropean”,
“ISDA2007EquityEuropean” or
“ISDA2007EquityFinanceSwapEuropean”, may
also be a number with up to 3 whole numbers and
up to 6 decimal places. Zero is not a valid value.
23 [Designated Maturity* C- not allowed when Y Positive integer Positive integer
"Floating/Fixed Amount Payer" is
not populated or when
Floating/Fixed Rate Option is
"Fixed Rate". Otherwise, required.
24 Spread C- not allowed when Y Expressed as a percentage (numerical — 5.550 Any decimal number with up to 5 digits to the

"Floating/Fixed Amount Payer" is

not populated or when

would match 5.55)

left of the decimal point and up to 5 to the right.
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (Y/N)*

# Data Element Name

Floating/Fixed Rate Option is
"Fixed Rate". Otherwise, required.

25 [Floating/Fixed Rate Day C- not allowed when Y /Any valid Floating/Fixed Rate Day Count \Valid format for Floating/Fixed Rate Day Count
Count Fraction "Floating/Fixed Amount Payer" is Fraction Fraction*
not populated. Otherwise, required.

26 Business Days C-optional when the Master Y List of Business Center codes, up to 5 Business  [Valid Business Center code(s)*
Confirmation Transaction Type is Centers codes
“GlobalMCA” or “GlobalMCANE”
and when Floating/Fixed Payment
Dates and First Floating/Fixed
Payment Date are not populated for
the following Master Confirmation
Transaction types:
"ISDA2009EquityAmericas”,
"ISDA2007EquityEuropean”,
"ISDA2009EquityEuropean” or
"ISDA2009EquityInterdealerPanAsi
a". Not allowed when
"Floating/Fixed Amount Payer" is
not populated or when the Master
Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdeal
er" Otherwise, required.

27 (Floating/Fixed) C- not allowed when Y List of dates, up to 360 dates \Valid date format
Payment Dates* "Floating/Fixed Amount Payer" is
not populated or when “First
(Floating/Fixed) Payment Date” is
populated. Optional in all other
cases.

28 Dividend Period C-optional when Type of Return is Y Specify "FirstPeriod" or "SecondPeriod" "FirstPeriod" or "SecondPeriod"
"Total" and Master Confirmation
Transaction Type is
"EquityAmericas",
"EquityEuropean”,
“EquityEuropeanNE”, “EquityAsia”
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
or “EquityAsiaNE”. Otherwise, not
allowed.
29 Dividend Amount C-optional when Type of Return is Y Specify "RecordAmount", "ExAmount", or ""RecordAmount", "ExAmount", or

"Total" and Master Confirmation
Transaction Type is
"EquityAmericas",
"EquityEuropean”,

“EquityEuropeanNE”, “EquityAsia”
or “EquityAsiaNE”. Otherwise, not
allowed.

"PaidAmount"

"PaidAmount"

30

Dividend Percentage*

C-optional when Type of Return is
"Total" and the Master Confirmation
Transaction Type is "EquityAsia",
“EquityAsiaNE”, "GlobalMCA",
“GlobalMCANE”,
"EquityAmericas" or
"EquityEuropean” or
“EquityEuropeanNE”. Otherwise,
not allowed.

Expressed as a percentage (numerical — 5.550
would match 5.55)

Any decimal number with up to 3 digits to the
left of the decimal point and up to 5 to the right.

31

Dividend Payment Date*

C-optional when Type of Return is
"Total" and the Master Confirmation
Transaction Type is "EquityAsia",
“EquityAsiaNE”,
"ISDA2009EquityAmericas”,
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
“ISDA2009EquityInterdealerPanAsi
a”, "EquityAmericas",
"EquityEuropean" or
“EquityEuropeanNE”. Otherwise,
not allowed.

1) Specify "ExDate", "DividendPaymentDate",
""RecordDate", "TerminationDate",
"EquityPaymentDate", "FollowingPaymentDate",
"AdHocDate", "CumulativeEquityPaid",
""CumulativeLiborPaid",
""CumulativeEquityExDiv",
"CumulativeLiborExDiv",
""Floating/FixedAmountPaymentDate" or
"'CashSettlementPaymentDate-IssuerPayment”

2) For Master Confirmation Transaction Types of

"ISDA2008EquityFinanceSwapAsiaExcludingJap

“ExDate”, “DividendPaymentDate”,
"RecordDate”, “TerminationDate”,
“EquityPaymentDate”,
“FollowingPaymentDate”, “AdHocDate”,
“CumulativeEquityPaid”,
‘CumulativeLiborPaid”,
“CumulativeEquityExDiv” or
“CumulativeLiborExDiv”

10






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

an", "ISDA2007EquityFinanceSwapEuropean™ or
"1ISDA2008EquityFinanceSwapAsiaExcludingJap
anRev1" only the following values may be used:
""SharePayment"”, "CashSettlementPaymentDate"
or "Floating/FixedAmountPaymentDate"

3) For the "ISDA2009EquityInterdealerPanAsia"
Master Confirmation Transaction Type, only the
following values may be used: “SharePayment”,
“CashSettlementPaymentDate” or
“CashSettlementPaymentDate-IssuerPayment”

4) For the Master Confirmation Transaction
Types "ISDA2007EquityEuropean™ and
"1SDA2009EquityEuropean”, only the following
\values may be used: "ExDate", "SharePayment",
"'CashSettlementPaymentDate" or
""FloatingAmountPaymentDate".

32

Early Termination
Right*

Specify “N” if Early Termination Right is not
applicable; blank means that the applicable terms
are specified in the relevant Master Confirmation
IAgreement or Master Confirmation Annex

"N’ if not applicable

33

Independent Amount
Percentage*

Expressed as a percentage (numerical — 5.550
would match 5.55); in addition, independent
amount payer and independent amount receiver
would be indicated by Company number assigned

to the relevant User

Any decimal number with up to 3 digits to the
left of the decimal point and up to 5 to the right;
Company will maintain table of User IDs to be
used for payer and receiver
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
34 [Independent Amount* | C- allowed only when Independent Y Expressed as a positive number with up to 2 Positive number; 1SO currency code
Amount Percentage is not specified decimal places; currency
35 FX Rate C- optional when the Master Y Expressed as a positive number with 5 decimal ~ |Positive Number
Confirmation Transaction Type is places.
"ISDA2005EquityAsiaExcludingJap
aninterdealer™ or
“ISDA2005EquityAsiaExcludingJap
aninterdealerRev2". Otherwise, not
allowed.

36 ((Floating/Fixed) C- not allowed when Y \Valid values are "Following", "FRN", ""Following", "FRN", "ModFollowing",
Payment Dates Business | "Floating/Fixed Amount Payer" is "ModFollowing", "Preceding", ModPreceding"”, ['Preceding”, ModPreceding", "None" or
Day Convention not populated. Otherwise, required. ""None" and "NotApplicable". Blank means "NotApplicable".

"NotApplicable™.
37 [Futures Price Valuation | C- not allowed when the Master Y Specify "Y" or "N" "Y" or "N"
Confirmation Transaction Type is
"ISDA2005EquityAsiaExcludingJap
anlnterdealer” or
ISDA2005EquityAsiaExcludingJapa
ninterdealerRev2". Otherwise,
optional.
38 [Exchange Traded C- required when Futures Price Y Specify year and month of the Exchange Traded [Valid date format
Contract \Valuation is included with a value of Contract.
"Y". Otherwise, not allowed.
39 Multiplier C- optional when Futures Price Y Specify positive integer Positive integer
\Valuation is included with a value of
"Y". Otherwise, not allowed.
40 [Fully Funded C- not allowed if the Sub-Product Y Specify "Y" only "y

Type is “BulletCompounding” or
when the Master Confirmation
Transaction Type is

"ISDA2005EquityAsiaExcludingJap
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
anlnterdealer",
ISDA2005EquityAsiaExcludingJapa
ninterdealerRev2",
"ISDA2009EquityAmericas”,
"ISDA2009EquityEuropean™ or
"ISDA2007EquityEuropean”.
Otherwise, optional.
41 [Fully Funded Amount | C- required when Fully Funded has Y Specify number with up to two decimals. Number with up to two decimals.
a value of "Y". Otherwise, not
allowed.
42 [Fully Funded Amount | C- required when Fully Funded has Y Specify Currency Code \Valid Currency Code
Currency a value of "Y". Otherwise, not
allowed.
43 [15A-6 Rule* C-not allowed if the Master N Specify "Y" or "N" only Y™ or "N"
Confirmation Transaction Type is
“GlobalMCA” or “GlobalMCANE”.
Otherwise, optional.
44 (Initial Price Currency C- required when Initial Price is Y Specify Currency Code \Valid Currency Code
populated and the Master
Confirmation Transaction Type is
"EquityAsia", “EquityAsiaNE”,
“ISDAzOO%qu%tyEumpean,,’ Note: For a Master Confirmation Transaction
ISDA2007EquityEuropean”, Type of
E%%Ttl;/}llzﬁggre};ﬁsor "ISDA2007EquityFinanceSwapEuropean”,
“EquityBuropeanNE™. Otherwise, a:ﬁl,Dﬁ\rZOOSEqunyFlnanceSwapAsmEchudngap
pptional. NOt allowed if Initial Price "1SDA2008EquityFinanceSwapAsiaExcludingJap
Is not populated. anRev1", the Initial Price Currency should have
the same value as the Settlement Currency.
45 (Gross Price Currency  |C- required when the Initial FX Rate Y Specify Currency Code \Valid Currency Code

is populated. Otherwise, not
allowed.

13






Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
46 |Initial FX Rate C- optional when the Master Y Expressed as a positive number with up to 5 Positive number with up to five decimal places.
Confirmation Transaction Type is decimal places. Do not enter "%".
"EquityAsia" or “EquityAsiaNE”.
Otherwise, not allowed.
47 Commission C- optional when the Master Y Expressed as a positive number with up to 5 Positive number with up to five decimal places.
Confirmation Transaction Type is decimal places. Do not enter "%".
"EquityAsia" or “EquityAsiaNE”.
Otherwise, not allowed.
48 [Final Price Default C-optional when Master Y Specify "Close"” or "HedgeExecution™ "Close" or "HedgeExecution"
Election Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
"EquityAsia", “EquityAsiaNE”,
"EquityAmericas",
"EquityEuropean” or
“EquityEuropeanNE”. If the Master
Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a", and the Future Price Valuation is
"Y", not allowed. otherwise,
optional. Otherwise, not allowed.
49 Share Payment C-optional where the Dividend Y Specify a number of Currency Business Days Non-negative integer
Payment Date field has a value of
"Share Payment". Otherwise, not
allowed.
50 (Contractual @) Y "ISDAMarch2004EquityCanadianSupplement" | "ISDAMarch2004EquityCanadianSupplement"
Supplements* \value may only be populated where Master value may only be populated where Master
Confirmation Transaction Type is "Equity Confirmation Transaction Type is "Equity
I/Americas" or IAmericas" or
“ISDA2004EquityAmericasInterdealer” “ISDA2004EquityAmericasInterdealer”
51 [First Valuation Date C-optional when Master Y Specify any valid date on or after Trade Date \Valid date format

Confirmation Transaction Type is
"GlobalMCA" or "GlobalMCANE";
not allowed when “Valuation Dates”

is populated; otherwise, required.
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
52 |Last Valuation Date C-required when “First Valuation Y Specify any valid date \Valid date format
Date” is populated; otherwise, not
allowed.
53 Valuation Frequency C-required when “First Valuation Y Specify an integer multiplier of a period “D”, IAn integer multiplier of a period “D”, “W”, “M”
Date” is populated; otherwise, not “W?”, “M” or “Y” (e.g., “IM” for one month) or “Y”
allowed.
54 \Valuation Roll C- required when “First Valuation Y If Valuation Frequency period is “M” or “Y”, “EOM?”, any integer from 1-30, “MON”, “TUE”,
Convention Date” is populated; otherwise, not specify “EOM” or any integer from 1-30 “WED”, “THU”, “FRI”, “SAT” “SUN”, or
allowed. “NONE?”, as applicable.
If Valuation Frequency period is “W?”, specify
‘4MON7” €4TUE”’ GGWED”’ ‘6THU”’ GGFRI”’ 6GSAT’7
or “SUN”
If Valuation Frequency period is D, specify
‘6N0ne37
55 [First (Floating/Fixed)  |C-not allowed when “Floating/Fixed Y Specify any valid date on or after Trade Date \Valid date format
Payment Date Amount Payer” is populated or
when “Floating Payment Dates” is
populated. Otherwise, optional.
56 |Last (Floating/Fixed) C-required when “First Y Specify any valid date \Valid date format
Payment Date (Floating/Fixed) Payment Date” is
populated; otherwise, not allowed.
57 (Floating/Fixed) C-required when “First Y Specify an integer multiplier of a period “D”, IAn integer multiplier of a period “D”, “W”, “M”

Payment Frequency

(Floating/Fixed) Payment Date” is
populated; otherwise, not allowed.

“W”, “M” or “Y” (e.g., “1M” for one month)

or “Y”
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
58 (Floating/Fixed) C-required when “First Y If Valuation Frequency period is “M” or “Y”, “EOM”, any integer from 1-30, “MON”, “TUE”,

Payment Roll
Convention

(Floating/Fixed) Payment Date” is
populated; otherwise, not allowed.

specify “EOM?” or any integer from 1-30

If Valuation Frequency period is “W?”, specify
LCMON?” 64TUE’7’ C(WED”, GCTHU?” ‘GFRI”’ GGSAT’7
or “SUN”

If Valuation Frequency period is D, specify
‘GNone’7

‘AWED’ﬂ’ “THU,’, 4GFRI’3’ 4‘SAT7‘) ‘ASUNV)’ Or
“NONE”, as applicable.

59 |Compounding Spread C-required if Sub-Product Type is Y Expressed as a signed percentage. Enter 1.50000 [0 to 5 whole numbers with 0 to 5 decimal
“BulletCompounding”; otherwise, for 1.5%. Do not enter % sign in cell. Zeroor  |places.
not allowed. negative value is valid.
60 |Sub-Product Type 0 Y Specify “BulletCompounding”, if applicable “BulletCompounding”
61 |Linear Interpolation C-optional when Master Y Specify "LinearZeroYield" or "None" ""LinearZeroYield" or "None"
Confirmation Transaction Type is
"GlobalMCA", “GlobalMCANE”,
"ISDA2009EquityAmericas”,
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean” or
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.
62 |Maximum Stock Loan C-optional when Master Y Enter 1.50000 for 1.5% Do not enter % sign in 0 to 5 whole numbers with 0 to 5 decimal

Rate

Confirmation Transaction Type is
"GlobalMCA", “GlobalMCANE” or
"ISDA2009EquityAmericas"”.
Otherwise, not allowed.

cell. Zero is not allowed.

places.
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (Y/N)*
# | Data Element Name
63 [Initial Stock Loan Rate C-optional when Master Y Enter 1.50000 for 1.5% Do not enter % sign in |0 to 5 whole numbers with 0 to 5 decimal
Confirmation Transaction Type is cell. Zero is not allowed. places.
"ISDA2009EquityAmericas”,
"GlobalMCA" or "GlobalMCANE".
Otherwise, not allowed.
64 |Declared Cash Dividend C-optional when Master Y Enter 1.50000 for 1.5% Do not enter % sign in |0 to 5 whole numbers with 0 to 5 decimal
Percentage Confirmation Transaction Type is cell. Zero is valid. places.
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
"ISDA2009EquityAmericas”,
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.
65 |Declared Cash C-optional if Master Confirmation Y Enter 1.50000 for 1.5% Do not enter % sign in 0 to 5 whole numbers with 0 to 5 decimal
Equivalent Dividend Transaction Type is cell. Zero is valid. places.
Percentage "ISDA2009EquityAmericas"”,
"ISDA2009EquityEuropean”,
“ISDA2007EquityEuropean”,
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.
66 [Component Security C-optional if Master Confirmation Y Specify “Y” or “N” only Y or N
Index Annex Transaction Type is "GlobalMCA”,
“GlobalMCANE” or
"ISDA2007EquityEuropean”.
Otherwise, not allowed.
67 |Applicable Region/ C-optional if Master Confirmation Y Specify SSS (US)
Applicable Product Transaction Type is "GlobalMCA” SSS (AEUS)
Regional Annex or “GlobalMCANE”. Otherwise, not SSS (US) SSS (EMEA)
allowed. SSS (AEUS) SSS (AEJA)
SSS (EMEA) SSS(Japan)
SSS (AEJA) SIS (US)
SSS(Japan) SIS (AEUS)
SIS (US) SIS (EMEA)
SIS (AEUS) SIS (AEJA)
SIS (EMEA) SIS(Japan)
SIS (AEJA) SB(SR)S (US)
SIS(Japan) SB(SR)S (AEUS)
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(RIOIC) (Y/IN)*
# | Data Element Name
SB(SR)S (US) SB(SR)S (EMEA)
SB(SR)S (AEUS) SB(SR)S (AEJA)
SB(SR)S (EMEA) SB(SR)S (Japan)
SB(SR)S (AEJA)
SB(SR)S (Japan) The United States
The United States The AEJA Region
The AEJA Region The LatAm Region
The LatAm Region Canada
Canada Japan
Japan EMEA Region 1
EMEA Region 1 EMEA Region 2
EMEA Region 2 SSS (LatAm)
SSS (LatAm) SIS (LatAm)
SIS (LatAm) SSS (NA)
SSS (NA) SIS (NA)
SIS (NA)
68 |Final Price Fee Percent | C-optional when Final Price Fee Y Specify 0 to5 whole numbers with 0 to 5 decimal 0 to 5 whole numbers with 0 to 5 decimal

Amount is not populated and if
Master Confirmation Transaction
Type is "GlobalMCA" or
“GlobalMCANE”. Otherwise, not
allowed.

places.

places.
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Required/Optional/Conditional | Matching Means of Specifying Information Validation

(R/OIC) (YIN)*
# | Data Element Name
69 |Final Price Fee Amount | C-optional when Final Price Fee Y Specify 0 to 12 whole numbers with 0 to 2 Specify 0 to 12 whole numbers with 0 to 2
Percent is not populated and Master decimal places. decimal places.

Confirmation Transaction Type is
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.

70 |Final Price Fee R-when Final Price Fee Amount is Y \Valid 3-character currency code. \Valid currency code
Currency populated. Otherwise, not allowed
71 |Strike Date C-optional when Master Y IAny valid date. This date cannot be on or before [Valid date format
Confirmation Type is the Trade date.
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”, Note: This field should only be used in a
“EquityAmericas”, forwarding starting option

"EquityEuropean" or
“EquityEuropeanNE”. Otherwise,

not allowed.
72 |Hedging Party C-optional when Master Y Specify DTCC Participant ID of one of the partiesPositive number
Confirmation Transaction Type is or specify "Both"

"ISDA2009EquityEuropean”.
Required when the Master
Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.

73 |Initial Price Election C-optional when Strike Date is Y Specify “HedgeExecution”, “AgreedInitialPrice” [‘HedgeExecution”, “AgreedInitialPrice” or
populated. Otherwise, not allowed. or "Close" "Close"
74 |Break Fee Election C-optional when Master Y Specify "FlatFee” "FlatFee”
Confirmation Transaction Type is “AmortizedFee” “AmortizedFee”
"ISDA2009EquityEuropean”, “FundingFee” “FundingFee”
"ISDA2007EquityEuropean”, “FlatFeeAndFundingFee” or “FlatFeeAndFundingFee” or
“ISDA2004EquityAmericasInterdea “AmortizedFeeAndFundingFee” “AmortizedFeeAndFundingFee”
ler” or
"ISDA2009EquityInterdealerPanAsi "Applicable” "Applicable"

a". Not allowed when Early
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
Termination Right is populated with
N and Master Confirmation
Transaction Type is "Applicable” is the only valid value for, and can
"ISDA2009EquityEuropean”, only be used with, a Master Confirmation
"|SDA2007EqUityEUr0pean" or Transaction Type of
"ISDA2009EquityInterdealerPanAsi “ISDA2004EquityAmericasInterdealer”.
a". Otherwise, not allowed.
75 |Break Fee Rate C-required when Break Fee Election Y Enter 1.50000 for 1.5%. Do not enter % sign in [0 to 5 whole numbers with 0 to 5 decimal
is populated but not allowed when cell. Zero is valid. places.
Break Fee Election is "Funding Fee"
when Master Confirmation
Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean” or
"ISDA2009EquitylInterdealerPanAsi
a". Optional if Master Confirmation
Transaction Type is "EquityAsia" or
“EquityAsiaNE”. Otherwise, not
allowed.
76 |Linear Interpolation C-optional if Master Confirmation Y “Initial”, “InitialAndFinal”, "Final" or “Initial”, “Initial AndFinal”, "Final" or
Period Transaction Type is " AnyPeriod" "AnyPeriod"
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean” or
"ISDA2009EquityInterdealerPanAsi
a" and Linear Interpolation is
"LinearZeroYield". Otherwise, not
allowed
77 |Valuation Date 0] Y Specify "PRECEDING" "PRECEDING"
Convention "FOLLOWING" or "FOLLOWING" or
"MODFOLLOWING" "MODFOLLOWING"
78 |Optional Early C- Not allowed when Early Y Specify DTCC Participant ID of one of the parties|]DTCC Participant ID or “Both”.

Termination Electing
Party

Termination Right is populated with
N. Otherwise, optional.

or specify "Both"
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Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

79

Optional Early
Termination Date*

C- Not allowed when Early
Termination Right is populated with
N. Otherwise, Optional.

Y

Specify “AnyDay”
“ValuationDate”
“ResetDate” or
“AfterFirstResetDate”

‘AnyDay”
“ValuationDate”
“ResetDate” or
“AfterFirstResetDate”

80

Settlement Type

C-optional when Master
Confirmation Transaction Type is
"GlobalMCA" or “GlobalMCANE”.
Otherwise, not allowed.

Specify "Cross-Currency" or "Composite"

""Cross-Currency" or "Composite"

81

Roll Over Commission

C-optional when Master
Confirmation Transaction Type is
"EquityAsia” or “EquityAsiaNE”.

Otherwise, not allowed.

Enter 1.50000 for 1.5%. Do not enter % sign in
cell. Zero is valid.

0 to 5 whole numbers with 0 to 5 decimal
places.

82

Reference Currency

C- Required when Settlement Type
is populated. Otherwise, not
allowed

\Valid 3-character currency code.

\Valid currency code

83

Insolvency Filing

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas".
Otherwise, not allowed.

Y Only.

84

Loss of Stock Borrow

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas".
Otherwise, not allowed.

Y Only.

85

Increased Cost of Stock
Borrow

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas".
Otherwise, not allowed.

Y Only.

86

Break Funding
Recovery

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityAmericas",
"GlobalMCA" or "GlobalMCANE".
Otherwise, not allowed.

Y Only.
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Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

87

Index Disruption

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean” or
"ISDA2007EquityEuropean”.
Otherwise, not allowed.

Y

Specify “Postponement” or
“CalculationAgentAdjustment”

“Postponement” or
“CalculationAgentAdjustment”

88

Compounding

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityEuropean”,
"ISDA2007EquityEuropean”,
“GlobalMCA”, “GlobalMCANE”,
“EquityEuropean” or
“EquityEuropeanNE. Otherwise, not
allowed.

Specify “Y”, "Flat" or

""SpreadExclusive"

“Y”, "Flat" or

""SpreadExclusive"

89

Determining Party

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a" or “ISDA2009EquityEuropean”.
Otherwise, not allowed.

Specify DTCC Participant ID of one of the parties
or specify "Both"

IDTCC Participant ID or “Both”.

90

Calculation Agent

C-optional when Master
Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.

Specify DTCC Participant ID of one of the parties
or specify "Both"

IDTCC Participant ID or “Both”.

91

Local Jurisdiction/Taxes

C-optional when the Master
Confirmation Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a", Otherwise, not allowed.

Specify "NotApplicable".

""NotApplicable".

92

Dividend Valuation
Dates

Required when Type of Return is
"Total" and the Master Confirmation
Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.

/A comma-separated list of adjusted dates. The
maximum number of dates is 360. The dates
should be submitted in ascending order to
facilitate matching

\Valid date format

93

Dividend Payment Date
(Lag)

C-optional when Type of Return is
"Total" and the Master Confirmation
Transaction Type is
"ISDA2009EquityInterdealerPanAsi

a". Otherwise, not allowed.

Number of Currency Business Days.

Number with 0 decimal places

22






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

94

Special Dividends

C-optional when Type of Return is
"Total" and the Master Confirmation
Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.

Y

Specify “N”

“Nn

95

FPV Final Price Election
Fallback

C-optional when Future Price
Valuation is populated with "Y" and
the Master Confirmation
Transaction Type is
"ISDA2009EquityInterdealerPanAsi
a". Otherwise, not allowed.

Specifiy "FPVClose" or
""FPVHedgeExecution"

"FPVClose" or
""FPVHedgeExecution"

96 |Compounding Dates C-required when Compounding is Y /A comma-separated list of adjusted dates. The  [Valid date format
populated. Otherwise, not allowed. maximum number of dates is 360. The dates
should be submitted in ascending order to
facilitate matching.
97 |Dividend Percentage C-optional when Master Y Specify 10 separate Share 1Ds. Each Share ID Specify RIC (Reuters Instrument Code)
Component Share Confirmation Transaction Type is should be 20 characters in length identifier separated by a semicolon when
“GlobalMCA”. Required when multiple submitted.
Dividend Percentage Component is
present. Otherwise, not allowed.
98 |Dividend Percentage C-optional when Master Y Enter 1.50000 for 1.5%. Do not enter % signin 0 to 5 whole numbers with 0 to 5 decimal

Component

Confirmation Transaction Type is
“GlobalMCA”. Required when
Dividend Percentage Component
Share is present. Otherwise, not

allowed.

cell. Zero is valid.

Their order in this list will be will be the order
that they are applied to in the Dividend
Percentage Component Share. For example, the
first percentage will be applied to the first
Component Share, the second percentage will be
applied to the second Component Share and etc.
The actual number of percentages much match the

number of Shares.

places.
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Submitting User. Otherwise not
allowed.

Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
99 |UEI C- required if GTR Indicator is Y. |Conditional|Specify the Unique Swap ldentifier 1-40 alphanumeric characters
Otherwise Optional. when
present
100|UBI Prefix C-required if USI is populated. |Conditional|Specify the prefix for the Unique Swap ldentifier [1-40 alphanumeric characters
Otherwise, not allowed. when
present
101REP Required if USI is populated.  |Conditional|Company number assigned to User that is the Company will maintain table of User IDs
Otherwise optional when  |Reporting Counterparty
present
This field is conditionally matching
and will mismatch only in the
following circumstances:
- Participant and Counterparty
provide different RCP values
102|Prior USI Optional Conditional Depicts any additional USIs relating to the Up to 5 USI values separated by a semicolon
when  [transaction when multiple submitted
present
103|Prior USI Prefix C-required if Prior USI is populated.|Conditional Depicts the prefixes of any additional USIs Up to 5 USI Prefix values separated by a
Otherwise optional when  |relating to the transaction semicolon when multiple submitted
present
104|G[TR Indicator* Optional N Specify “Y” only. Default is blank, which FY” or “N”
equates to “N”
105|Cpunterparty C-optional when GTR Indicator is N Specify “Y” only. Default is blank, which equates Y™ or “N”
NpnDisclosure* “Y” and RCP is the same as to “N”
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The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 4, Master Confirm Transaction Type: This refers to a ""Product Type"" that would otherwise be specified in a
written Transaction Supplement. The related Master Confirmation Agreement (data element 7) and/or Master
Confirmation Annex (data element 8) provides that certain terms apply to the subject Eligible Transaction
depending on the designated Product Type. The Company will not be responsible for verifying that the terms of
such Master Confirmation Agreement and/or Master Confirmation Annex function properly with the items
specified in the Transaction Record.

e Item 10, Exchange: If "MULTI" is specified, unless otherwise specified in the relevant Master Documents, the
Exchange shall be each exchange that is the principal stock exchange on which a component security of the Index is
traded.

e Items 12 and 21, Equity Amount Payer and Floating/Fixed Amount Payer: These are the designations of the Users
that are parties to the transaction. The designation of a Floating/Fixed Amount Payer is optional. The submitted
transmission must be identified as originating from the Family of either the Equity Amount Payer or the Floating
Amount Payer (if any), or it will not be accepted. If no Floating Amount Payer is specified, items 22-27 and 36 are
not allowed.

e Item 13, Number of Units: If a Number of Units is not specified in this field, the Number of Units shall have the
meaning, if any, specified in the relevant Master Confirmation Agreement or Master Confirmation Annex, and if
not defined therein shall be a number determined by dividing the Equity Notional Amount by the Initial Price (each
as of the Trade Date), subject to adjustment for any applicable partial early termination, or as otherwise agreed by
the parties to the transaction.

e Item 16, Type of Return: The Type of Return will be (i) Total Return, if ""Total'" is specified and (ii) Price Return, if
"Price" is specified.

e Item 22, Floating/Fixed Rate Option: If this field is required, Users must either submit a value that adheres to the
FpML Floating Rate Index Scheme (which refers to the list of Rate Options set forth in Section 7.1 of the 2000
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Definitions or the 2006 Definitions, each published by ISDA), or if a numeric value is submitted then “Fixed Rate”
is implied.

Item 23, Designated Maturity: If this field is required, Users must submit an integer followed by one of the following
period designations: "'D" (for days), ""W"" (for weeks), ""M"" (for months), or "Y' (for years). For example, ""1M"
would correspond to a Designated Maturity of 1 month. Exact matching is required (e.g., "*12M"* will not match
LY.

Item 25, Floating/Fixed Rate Day Count Fraction: If this field is required, Users must submit one of the following
FpML values: 1/1, ACT/ACT.ISDA, ACT/ACT.ISMA, ACT/ACT.AFB, ACT/365.FIXED, ACT/360, 30/360,
30E/360, ACT/ACT.ICMA or 30E/360.1SDA or such other values as may be specified from time to time by the
Company.

Item 26, Business Days: If this field is required, each 4-Character Business Center code submitted by Users must
adhere to the FpML Business Center Scheme.

Item 27, (Floating/Fixed) Payment Dates: If provided, these are the Floating Rate Payer Payment Dates or Fixed
Rate Payer Payment Dates, as applicable. If a party is specified in ""Floating/Fixed Amount Payer", leaving this
item and “First (Floating/Fixed) Payment Date” blank means the Payment Dates are each Cash Settlement Payment
Date.

Item 30, Dividend Percentage: For any Transaction Record submitted to the System from and including June 25,
2009 up to and including the release date of any revision to this Appendix that makes this field optional rather than
required (regardless of when such Transaction Record is Confirmed), where the Master Confirmation Transaction
Type is "EquityAsia", “EquityAsiaNE”, "GlobalMCA", “GlobalMCANE”, "EquityAmericas', "EquityEuropean"
or “EquityEuropeanNE”. and the Dividend Percentage field is populated with 0.00001%, it shall mean the Dividend
Percentage field is not applicable.

Item 32, Early Termination Right: If specified as not applicable, any mutual early termination right (or similar
concept) under the Master Documents will not apply. If this field is left blank, the applicable terms specified in the
Master Documents will apply.

Items 33 and 34, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in the
governing Credit Support Annex, or similar document not so named, relating to the Master Agreement referred to
in the applicable Master Confirmation Agreement). An Independent Amount Percentage must be expressed as a
percentage and should be understood as a percentage of the Equity Notional Amount. An Independent Amount
must be expressed as an amount in the applicable currency. If an Independent Amount Percentage or Independent
Amount is applicable, the parties must also identify the independent amount payer and independent amount
receiver by Company assigned ID, similar to how Equity Amount Payer and Floating/Fixed Amount Payer are
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designated. One or another of the Equity Amount Payer or Floating/Fixed Amount Payer (if any) must also be the
independent amount payer or receiver. If an Independent Amount Percentage or Independent Amount is not
indicated, it does not necessarily mean that there is no Independent Amount, rather that any Independent Amount
applicable to the transaction or a portfolio containing the transaction may be specified in a different document (e.g.,
an applicable Credit Support Annex, Master Confirmation Agreement, Master Agreement or similar document)
and is not specified in the related Transaction Record.

Item 35, FX Rate: If the field is blank the FX Rate shall mean “the rate determined as of the relevant Valuation
Date by the Calculation Agent at which the relevant Currency of the Index can be exchanged for the Settlement
Currency."

Item 43, Rule 15a-6: If Y™ is specified with respect to this item in a party's Transaction Record, then such party is
acting pursuant to or in reliance on Rule 15a-6 under the Securities Exchange Act in connection with the
transaction. This indication is for informational purposes only, and the parties are responsible for specifying the
consequences, if any, of such indication or status in their Master Confirmation Agreement, Master Agreement or
other applicable document.

Item 50, Contractual Supplements: Users may identify that the ""ISDAMarch2004EquityCanadianSupplement'’
applies to the relevant transaction. The parties are responsible for verifying that such designation functions
properly with the relevant Master Confirmation Agreement.

Item 55, First (Floating/Fixed) Payment Date: If ""Floating/Fixed Amount Payer"" is specified but neither this field
nor “Floating/Fixed Payment Dates” are specified, the Payment Dates are each Cash Settlement Payment Date.
Item 59, Compounding Spread: This rate may be used to determine the Floating/Fixed Amount (or other applicable
amount) for swaps with a Sub-Product Type of “BulletCompounding”.

Item 60, Sub-Product Type: By specifying “BulletCompounding”, Users may indicate that the transaction is a bullet
swap or other swap for which the Floating/Fixed Amount(s) are determined through compounding.

Item 74, Break Fee Election: When Break Fee Election is populated with Applicable, it shall mean the Interest
Breakage Costs are applicable as specified in the 2004 Americas Interdealer Master Equity Derivatives
Confirmation Agreement.

e Item 79, Optional Early Termination Date. When the Master Confirmation Transaction Type is
"ISDA2004EquityAmericasinterdealer' and "ValuationDate" is specified for the Optional Early Termination
Date, for purposes of any Transaction Record submitted to the System, the definition of **"Mutual Early
Termination Right' in the IS General Terms Confirmation is hereby amended by replacing the words "a Scheduled
Trading Day" in the fifth line of clause (a) with *any Valuation Date™; provided however, that if an amendment

agreement relating to the "ISDA2004EquityAmericasinterdealer’ Master Confirmation Transaction Type has been
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executed by the relevant Users and the Mutual Early Termination Right amendment has been included therein,
then the relevant terms of the Mutual Early Termination Right amendment shall apply and the language in this
Item 79 will not apply.

Item 104, GTR Indicator. If "Y' is specified with respect to this item in a party's Transaction Record, then such

party agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives
Repository Ltd. Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC
(“DDR”, collectively with the GTR, a “Repository”). Notwithstanding anything to the contrary in these Operating
Procedures, each User, by virtue of submitting a Transaction Record pursuant to this Appendix, hereby agrees and
consents to the transmission of relevant trade data from the Transaction Record to the Repository. The Company
shall not be responsible for the Repository’s use or disclosure of any such data.

Item 105, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record

and if the party submitting the Transaction Record is also the RCP, then such party instructs the Company not to
disclose the identifier or name of its counterparty as part of the Transaction Record sent to the Repository. The
Company shall not be responsible for User’s disclosure or nondisclosure of counterparty name.
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Transaction Record Description for Full Terminations, Partial Terminations and Increases

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations, partial terminations or increases shall in
all cases be a full termination agreement, partial termination agreement or increase agreement, as
the case may be (each a "Relevant Agreement"), that would have been fully executed between
the parties to a transaction in an equity index swap that is being terminated in full, terminated in
part or increased (regardless of whether the equity index swap was confirmed through the
System, outside the system through the use of master confirmation agreements and transaction
supplements, or through some other means). The purpose of the Relevant Agreement would be
to evidence: the identity of the transaction being terminated in full, terminated in part or
increased, the effective date of such termination in full, termination in part or increase, the
notional amount of such termination in part or increase, and the payment, if any, to be made
between the parties in connection with such termination in full, termination in part or increase.
Notwithstanding any provision in any document evidencing and/or governing any equity index
swap intended to be terminated in full, terminated in part or increased, each User agrees that the
submission of Transaction Records by it and any other User through the System for full
termination, partial termination or increase of such transaction, as the case may be, shall
constitute an acceptable method under such document(s) for evidencing and confirming the full
termination, partial termination or increase of such transaction. Each User further agrees that
Confirmed Transaction Records designating the product and transaction type governed by this
Transaction Record Description and relating to the full termination, partial termination or
increase of a transaction in an equity index swap shall constitute such User’s agreement to
terminate in full, terminate in part or increase such transaction, as of the Termination Effective
Date identified in such Confirmed Transaction Records and to receive or pay the Payment
Amount identified in such Confirmed Transaction Records on the Payment Settlement Date
identified in such Confirmed Transaction Records. With respect to full terminations, following
such termination and payment, neither party shall have any obligation to the other under such
transaction, and with respect to partial terminations, neither party shall have any obligation to the
other under such transaction with respect to portion of the original transaction so terminated
following such termination and payment.

Where the transaction being fully terminated, partially terminated or increased, as the case may
be, was originally confirmed through the System, it will be identified by User Trade Reference
Numbers for the original transaction, which numbers are recorded by the System for each
Confirmed Transaction Record. Where the transaction being fully terminated, partially
terminated or increased was not originally confirmed through the System, it will be identified by
the data elements specified for New Trades on the above table, which are intended to correspond
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to the same named items in the transaction being fully terminated, partially terminated or
increased. Users are responsible for assuring that these elements are sufficient to uniquely
identify the transaction to be fully terminated, partially terminated or increased. With respect to
full terminations, partial terminations and increases confirmed through the System,
matching on data elements specified for New Trades are for identification purposes only,
and shall not be effective to retroactively change the terms of the transaction being fully
terminated, partially terminated or increased.

If a transaction is being partially terminated or increased, such transaction will be partially
terminated or increased to the extent of the decrease (in the case of partial termination) or
increase (in case of an increase) in the Equity Notional Amount indicated in item 12 of the
Transaction Record Data Elements in the table below, with the outstanding Equity Notional
Amount effective after the effective date of the partial termination or increase being the amount
specified in item 13 of the Transaction Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations, partial terminations or increases of transactions that
constitute equity index or other equity options (whether or not so named), or any other
transactions other than equity index swaps. Such other full terminations, partial terminations or
increases may only be submitted through the System in accordance with the applicable
Transaction Record Description set forth in the relevant Appendix to the Operating Procedures,
if any (including, where applicable, the Legal Notice With Respect to Certain Options Issued by
U.S. Persons set forth therein).

In addition, in connection with each partial termination or increase submitted pursuant to this
Transaction Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Without limiting any other provisions of the Operating Procedures or the User Agreement, in
connection with each partial termination or increase submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent, warrant and agree with the
Company that it has obtained, and will maintain in effect during the term of such trade, any
license or other rights with respect to the underlying index required in connection with the
execution of such trade and the submission and confirmation thereof through the System.
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Required/Optional/

Matching

# Data Element Name Conditional (R/O/C) (Y/N) Means of Specifying Information Validation
For All Full Terminations,
Partial Terminations and
Increases
1Product Type R Y  [“EquitylndexSwap” Company will maintain a table of valid
Eligible Product identifiers.
1A[Transaction Type R Y  [Full Termination, Partial Termination or Increase (Company will maintain a table of valid
Eligible Transaction identifiers.
2[Trade Reference Number for R N Unique identifier input by User. To fully 40 character limit
Original Transaction* terminate, partially terminate or increase a
transaction confirmed through System, must match
data element 2 in original Transaction Record.
3iSubmitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4Submitting User Message 1D o N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5[Payer R Y Company number assigned to User Company will maintain a table of User
IDs*
6Payee R Y  |Company number assigned to User Company will maintain a table of User
IDs*
7|Payment Amount @) Y  |Amount of full termination payment, partial /Any positive number with up to 12 digits

to the left of the decimal point and up to 2
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termination payment or increase payment

to the right

[ee]

Payment Currency

C- required if item 7 is
completed

Currency of full termination payment, partial
termination payment or increase payment

I1SO currency code

©

Payment Settlement Date

C- required if item 7 is

Date of full termination payment, partial

'Valid date format*

completed termination payment or increase payment
10[Termination/Increase Trade R Trade Date of the full termination, partial 'Valid date format
Date termination or increase transaction
11Termination/Increase Effective R Effective date of the full termination, partial 'Valid date format

Date

termination or increase

12

Affected Notional

C- optional when Post Trade

Up to two decimal places may be used; currency

Positive number; 1SO currency code

Amount/Currency* Affected Number of Units is
populated. Otherwise,
required.
130utstanding Notional Amount* | C-required when Affected Up to two decimal places may be used; currency  [Positive number; 1SO currency code

Notional Amount is
populated. Otherwise, not
allowed.

14

Post Trade Independent Amount
Percentage

C-optional if Transaction
Type is
"Partial Termination";
otherwise, not allowed

Expressed as a percentage (numerical — 5.550
would match 5.55), without "%" sign. Zero is not
a valid input.

to the right

15

Post Trade Independent Amount

C- optional if Transaction

Type is "Partial Termination”

The outstanding Independent Amount, if

applicable, after the transaction has been partially

Positive Integer
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and Post Trade Independent
Amount Percentage is not
specified; otherwise, not
allowed

terminated

16

Post Trade Independent Amount
Currency

C- required if Post Trade
Independent Amount is
specified

Currency of Independent Amount after the partial
termination

I1SO currency code

17

Post Trade Independent Amount
Payer

C- required if Post Trade
Independent Amount
Percentage or Post Trade
Independent Amount is
specified; otherwise, not
allowed

Company number assigned to User

Company will maintain a table of User
IDs

18

Post Trade Independent Amount
Receiver

C- required if Post Trade
Independent Amount
Percentage or Post Trade
Independent Amount is
specified; otherwise, not

Company number assigned to User

Company will maintain a table of User
IDs

allowed
19Post Trade Initial Price* O Up to seven decimal places may be used Positive number
20Post Trade Initial Price C- required if Post Trade Currency of Post Trade Initial Price I1SO currency code

Currency

Initial Price is specified

21

Post Trade Affected Number of
Units*

C- required when the Master
Confirmation Transaction
Type is "EquityAsia" or
“EquityAsiaNE”.
Otherwise, optional.

Up to five decimal places may be used

Positive number

22

Post Trade Gross Price
Currency

C- required when Post Trade
Initial FX Rate is populated.
Otherwise, not allowed.

Specify Currency Code

\Valid Currency Code

23

Post Trade Initial FX Rate

C- optional when the Master
Confirmation Transaction
Type is "EquityAsia" or
“EquityAsiaNE” and Post
Trade Initial Price Currency
is populated. Otherwise, not
allowed.

Expressed as a positive number with up to 5
decimal places. Do not enter "%".

Positive number with up to five decimal
places.

24

Post Trade Commission

C- optional when the Master

Expressed as a positive number with up to 5

Positive number with up to five decimal
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Confirmation Transaction
Type is "EquityAsia" or
“EquityAsiaNE”.
Otherwise, not allowed.

decimal places. Do not enter "%".

places.

25

Post Trade Outstanding Number
of Units

C- optional when Post Trade
Affected Number of Units is
populated. Otherwise, not
allowed.

Up to five decimal places may be used

Positive number

26

Post Aggregate Averaging Price*

C-not allowed if Master
Confirmation Transaction
Type is “GlobalMCA” or

“GlobalMCANE”.
Otherwise, optional.

Up to seven decimal places may be used

Positive number

27

Prior Notional Amount

C-optional when Master
Confirmation Transaction
Type is “GlobalMCA” or

“GlobalMCANE”.

Otherwise, not allowed.

Number of Prior Notional Amount

0 to 12 whole numbers with 0 to 2
decimal places

28 |Prior Notional Amount Required when Prior \Valid 3 character currency code 'Valid currency code
Currency Notional Amount is
populated. Otherwise, not
allowed.
29 [Linked ID for IA C-optional when Master Specify Trade Reference Numbers, each separated [Positive number with up to 5 whole

Confirmation Transaction
Type is “GlobalMCA” and
Linked IA Percentage is
present. Otherwise, not
allowed.

by a comma.

Up to 10 separate values. Up to 40 alphanumeric
characters each.

numbers and up to 5 decimal places
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Linked IA Percentage

C-optional when Master
Confirmation Transaction
Type is “GlobalMCA” and
Linked ID for IA is present.

Otherwise, not allowed.

Specify a positive number with up to 5 whole
numbers and up to 5 decimal places. Enter
1.50000 for 1.5% Do not enter % sign in cell.
Zero is not allowed. Up to 10 separate values.

Positive number with up to 5 whole
numbers and up to 5 decimal places

35






Additional Elements for When C- required if original
Original Trade not in System transaction is not in the
Based on New Trade Template* System

*The following Notes apply to the above table:

e General: With respect to full terminations, partial terminations or increases of transactions not originally
confirmed through the System, Users must specify in the relevant Transaction Record all data elements set forth in
the table for New Trades. These data elements need not be included in Transaction Records for full terminations,
partial terminations or increases of transactions originally confirmed through the System.

e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for an original transaction that are submitted by the separate parties to a full termination, partial
termination or increase need not, and will not, match, the status of Confirmed for a full termination, partial
termination or increase of a transaction originally confirmed through the System will require that each such
Submitting User Reference Numbers for an original transaction match exactly data element 2 in the Transaction
Record submitted by that User for the original transaction as Confirmed. Where the fully terminated, partially
terminated or increased trade was not originally confirmed through the System, this number will be used solely as
the transaction reference number for the full termination, partial termination or increase itself. In that case, this
data element will not be used to identify the transaction to be fully terminated, partially terminated or increased
(rather the data elements required for New Trades will be used) and the full termination, partial termination or
increase will not be ineffective due to the failure of this number to conform to the actual User trade reference
number for the original transaction.

e Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

e Item 12, Affected Notional Amount: This represents the decrease in the Equity Notional Amount in case of a partial
termination and the increase in the Equity Notional Amount in case of an increase.
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Item 13, Outstanding Notional Amount: The outstanding Equity Notional Amount after giving effect to the
applicable partial termination or increase.

Item 19, Post Trade Initial Price: The Final Price of the Index applicable to the full termination or partial
termination or the Initial Price applicable to the Increase. This item, if affirmed or matched by parties, shall be a
binding term and may be specified in addition to the Payment Amount specified in item 7.

Item 21, Post Trade Affected Number of Units: This represents the increase in the number of Units for an Increase
and the decrease in the number Units for a Partial Termination.

Item 26, Post Aggregate Averaging Price: This represents the average of the purchase price of all of the Units
previously purchased (including after taking into account the relevant Partial Termination or Increase).
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Transaction Record Description for Amendments

Replaced Document:

The Replaced Document for amendments to transactions that are equity index swaps shall
in all cases be a "Transaction Supplement” (or any similar document not so named) that
is referred to (or described) in a master confirmation agreement, and in some cases a
master confirmation annex, that has been executed by two Users for the purpose of
evidencing such amendments between them (each, a "Transaction Supplement™). Related
Master Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity index swaps that has been executed by the relevant two Users and subject
to a Master Agreement. If the two relevant Users have entered into more than one
Master Confirmation Agreement with the same date, the Master Confirmation
Agreements may be distinguished by the designation of Master Confirmation
Transaction Type, Product Type, Sub-Product Type (if applicable) and any other
data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity index
swap transactions, executed by Users (or otherwise designated as applicable
pursuant to the governing Master Confirmation Agreement) and subject to the
governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.
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The Company shall not be responsible for a User’s failure to properly identify the Master

Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity index swap transaction agreed between two Users whose
terms and provisions will be set forth in, governed by, construed in accordance with and
subject to the Confirmed Transaction Records themselves, such Master Documents and
these Operating Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by

any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to amendments to transactions that constitute equity index
or other equity options (whether or not so named), or any other transaction that is not an
equity index swap. Such other amendments may only be submitted through the System in
accordance with the applicable Transaction Record Description set forth in the applicable
Appendix to the Operating Procedures (including, where applicable, the Legal Notice
With Respect to Certain Options Issued by U.S. Persons set forth therein).
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In addition, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Without limiting any other provisions of the Operating Procedures or the User
Agreement, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent, warrant and agree with the
Company that it has obtained, and will maintain in effect during the term of such trade,
any license or other rights with respect to the underlying index required in connection
with the execution of such trade and the submission and confirmation thereof through the
System.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the
exception of the parties to the trade. An amendment Transaction Record includes all the
fields of a new trade plus Amendment Trade Date, Amendment Effective Date, and the
fields required to describe the payment, if any, associated with the amendment
(Amendment Payer, Amendment Payment Date, and Amendment Payment Amount).
The identification of the parties to the trade (Equity Amount Payer and Floating Amount
Payer) submitted on an amendment Transaction Record must be the same as the original
confirmed trade, or the Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement
were executed. Amendment Trade Date sets forth the trade date of the amendment, and
Amendment Effective Date sets forth the effective date of the amendment. Otherwise,
the Transaction Record amends and restates the amended trade. The optional fields that
describe the payment specify which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the
System. If an amendment is submitted with a transaction reference number that is not
found in the Company’s database or is associated in the Company’s database with an
unconfirmed transaction of any type (including new trades, terminations and
assignments), the Transaction Record will be rejected.
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Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data
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Required/Optional/Conditional | Matching Means of Specifying Information Validation
(R/OIC) (YIN)*
# | Data Element Name
1 Product Type R Y “EquitylndexSwap” Company will maintain a table of valid Eligible
Product identifiers
1A [Transaction Type R Y IAmendment Company will maintain a table of valid Eligible
[Transaction identifiers
2 [Trade Reference R N Unique identifier input by User 40 character limit
Number
3 [Submitting User O N Users may include an additional processing 70 character limit
Message ID number for internal purposes (e.g., tracking)
4 |/Amendment Trade Date R Y Any date \Valid date format
5 |Amendment Effective R Y Any date \Valid date format
Date
6 |Amendment Payer Cc Y Company number assigned to User Company will maintain table of User IDs*
7 /Amendment Payment Cc Y /Any date Valid date format
Date
8 lAmendment Payment @) Y Positive integer and currency Positive integer and 1SO currency code

Amount

IAdditional Elements
Based on New Trade

Template*

C- required if original transaction is
not in the System

The following Notes apply to the above table:
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e Valid date format: Valid date formats will be set forth in the Applicable Publications.
e Item 6, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment Amount
with respect to the amendment.
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AnNnex

Certain Floating Rate Options

Unless otherwise defined in the applicable ISDA definitions, a Master Confirmation
Agreement or a Master Confirmation Annex, the following Floating Rate Options
specified in a Transaction Record shall have the indicated meanings:

EUR-EONIA

“EUR-EONIA” means, for a Reset Date, a reference rate equal to the
overnight rate as calculated by the European Central Bank and
appearing on the Reuters Screen EONIA Page in respect of that day,
if that day is a TARGET Settlement Day or in respect of the
TARGET Settlement Day immediately preceding that day, if that
day is not a TARGET Settlement Day.

GBP-SONIA

“GBP-SONIA” means, for a Reset Date, a reference rate equal to the
overnight rate as calculated by the Wholesale Markets Brokers’
Association and appearing on the Reuters Screen SONIA Page in
respect of that day. If such rate does not appear on the Reuters
Screen SONIA Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

USD-Federal Funds
Target

“USD-FEDERAL FUNDS TARGET” means, for a Reset Date, a
reference rate equal to the overnight rate as appearing on the Reuters
Screen USFFTARGET= Page in respect of that day. If such rate
does not appear on the Reuters Screen USFFTARGET= Page in
respect of a Reset Date, the rate for that day will be the rate for the
immediately preceding day for which such rate appears on the
Reuters Screen under the abovementioned heading.

USD-Federal Funds-
Open

“USD-FEDOPEN” means, for a Reset Date, a reference rate equal to
the overnight rate as appearing on the Reuters Screen
USONFF=GCMN Page in respect of that day. If such rate does not
appear on the Reuters Screen USONFF=GCMN Page in respect of a
Reset Date, the rate for that day will be determined by the
Calculation Agent.

JPY-BOJ-TONAT

”JPY-BOJ-TONAT” means, for a Reset Date, a reference rate equal
to the Tokyo OverNight Average rate (TONA) as published by the
Bank of Japan on the Reuters Screen TONAT Page as of
approximately 10:00 a.m., Tokyo time, on the next following Tokyo
Banking Day. If such rate does not appear on the Reuters Screen
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TONAT Page in respect of a Reset Date, the rate for that day will be
determined by the Calculation Agent.

CAD-LIBOR-BBA-
ON

”CAD-LIBOR-BBA-ON” means that the rate for a Reset Date will
be the rate for deposits in Canadian Dollars for a period of the
Designated Maturity which appears on the Reuters Screen LIBOR01
Page as of 11:00 a.m., London time, on the Reset Date. If such rate
does not appear on the Reuters Screen LIBORO1 Page, the rate for
that Reset Date will be determined as if the parties had specified
"CAD-LIBOR-Reference Banks" as the applicable Floating Rate
Option.

CHF-TOIS

“CHF-TOIS” means, for a Reset Date, a reference rate equal to the
overnight rate for tomorrow next deposits in Swiss Francs which
appears on the Reuters Screen CHFTOIS= Page as of 11:00 a.m.,
Zurich time, on the day that is one Zurich Banking Day preceding
that day. If such rate does not appear on the Reuters Screen
CHFTOIS= Page in respect of a Reset Date, the rate for that day will
be determined by the Calculation Agent.

DKK-LIBOR-BBA-SN

“DKK-LIBOR-BBA-SN” means, for a Reset Date, a reference rate
equal to the overnight rate as appearing on the Reuters Screen
DKKSNFSR= Page in respect of that day. If such rate does not
appear on the Reuters Screen DKKSNFSR= Page in respect of a
Reset Date, the rate for that day will be determined by the
Calculation Agent.

HKD-HONIX

“HKD-HONIX” means, for a Reset Date, a reference rate equal to
the overnight rate as calculated by the Hong Kong Brokers’
Association and appearing on the Reuters Screen HONIX Page as at
5:30 p.m., Hong Kong time, in respect of that day. If such rate does
not appear on the Reuters Screen HONIX Page in respect of a Reset
Date, the rate for that day will be determined by the Calculation
Agent.

NOK-NIBOR-BBA

For trades using an overnight benchmark (e.g, where Designated
Maturity = 1day),

“NOK-NIBOR-BBA” means, for a Reset Date, a reference rate
equal to the overnight rate as appearing on the Reuters Screen
OINOKTND-= Page on the day that is two Oslo Banking Days
preceding that Reset Date. If such rate does not appear on the
Reuters Screen OINOKTND= Page in respect of a Reset Date, the
rate for that day will be determined by the Calculation Agent.

For trades using a benchmark greater than overnight (e.g. where
Designated Maturity = 1 week, 2 weeks, 1 month etc.), “NOK-
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NIBOR-BBA” means, for a Reset Date, a reference rate for a period
of the Designated Maturity as appearing on the Reuters Screen
NIBR= Page on the day that is two Oslo Banking Days preceding
that Reset Date. If such rate does not appear on the Reuters Screen
NIBR= Page in respect of a Reset Date, the rate for that day will be
determined by the Calculation Agent.

NOK-NOWA

“NOK-NOWA” means, for a Reset Date, a reference rate equal to
the overnight rate as appearing on the Reuters Screen NOWA= Page
in respect of that day. If such rate does not appear on the Reuters
Screen NOWA-= Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

NZD-LIBOR-BBA

“NZD-LIBOR-BBA?”, for a Reset Date in the relevant Calculation
Period, is a reference rate equal to the overnight rate as appearing on
the Reuters Screen NZDSNFSR= Page as of 11:00 a.m., London
time, on the day that is two London Banking Days preceding that
Reset Date. If such rate does not appear on the Reuters Screen
NZDSNFSR= Page in respect of a Reset Date, the rate for that day
will be determined by the Calculation Agent.

USD-LIBOR-BBA-ON

“USD-LIBOR-BBA-ON” means USD-LIBOR-BBA, provided that
Section 7.1(ab)(xxii) and (xxv) of the 2006 Definitions shall be
amended by deleting the words "the day that is two London Banking
Days preceding that Reset Date" and replacing them with "the
relevant Reset Date". However, if such Reset Date is not a London
and New York Banking Day, the Floating Rate Option for such
Reset Date shall be the rate as of the first immediately preceding
London and New York Banking Day, determined in accordance with
the abovementioned provisions.

SGD-SONAR

"SGD-SONAR™ means, for a Reset Date, a reference rate equal to
the overnight rate as calculated by the Association of banks in
Singapore and appearing on the Reuters Screen ABSIRFIX01 Page
under the heading "SGD SWAP OFFER" as of 11:00 a.m.,
Singapore time, in respect of that day. If such rate does not appear on
the Reuters Screen ABSIRFIX01 Page in respect of a Reset Date, the
rate for that day will be determined by the Calculation Agent.

PLN-WIBOR-
WIBOmid

“PLN-WIBOR-WIBOmid” means the rate for a Reset Date will be
the average between the bid and ask rate for deposits in Polish Zloty
for a period of the Designated Maturity which appears on the Reuters
Screen WIBO Page as of 11:00a.m., Warsaw time, on the day that is
two Warsaw Banking Days preceding that Reset Date. If such rate
does not appear on the Reuters Screen WIBO Page, the rate for that
Reset Date will be determined by the Calculation Agent

TRY-TRLIBOR-BAT-
MID

“TRY-TRLIBOR-BAT-MID" means that the rate for a Reset Date
will be the average between the bid and ask rate for deposits in
Turkish Lira for a period of the Designated Maturity which appears
on the Reuters Screen TRYIBOR = Page as of 11:15a.m., Istanbul
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time, on the day that is two Istanbul Banking Days preceding that
Reset Date. If such rate does not appear on the Reuters Screen
TRYIBOR= Page, the rate for that Reset Date will be determined by
the Calculation Agent.
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Rev. 2013-11-%

(Release Date September-1,-2011January 25, 2013)
Appendix |

TRANSACTION RECORD DESCRIPTION:
EQUITY SHARE VARIANCE SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. Itis a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures™). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:

Eligible Transactions:

Equity Share Variance Swaps

New Trades

Full Terminations (can apply to all Equity Share Variance
Swaps, regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Share Variance
Swaps, regardless of whether the partially terminated trade was
originally made confirmed through the System)

Amendments (can apply only to Equity Share Variance Swaps
where the amended trade was originally confirmed through the
System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity share variance swaps shall in all
cases be a "Transaction Supplement"” (or any similar document not so named) that is
referred to (or described) in a master confirmation agreement, and in some cases a master
confirmation annex, that has been executed by two Users for the purpose of evidencing
such new trades between them (each, a "Transaction Supplement™). Related Master

Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a

Master Confirmation Agreement (or similar document not so named) relating to





equity share variance swaps that has been executed by the relevant two Users and
subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity share
variance swap transactions, executed by Users (or otherwise designated as
applicable pursuant to the governing Master Confirmation Agreement) and
subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity share variance swap transaction agreed between two Users whose terms and
provisions will be set forth in, governed by, construed in accordance with and subject to
the Confirmed Transaction Records themselves, such Master Documents and these
Operating Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users. The Users shall be
responsible for verifying that Transaction Records do not specify features that are
inconsistent or unsupported by the relevant Master Documents (including any Master
Documents based on published ISDA templates). The use of such inconsistent or
unsupported features may result in an improperly documented Equity Share Variance
Swap or may result in an Eligible Transaction inconsistent with the intent of the parties
thereto.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.





Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to transactions that constitute equity share variance or other
equity options (whether or not so named), or any other transaction that is not an equity
share variance swap. Such other transactions may only be submitted through the System
in accordance with the Transaction Record Description set forth in the relevant Appendix
to the Operating Procedures, if any (including, where applicable, the Legal Notice With
Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each New Trade submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.





# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (YIN)*
1 |Product Type R Y “EquityShareVarianceSwap” Company will maintain a table of valid
Eligible Product identifiers
1A(Transaction Type R Y New Trade Company will maintain a table of valid
Eligible Transaction identifiers
2 |Trade Reference Number R N Unique identifier input by User 40 character limit
3 |Submitting User Message ID @) N Users may include an additional 70 character limit
processing number for internal purposes
(e.g., tracking)
4 |Master Confirmation R Y Specify "EquityAmericas”, "EquityAmericas", "EquityEuropean”,
Transaction Type* "EquityEuropean", "ISDA2006VarianceSwapJapaneselnterd
"ISDA2006VarianceSwapJapaneselnterd|ealer”,
ealer", "ISDA2006VarianceSwapJapanese",
"ISDA2006VarianceSwapJapanese”, "ISDA2004VarianceSwapAmericasinter
"ISDA2004VarianceSwapAmericasinter |dealer”,
dealer", "ISDA2007VarianceSwapAmericas"
"ISDA2007VarianceSwapAmericas”, |,
"ISDA2007VarianceSwapAsiaExcluding['ISDA2007VarianceSwapAsiaExcluding
Japan”, Japan”,
"ISDA2007VarianceSwapEuropean”,  ['ISDA2007VarianceSwapEuropean”,
"EquityAsia" or "EquityAsia" or
“ISDA2007VarianceSwapAsiaExcluding“ISDA2007VarianceSwapAsiaExcluding
JapanRev1” JapanRev1”
5 [Trade Date R Y Any valid date Valid date format
6 |Master Confirm Date R Y Date of Master Confirmation Valid date format
Agreement
7 |Master Confirmation Annex @) Y Date of Master Confirmation Annex Valid date format

Date






# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (YIN)*
8 |Variance Seller R Y Company number assigned to Variance |Company will maintain table of User
Seller IDs*
9 |Variance Buyer R Y Company number assigned to Variance |[Company will maintain table of User
Buyer IDs*
10(Shares ID / Exchange ID R Y Specified by RIC (Reuters Instrument  |None
Code) including the suffix identifying
the exchange (Reuters Exchange Code,
or REC)
11|Related Exchange ID C- not allowed when the Master Y Specified by up to 10 REC (Reuters None
Confirmation Transaction Type is Exchange Code) identifiers, or the value
"1SDA2004VarianceSwapAmeric "ALL", or the value "N/A"
asInterdealer” or
"ISDA2007VarianceSwapAmeric
as". Optional when the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapAsiaEx
cludingJapan”, "EquityAsia" and
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1”. Otherwise,
required.
12 (Initial Level* C- required when Closing Level Y Initial Share Price for a Share. Up to two |Positive number; ISO currency code
is not included; otherwise not decimal places may be used; currency
allowed.
13|Closing Level* C- required when Initial Level is Y Closing Share Price for a Share. Specify ["Y" or blank
not included; otherwise not "Y" or leave blank
allowed.
14 |Variance Amount R Y Up to two decimal places may be used; |Positive number; ISO currency code
currency
15|Variance Strike Price R Y Up to four decimal places may be used [Positive number






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation

16

Variance Cap Applicable

C- not allowed when the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapEurope

an",
"ISDA2004VarianceSwapAmeric
asInterdealer” or
"ISDA2007VarianceSwapAmeric

as". Otherwise, optional.

Y

Specify "Y" or "N"

"Y" or "N"

17

Variance Cap*

C- optional when the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapEurope

an",
"ISDA2004VarianceSwapAmeric
asInterdealer" or
"ISDA2007VarianceSwapAmeric
as". When the Master
Confirmation Transaction Type
has any other value, required
when Variance Cap Applicable
has a value of "Y" and not
allowed otherwise.

Specify positive number with up to 11
whole numbers and up to four decimal
places

Positive number with up to 11 whole
numbers and up to four decimal places

18

Observation Start Date

o

Any valid date

Valid date format

19

Valuation Date

R

Any valid date

Valid date format






# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (Y/N)*
20 |Expected N* C- optional if the Master Y Positive integer Positive integer

Confirmation Transaction Type is
"ISDA2004VarianceSwapAmeric
asinterdealer",
"ISDA2007VarianceSwapAmeric

as",
"ISDA2007VarianceSwapAsiaEx
cludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"ISDA2007VarianceSwapEurope
an"; otherwise, required. When
the Master Confirmation
Transaction Type has any other
value, required when Variance
Cap Applicable has a value of
"Y" and not allowed otherwise

21

Options Price Valuation

C- not allowed when Future Price
Valuation has a value of "Y" and
may only be populated if the
Master Confirmation Transaction
Type is "EquityAmericas" or
"EquityEuropean”. Otherwise,
not allowed.

Specify "Y" or "N"

"Y" or "N"

22

Exchange Traded Contract*

C-required when Options Price
Valuation or Futures Price
Valuation has a value of "Y";
otherwise not allowed.

Specify year and month of Contract

Valid date format






# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (YIN)*
23|Options Exchange Dividends C-not allowed when "All Y Specify "Y" or "N" "Y" or "N"
Dividends" is populated. Not
Allowed when the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapEurope
an",
"ISDA2007VarianceSwapAsiaEx
cludingJapan”, "EquityAsia" or
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1”. Otherwise,
optional.
24 |Settlement Currency R Specify currency ISO currency code
25|Cash Settlement Payment C- required if the Master Positive integer Positive integer
Date Confirmation Transaction Type is
"ISDA2006VarianceSwapJapane
selnterdealer” or
"ISDA2006VarianceSwapJapane
se". Not allowed if the Master
Confirmation Transaction Type is
"ISDA2004VarianceSwapAmeric
asInterdealer"” or
"ISDA2007VarianceSwapAmeric
as". Otherwise, optional.
26 |Independent Amount @) Y Expressed as a percentage (numerical — [Any decimal number with up to 3 digits
Percentage* 5.550 would match 5.55); in addition,  [to the left of the decimal point and up to
independent amount payer and 5 to the right; Company will maintain
independent amount receiver would be [table of User IDs to be used for payer
indicated by Company number assigned [and receiver
to the relevant User
27 |Independent Amount* C- allowed only when Y Expressed as a positive number with up [Positive number; ISO currency code

Independent Amount Percentage
is not specified

to 2 decimal places; currency






# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (YIN)*
28 |Futures Price Valuation C- not allowed when Options Y Specify "Y" or "N" "Y" or "N"
Price Valuation has a value of
"Y". Otherwise, optional.
29 |Reference Currency C- required if the Master Y Specify currency code Valid currency code
Confirmation Transaction Type is
"ISDA2007VarianceSwapAsiaEx
cludingJapan”, "EquityAsia" or
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1”. Otherwise,
not allowed.
30|Reference Currency C- optional when Reference Y Specify "BankOfCanada", "BankOfCanada", "BankOfJapan",
Primary Rate Source* Currency is populated. "BankOfJapan”, "Bloomberg", "Bloomberg", "FederalReserve",
Otherwise, not allowed. "FederalReserve”, "FHLBSF", "ISDA", ["FHLBSF", "ISDA", "Reuters",
"Reuters"”, "SAFEX", or "Telerate". "SAFEX", or "Telerate"
31|Reference Currency C- optional when Reference Y Specify up to 255 alphanumeric Text
Primary Rate Source Page* |Currency Primary Rate Source is characters
populated. Otherwise, not
allowed.
32|Reference Currency C- optional when Reference Y Specify up to 255 alphanumeric Text
Primary Rate Source Page |Currency Primary Rate Source is characters
Heading* populated. Otherwise, not
allowed.
33|Reference Currency C- optional when Reference Y Specify "BankOfCanada”, "BankOfCanada", "BankOfJapan",
Secondary Rate Source* Currency Primary Rate Source is "BankOfJapan”, "Bloomberg", "Bloomberg", "FederalReserve",
populated. Otherwise, not "FederalReserve”, "FHLBSF", "ISDA", ["FHLBSF", "ISDA", "Reuters",
allowed. "Reuters", "SAFEX", or "Telerate". "SAFEX", or "Telerate"
34 |Reference Currency C- optional when Reference Y Specify up to 255 alphanumeric Text

Secondary Rate Source
Page*

Currency Secondary Rate Source
is populated. Otherwise, not
allowed.

characters






# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (Y/N)*
35|Reference Currency C- optional when Reference Y Specify up to 255 alphanumeric Text

Secondary Rate Source Page
Heading*

Currency Secondary Rate Source
is populated. Otherwise, not
allowed.

characters

36

Reference Currency Fixing
Time

C-required when Reference
Currency Primary Rate Source is
populated. Otherwise, not
allowed.

Specify time

Valid time format

37

Reference Currency
Business Days

C-required when Reference
Currency Primary Rate Source is
populated. Otherwise, not
allowed.

Specify valid business center

\Valid business center

38

All Dividends

C- required if the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapAsiaEx

cludingJapan”, "EquityAsia", or

“ISDA2007VarianceSwapAsiaEx

cludingJapanRev1”. Otherwise,
optional.

Specify "Y" or "N"

" or "N"

39

Local Jurisdiction

C- required if the Master
Confirmation Transaction Type is
"ISDA2007EquityAsiaExcluding

Japan", "EquityAsia" or
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1”. Otherwise,

not allowed.

Specify "India", "Indonesia", "Korea",
"Taiwan", "Malaysia", “Thailand”,
“China”, “Pakistan”, “Vietnam”,
“Afghanistan”, “Hong Kong”, “Japan”,
“Singapore”, Australia”, “New Zealand”,

“Philippines” or "NotApplicable"

"India", "Indonesia", "Korea", "Taiwan",
"Malaysia", “Thailand”, “China”,
“Pakistan”, “Vietnam”, “Afghanistan”,
“Hong Kong”, “Japan”, “Singapore”,
Australia”, “New Zealand”,

“Philippines” or "NotApplicable"

40

Contractual Supplements*

o

Either the
"ISDA2007FullLookthroughDepository
ReceiptSupplement" or
"1SDA2007PartialLookthroughDepositor
yReceiptSupplement" may be specified
but not both.

Either the
"1SDA2007FullLookthroughDepository
ReceiptSupplement" or
"1SDA2007PartialLookthroughDepositor
yReceiptSupplement" may be specified

but not both.
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# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation
(R/OIC) (Y/N)*
41|Observation Frequency C-optional if Observation Start Y Specified as an integer multiple of a An integer multiple of a period “D”,

Date is present. Otherwise, not
allowed

perlod “D”, ccway’ “M”, or cLY” (e.g.’
“1M” for one month). Exact matching is
required (e.g., “12M” will not match
“1Y75)

“W” “M” or “Y”
) >

42 |Observation Roll C-required if Observation Y The value provided for the roll Valid value for roll convention
Convention Frequency is present. Otherwise, convention will be dependent on the
not allowed. Observation Frequency.
If the period is “Y” or “M”, specify
“EOM?” or any integer from 1 to 30.
If the period is “W?”, specify “MON”,
“TUE”, “WED”, “THU”, “FRI”, “SAT”,
or “SUN”.
If the period is “D”, specify “NONE”.
43|USI C- required if GTR Indicator is |Conditiona|Specify the Unique Swap Identifier 1-40 alphanumeric characters
Y. Otherwise Optional. | when
present
44|US| Prefix C-required if USI is populated. |Conditiona|Specify the prefix for the Unique Swap |1-40 alphanumeric characters
Otherwise, not allowed. I when |Identifier
present
45|RCP Required if USI is populated. |Conditiona|Company number assigned to User that |Company will maintain table of User IDs
Otherwise optional I when |is the Reporting Counterparty
present
This field is conditionally
matching and will mismatch only
in the following circumstances:
- Participant and Counterparty
provide different RCP values
46 |Prior USI Optional Conditiona|Depicts any additional USIs relating to  (Up to 5 USI values separated by a
I when |[the transaction semicolon when multiple submitted
present
47|Prior USI Prefix C-required if Prior USI is Conditiona|Depicts the prefixes of any additional  [Up to 5 USI Prefix values separated by a
populated. Otherwise optional I when |USIs relating to the transaction semicolon when multiple submitted
present
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# Data Element Name Required/Optional/Conditional| Matching| Means of Specifying Information Validation

(R/IOIC) (YIN)*
48|GTR Indicator* Optional N Specify “Y™ only. Default is blank, “Y” or “N”
which equates to “N”
49 |Counterparty C-optional when GTR Indicator N Specify “Y™ only. Default is blank “Y” or “N”
NonDisclosure* is “Y”” and RCP is the same as which equates to “N”

Submitting User. Otherwise not
allowed.

The following Notes apply to the above table:

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 4, Master Confirm Transaction Type: This refers to a ""Product Type" that would otherwise be specified in
a written Transaction Supplement. The related Master Confirmation Agreement (data element 6) and/or
Master Confirmation Annex (data element 7) provides that certain terms apply to the subject Eligible
Transaction depending on the designated Product Type. The Company will not be responsible for verifying that
the terms of such Master Confirmation Agreement and/or Master Confirmation Annex function properly with
the items specified in the Transaction Record.

Items 8 and 9, Variance Seller and Variance Buyer: These are the designations of the Users that are parties to the
transaction. The submitted transmission must be identified as originating from the Family of either the
Variance Seller or Variance Buyer, or it will not be accepted.

Item 12, Initial Level: Users can specify an Initial Share Price in this data element 12 or use the Closing Share
Price on the Observation Start Date by specifying "Y" in data element 13.

Item 13, Closing Level: Users can specify an Initial Share Price in data element 12 or use the Closing Share Price
on the Observation Start Date by specifying "Y' in this data element 13.

Item 17, Variance Cap: If Y™ is specified in data element 16, Users must specify a Variance Cap in this data
element 17.

Item 20, Expected N: If the Master Confirmation Transaction Type is the
"ISDA2004VarianceSwapAmericasinterdealer®, ""ISDA2007VarianceSwapAmericas' or
"ISDA2007VarianceSwapEuropean®, Expected N shall be deemed to refer to "N**. For
"ISDA2007VarianceSwapAsiaExcludingJapan™, if Annex 4 of the 2009 ISDA AEJ Derivatives Protocol (**Annex
4" of the “AEJ Protocol”) has been elected to apply, then as between two Adhering Parties, such parties as
defined in the AEJ Protocol, who have so elected, Expected N shall be ""Expected N*. If Annex 4 has not been
elected to apply by one or both parties, Expected N shall be deemed to be ""N*".
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Item 22, Exchange Traded Contract: Unless otherwise specified in the Master Confirmation Agreement or
Master Confirmation Annex, if options contracts on the Shares with the designated year and month trade on
more than one exchange, the exchange for purposes of determining the Exchange Traded Contract shall be the
primary options exchange for such options contracts.

Items 26 and 27, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in
the governing Credit Support Annex, or similar document not so named, relating to the Master Agreement
referred to in the applicable Master Confirmation Agreement). An Independent Amount Percentage must be
expressed as a percentage and should be understood as a percentage of the number that is equal to the VVariance
Amount times 2 times the square root of the Variance Strike Price. An Independent Amount must be expressed
as an amount in the applicable currency. If an Independent Amount Percentage or Independent Amount is
applicable, the parties must also identify the independent amount payer and independent amount receiver by
Company assigned ID, similar to how Variance Seller and Variance Buyer are designated. One or another of
the Variance Seller or Variance Buyer must also be the independent amount payer or receiver. If an
Independent Amount Percentage or Independent Amount is not indicated, it does not necessarily mean that
there is no Independent Amount, rather that any Independent Amount applicable to the transaction or a
portfolio containing the transaction may be specified in a different document (e.g., an applicable Credit Support
Annex, Master Confirmation Agreement, Master Agreement or similar document) and is not specified in the
related Transaction Record.

Items 30-35: These items specify the primary and secondary publishers of the rates that are used to calculate the
Equity Amount as well as the specified page and page heading where such rates are obtained. The ""Market
Practice Statement Regarding Change In TWD Fixing Time in the ISDA AEJ Price Source Matrix" memo
issued by ISDA® on 25 June 2009 shall be applicable as set forth in the memo (the ""TWD Fixing Time Memo").

In accordance with the preceding, for the parties so specified in the TWD Fixing Time Memo, any trade
involving TWD as the Reference Price Currency which is documented pursuant to the Second Revised 2005 AEJ
Interdealer Master Equity Derivatives Confirmation Agreement, Revised 2007 AEJ Master Variance Swap
Confirmation Agreement or Revised 2008 AEJ Master Equity Derivatives Confirmation Agreement (or previous
versions thereof) (collectively “AEJ MCA TWD Transactions”) and with a Trade Date on or after 25 June 2009
and for all transactions with a fixing occurring on or after 25 June 2009 will (unless otherwise agreed by the
parties) automatically incorporate the Revised TWD Fixing Time Reference Price Source, as defined herein:

Revised TWD Fixing Time Reference Price Source:
REUTERS SCREEN TAIFX1 PAGE UNDER THE HEADING “SPOT” AS OF 11:00 AM TAIPEI TIME, OR
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IF NO RATE APPEARS AS OF 11:00 AM TAIPEI TIME, THE RATE
THAT FIRST APPEARS IN ANY OF THE NEXT SUCCEEDING 15 MINUTE INTERVALS AFTER SUCH
TIME, UP TO AND INCLUDING 12:00 NOON TAIPEI TIME.

»—|tem 40, Contractual Supplements: Users may identify that either the

"ISDA2007FullLookthroughDepositoryReceiptSupplement™ or
"ISDA2007PartialLookthroughDepositoryReceiptSupplement' applies to the relevant transaction. The parties
are responsible for verifying that any such designation functions properly with the relevant Master
Confirmation Agreement.

Item 48, GTR Indicator. If ""Y"" is specified with respect to this item in a party’s Transaction Record, then such

party agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives
Repository Ltd. Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.)
LLC (“DDR”, collectively with the GTR, a “Repository”). Notwithstanding anything to the contrary in these
Operating Procedures, each User, by virtue of submitting a Transaction Record pursuant to this Appendix,
hereby agrees and consents to the transmission of relevant trade data from the Transaction Record to the
Repository. The Company shall not be responsible for the Repository’s use or disclosure of any such data.
Item 49, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction

Record and if the party submitting the Transaction Record is also the RCP, then such party instructs the
Company not to disclose the identifier or name of its counterparty as part of the Transaction Record sent to the
Repository. The Company shall not be responsible for User’s disclosure or nondisclosure of counterparty name.
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Transaction Record Description for Full Terminations and Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations or partial terminations shall in all cases
be a termination agreement or partial termination agreement, as the case may be (each a
"Relevant Agreement"), that would have been fully executed between the parties to a transaction
in an equity share variance swap that is being terminated in full or terminated in part (regardless
of whether the equity share variance swap was confirmed through the System, outside the system
through the use of master confirmation agreements and transaction supplements, or through
some other means). The purpose of the Relevant Agreement would be to evidence: the identity
of the transaction being terminated in full or terminated in part, the effective date of the
termination in full or termination in part and the payment, if any, to be made between the parties
in connection with the termination in full or termination in part. Notwithstanding any provision
in any document evidencing and/or governing any equity share variance swap intended to be
terminated in full or terminated in part, each User agrees that the submission of Transaction
Records by it and any other User through the System for full termination or partial termination of
such transaction shall constitute an acceptable method under such document(s) for evidencing
and confirming the full termination or partial termination of such transaction. Each User further
agrees that Confirmed Transaction Records designating the product and transaction type
governed by this Transaction Record Description and relating to the full termination or partial
termination of a transaction in an equity share variance swap shall constitute such User’s
agreement to terminate in full or terminate in part such transaction as of the Termination
Effective Date identified in such Confirmed Transaction Records and to receive or pay the
Payment Amount identified in such Confirmed Transaction Records on the Payment Settlement
Date identified in such Confirmed Transaction Records. With respect to full terminations,
following such termination and payment, neither party shall have any obligation to the other
under such transaction, and with respect to partial terminations, neither party shall have any
obligation to the other under such transaction with respect to portion of the original transaction
so terminated following such termination and payment.

Where the transaction being fully terminated or partially terminated was originally confirmed
through the System, it will be identified by User Trade Reference Numbers for the original
transaction, which numbers are recorded by the System for each Confirmed Transaction Record.
Where the transaction being fully terminated or partially terminated was not originally confirmed
through the System, it will be identified by the data elements specified for New Trades on the
above table, which are intended to correspond to the same named items in the transaction being
fully terminated or partially terminated. Users are responsible for assuring that these elements
are sufficient to uniquely identify the transaction to be fully terminated or partially terminated.
With respect to full terminations or partial terminations confirmed through the System,
matching on data elements specified for New Trades are for identification purposes only,
and shall not be effective to retroactively change the terms of the transaction being fully
terminated or partially terminated.

If a transaction is being partially terminated, such transaction will be partially terminated to the
extent of the decrease in the Variance Amount indicated in item 12 of the Transaction Record
Data Elements in the table below, with the Outstanding Variance Amount effective after the
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effective date of the partial termination being the amount specified in item 13 of the Transaction
Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations or partial terminations of transactions that constitute
equity share variance or other equity options (whether or not so named), or any other transaction
that is not an equity share variance swap. Such other full terminations or partial terminations
may only be submitted through the System in accordance with the applicable Transaction Record
Description set forth in the relevant Appendix to the Operating Procedures, if any (including,
where applicable, the Legal Notice With Respect to Certain Options Issued by U.S. Persons set
forth therein).

In addition, in connection with each partial termination submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an “eligible
contract participant™ as defined in Section 1a(12)(A) or (B) of the Commodity Exchange Act, as
amended.
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Required/Optional/ |Matching - . .
# Data Element Name Conditional (RIO/C) | (Y/N) Means of Specifying Information Validation
For All Full Terminations and
Partial Terminations
1 |Product Type R Y “EquityShareVarianceSwap” Company will maintain a table of
valid Eligible Product identifiers.
1A[Transaction Type R Y Full Termination or Partial Termination Company will maintain a table of
valid Eligible Transaction
identifiers.
2 |Trade Reference Number for R N Unique identifier input by User. To fully 40 character limit
Original Transaction* terminate or partially terminate a transaction
confirmed through System, must match data
element 2 in original Transaction Record.
3 |Submitting User Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4 |Submitting User Message 1D 0] N Users may include in an additional processing 250 character limit
number for internal purposes (e.g., tracking)
5 |Payer R Y Company number assigned to User Company will maintain a table of
User IDs*
6 |Payee R Y Company number assigned to User Company will maintain a table of
User IDs*
7 |Payment Amount o Y*  |Amount of full termination payment or partial Positive Integer
termination payment; matching tolerance of one
currency unit
8 |Payment Currency C- required if item 7 is Y Currency of full termination payment or partial 1SO currency code
completed termination payment.
9 |Payment Settlement Date C- required if item 7 is Y Date of full termination payment or partial Valid date format™
completed termination payment.
10|Termination Trade Date R Y Trade Date of the full termination or partial Valid date format

termination payment.
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Required/Optional/ |Matching

# Data Element Name Conditional (RIO/C) | (Y/N) Means of Specifying Information Validation
11|Termination Effective Date R Y Effective date of the full termination or partial Valid date format
termination.
12 |Affected Variance Amount C-required if Y Reduction in Variance Amount 0 to 12 whole numbers with 0 to 2
Transaction Type is decimal places
Partial Termination;
otherwise, not allowed.
13|Outstanding Variance Amount C-required if Y Outstanding Variance Amount’ after the reduction |0 to 12 whole numbers with 0 to 2
Transaction Type is for a partial termination. decimal places

Partial Termination;
otherwise, not allowed.

Additional Elements for When |C- required if original
Original Trade not in System [transaction is not in the
Based on New Trade Template* |System

*The following Notes apply to the above table:

e General: With respect to full terminations or partial terminations of transactions not originally confirmed
through the System, Users must specify in the relevant Transaction Record all data elements set forth in the
table for New Trades. These data elements need not be included in Transaction Records for full terminations or
partial terminations of transactions originally confirmed through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for an original transaction that are submitted by the separate parties to a full termination or partial
terminations need not, and will not, match, the status of Confirmed for a full termination or partial termination
of a transaction originally confirmed through the System will require that each such Submitting User Reference
Numbers for an original transaction match exactly data element 2 in the Transaction Record submitted by that
User for the original transaction as Confirmed. Where the fully terminated or partially terminated trade was
not originally confirmed through the System, this number will be used solely as the transaction reference
number for the full termination or partial termination itself. In that case, this data element will not be used to
identify the transaction to be fully terminated or partially terminated (rather the data elements required for
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New Trades will be used) and the full termination or partial termination will not be ineffective due to the failure
of this number to conform to the actual User trade reference number for the original transaction.

Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will
not be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is
Euro).

Item 12, Affected Variance Amount: This represents the decrease in the Variance Amount in case of a partial
termination.

Item 13, Outstanding Variance Amount: The outstanding Variance Amount after giving effect to the applicable
partial termination.
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Transaction Record Description for Amendments
Replaced Document:

The Replaced Document for amendments to transactions that are equity share variance
swaps shall in all cases be a "Transaction Supplement” (or any similar document not so
named) that is referred to (or described) in a master confirmation agreement, and in some
cases a master confirmation annex, that has been executed by two Users for the purpose
of evidencing such amendments between them (each, a "Transaction Supplement").
Related Master Documents shall be:

o Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity share variance swaps that has been executed by the relevant two Users and
subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity share
variance swap transactions, executed by Users (or otherwise designated as
applicable pursuant to the governing Master Confirmation Agreement) and
subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement, Master Confirmation Agreement or Master Confirmation Annex.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
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by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity share variance swap transaction agreed between two Users
whose terms and provisions will be set forth in, governed by, construed in accordance
with and subject to the Confirmed Transaction Records themselves, such Master
Documents and these Operating Procedures, including this Transaction Record
Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to amendments to transactions that constitute equity share
variance or other equity options (whether or not so named), or any other transaction that
IS not an equity share variance swap. Such amendments may only be submitted through
the System in accordance with the applicable Transaction Record Description set forth in
the relevant Appendix to the Operating Procedures, if any (including, where applicable,
the Legal Notice With Respect to Certain Options Issued by U.S. Persons set forth
therein).

In addition, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the
exception of the parties to the trade. An amendment Transaction Record includes all the
fields of a new trade plus Amendment Trade Date, Amendment Effective Date, and the
fields required to describe the payment, if any, associated with the amendment
(Amendment Payer, Amendment Payment Date, and Amendment Payment Amount).
The identification of the parties to the trade (Variance Buyer and Variance Seller)
submitted on an amendment Transaction Record must be the same as the original
confirmed trade, or the Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement
were executed. Amendment Trade Date sets forth the trade date of the amendment, and
Amendment Effective Date sets forth the effective date of the amendment. Otherwise,
the Transaction Record amends and restates the amended trade. The optional fields that
describe the payment specify which party pays the other party.
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Amendment transactions will only be accepted for transactions that are confirmed in the
System. If an amendment is submitted with a transaction reference number that is not
found in the Company’s database or is associated in the Company’s database with an
unconfirmed transaction of any type (including new trades, terminations and
assignments), the Transaction Record will be rejected.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.
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#| Data Element Name | Required/Optional/Conditional |Matching| Means of Specifying Information Validation
(R/OIC) (YIN)*
1 |Product Type R Y “EquityShareVarianceSwap”™”’ Company will maintain a table of valid
Eligible Product identifiers

1 [Transaction Type Amendment Company will maintain a table of valid
A Eligible Transaction identifiers
2 [Trade Reference R N Unique identifier input by User 40 character limit

Number
3 |Submitting User O N Users may include an additional 70 character limit

Message ID processing number for internal purposes

(e.g., tracking)

4 |Amendment Trade R Y Any date Valid date format

Date
5 |Amendment Effective R Y Any date Valid date format

Date
6 |[Amendment Payer C Y Company number assigned to User Company will maintain table of User

IDs*

7 |Amendment Payment Cc Y Any date Valid date format

Date
8 |Amendment Payment O Y Positive integer and currency Positive integer and 1SO currency code

Amount

Additional Elements
Based on New Trade
Template

The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.
e |tem 6, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment
Amount with respect to the amendment.
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e Item 8, Amendment Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the
currency is Euro).
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Rev. 201+-13-1

(Release Date September-1,-2011January 25, 2013)
Appendix J

TRANSACTION RECORD DESCRIPTION:
EQUITY INDEX VARIANCE SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures™). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:
Eligible Transactions:

Equity Index Variance Swaps

New Trades

Full Terminations (can apply to all Equity Index Variance Swaps,
regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Index Variance
Swaps, regardless of whether the partially terminated trade was
originally made confirmed through the System)

Amendments (can apply only to Equity Index Variance Swaps
where the amended trade was originally confirmed through the
System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity index variance swaps shall
in all cases be a "Transaction Supplement” (or any similar document not so
named) that is referred to (or described) in a master confirmation agreement, and
in some cases a master confirmation annex, that has been executed by two Users
for the purpose of evidencing such new trades between them (each, a "Transaction
Supplement”). Related Master Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a

Master Confirmation Agreement (or similar document not so named) relating to
equity index variance swaps that has been executed by the relevant two Users and





subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity index
variance swap transactions, executed by Users (or otherwise designated as
applicable pursuant to the governing Master Confirmation Agreement) and
subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or
Master Confirmation Annex will be identified by date and the Master
Confirmation Transaction Type specified will, where applicable, be used to select
among the Master Confirmation Agreements or Master Confirmation Annexes
identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the
Master Agreement, Master Confirmation Agreement or Master Confirmation
Annex.

Notwithstanding any provision in the related Master Documents, each User agrees
that the submission of Transaction Records by it and any other User through the
System shall constitute an acceptable method under such Master Documents for
evidencing and confirming the terms to be specified in any Transaction
Supplement referenced in or to be governed by such Master Documents. Each
User further agrees that Confirmed Transaction Records designating the Eligible
Product and Eligible Transaction governed by this Transaction Record
Description and referencing the relevant Master Documents shall (1) have the
same legal effect as a fully executed Replaced Document entered into pursuant to
and subject to the terms of such Master Documents and (2) shall evidence a new
equity index variance swap transaction agreed between two Users whose terms
and provisions will be set forth in, governed by, construed in accordance with and
subject to the Confirmed Transaction Records themselves, such Master
Documents and these Operating Procedures, including this Transaction Record
Description.

In the event that the features specified in a Transaction Record differ from those
specified in the relevant Master Document, the features specified in such
Transaction Record shall govern unless otherwise agreed between the relevant
Users. The Users shall be responsible for verifying that Transaction Records do
not specify features that are inconsistent or unsupported by the relevant Master
Documents (including any Master Documents based on published ISDA
templates). The use of such inconsistent or unsupported features may result in an





improperly documented Equity Index Variance Swap or may result in an Eligible
Transaction inconsistent with the intent of the parties thereto.

The governing law of the Master Documents shall also govern the obligations
created by any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to
govern and may not be used with respect to transactions that constitute equity
index variance or other equity options (whether or not so named), or any other
transaction that is not an equity index variance swap. Such other transactions may
only be submitted through the System in accordance with the Transaction Record
Description set forth in the relevant Appendix to the Operating Procedures, if any
(including, where applicable, the Legal Notice With Respect to Certain Options
Issued by U.S. Persons set forth therein).

In addition, in connection with each New Trade submitted pursuant to this
Transaction Record Description, each User shall be deemed to represent and
warrant that it is an "eligible contract participant” as defined in Section 1a(12)(A)
or (B) of the Commodity Exchange Act, as amended.

Without limiting any other provisions of the Operating Procedures or the User
Agreement, each User submitting an equity index variance swap trade shall be
deemed to represent, warrant and agree with the Company that it has obtained,
and will maintain in effect during the term of such trade, any license or other
rights with respect to the underlying index required in connection with the
execution of such trade and the submission and confirmation thereof through the
System.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction
Record Description are named in the table below and shall have the meanings set
forth or contemplated in the relevant Master Documents (unless the context
clearly indicates an intent to identify product and transaction type, trade reference
numbers, a transaction date or the Master Documents themselves), including
meanings that may be set forth in any other resource identified in the Master
Documents. In the event of any inconsistency between a Transaction Record and
the relevant Master Documents, the Transaction Record shall govern (unless
otherwise agreed between Users). The table below sets forth information relating
to certain data elements that Users will be required to provide. Actual
Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may
be specified in FpML). Users should consult the Applicable Publications for
further information on the inputting of data.





Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
1 Product Type R Y “EquitylndexVarianceSwap” Company will maintain a table of
valid Eligible Product identifiers
1A | Transaction Type New Trade Company will maintain a table of
valid Eligible Transaction identifiers
2 Trade Reference Number R N Unique identifier input by User 40 character limit
3 Submitting User Message ID 0] N Users may include an additional 70 character limit
processing number for internal purposes
(e.g., tracking)
4 Master Confirmation R Y Specify "EquityAmericas”, "EquityAmericas”,

Transaction Type* "EquityEuropean”, "EquityEuropean”,
"ISDA2006VarianceSwapJapaneselnterd | "ISDA2006VarianceSwapJapanesel
ealer”, nterdealer”,
"ISDA2006VarianceSwapJapanese”, "ISDA2006VarianceSwapJapanese"
"ISDA2004VarianceSwapAmericasinterd | ,
ealer", "ISDA2004VarianceSwapAmericas
"ISDA2007VarianceSwapAmericas", Interdealer",
"ISDA2007VarianceSwapAsiaExcluding | "ISDA2007VarianceSwapAmericas
Japan",
“ISDA2007VarianceSwapAsiaExcluding | "ISDA2007VarianceSwapAsiaExcl
JapanRev1”, or udingJapan”,
“ISDA2007VarianceSwapEuropean" or “ISDA2007VarianceSwapAsiaExcl
"EquityAsia" udingJapanRev1”, or

"ISDA2007VarianceSwapEuropean
" or "EquityAsia"
5 Trade Date R Y Any valid date Valid date format
6 Master Confirm Date R Y Date of Master Confirmation Agreement | Valid date format
7 Master Confirmation Annex @) Y Date of Master Confirmation Annex Valid date format
Date
8 | Variance Seller R Y Company number assigned to Variance Company will maintain table of
Seller User IDs*
9 | Variance Buyer R Y Company number assigned to Variance Company will maintain table of
Buyer User IDs*
10 | Index ID R Y Specified by RIC (Reuters Instrument None
Code)
11 | Exchange ID* R Y Specified by up to 10 REC (Reuters None

Exchange Code) identifiers, or the value
"MULTI".






Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
12 | Related Exchange ID C- not allowed when the Master Y Specified by up to 10 REC (Reuters None
Confirmation Transaction Type is Exchange Code) identifiers, or the value
"ISDA2004VarianceSwapAmeric "ALL", or the value "N/A"
asInterdealer" or
"ISDA2007VarianceSwapAmeric
as". Optional when the Master
Confirmation Transaction Type is
"ISDA2007VarianceSwapAsiaExc
ludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"EquityAsia”. Otherwise,
required.
13 | Initial Level* C- required if Closing Level and Y Initial Index Level for an Index. Up to Positive number; ISO currency code
Expiring Contract Level are not two decimal places may be used;
included; otherwise not allowed. currency
14 | Closing Level* C- required if Initial Level and Y Closing Index Level for an Index. "Y" or blank
Expiring Contract Level are not Specify "Y" or leave blank
included; otherwise not allowed.
15 | Variance Amount R Y Up to two decimal places may be used; Positive number; ISO currency code
currency
16 | Variance Strike Price R Y Up to four decimal places may be used Positive humber
17 | Variance Cap Applicable ) Y Specify "Y" or "N" "Y" or "N"
18 | Variance Cap* C- optional when the Master Y Specify positive number with up to 11 Positive number with up to 11
Confirmation Transaction Type is whole numbers and up to four decimal whole numbers and up to four
"ISDA2007VarianceSwapEuropea places decimal places
n",
"ISDA2004VarianceSwapAmeric
asinterdealer" or
"ISDA2007VarianceSwapAmeric
as". When the Master
Confirmation Transaction Type
has any other value, required
when Variance Cap Applicable
has a value of "Y" and not allowed
otherwise.
19 | Observation Start Date ) Y Any valid date Valid date format






Data Element Name

Required/Optional/Conditional
(R/OIC)

Matching
(Y/N)*

Means of Specifying Information

Validation
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Valuation Date

R

Y

Any valid date

Valid date format
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Expected N*

C- optional if the Master
Confirmation Transaction Type is
"ISDA2004VarianceSwapAmeric

asinterdealer",
"ISDA2007VarianceSwapAmeric
as",
"ISDA2007VarianceSwapAsiaExc
ludingJapan™,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"ISDA2007VarianceSwapEuropea
n"; otherwise, required.

Y

Positive integer

Positive integer
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Options Price Valuation*

C- not allowed if Future Price
Valuation has a value of "Y" and
may only be populated if the
Master Confirmation Transaction
Type is "EquityAmericas” or
"EquityEuropean”. Not allowed
otherwise.

Specify "Y" or "N"

"Y" or "N"
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Exchange Traded Contract*

C- optional if the Master
Confirmation Transaction Type is
"ISDA2004VarianceSwapAmeric

asinterdealer" or
"ISDA2007VarianceSwapAmeric
as",
"ISDA2007VarianceSwapAsiaExc
ludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"EquityAsia" and not allowed
when either Futures Price
Valuation or Options Price
Valuation has a value of "N".
When the Master Confirmation
Transaction Type has any other
value, required when Futures
Price Valuation or Options Price

Specify year and month of Contract

Valid date format






Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
Valuation has a value of "Y".
Otherwise, not allowed.
24 | Settlement Currency R Y Specify currency ISO currency code
25 | Cash Settlement Payment Date* C- required if the Master Y Positive integer Positive integer
Confirmation Transaction Type is
"ISDA2006VarianceSwapJapanes
elnterdealer" or
"ISDA2006VarianceSwapJapanes
e". Not allowed if the Master
Confirmation Transaction Type is
"ISDA2004VarianceSwapAmeric
asinterdealer” or
"ISDA2007VarianceSwapAmeric
as". Otherwise, optional.
26 | Independent Amount O Y Expressed as a percentage (numerical — Any decimal number with up to 3
Percentage* 5.550 would match 5.55); in addition, digits to the left of the decimal point
independent amount payer and and up to 5 to the right; Company
independent amount receiver would be will maintain table of User IDs to be
indicated by Company number assigned used for payer and receiver
to the relevant User
27 | Independent Amount* C- allowed only if Independent Y Expressed as a positive number with up Positive number; ISO currency code
Amount Percentage is not to 2 decimal places; currency
specified
28 | Expiring Contract Level C- required if the Master Y Specify "Y" or leave blank. "Y" or leave blank.

Confirmation Transaction Type is
"ISDA2007VarianceSwapEuropea
n",
"ISDA2004VarianceSwapAmeric
asinterdealer",
"ISDA2007VarianceSwapAmeric
as",
"ISDA2007VarianceSwapAsiaExc
ludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"EquityAsia" and the Initial Level
and Closing Level fields are not
populated. Otherwise, not






Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
allowed.
29 | Futures Price Valuation C- not allowed if Options Price Y Specify "Y" or "N" "Y" or "N"
Valuation has a value of "Y".
Otherwise, optional.
30 | Reference Currency C- required if the Master Y Specify currency code Valid currency code
Confirmation Transaction Type is
"ISDA2007VarianceSwapAsiaExc
ludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"EquityAsia". Otherwise, not
allowed.
31 | Reference Currency Primary C- optional when Reference Y Specify "BankOfCanada", "BankOfCanada", "BankOfJapan",
Rate Source* Currency is populated. Otherwise, "BankOfJapan", "Bloomberg", "Bloomberg", "FederalReserve",
not allowed. "FederalReserve", "FHLBSF", "ISDA", "FHLBSF", "ISDA", "Reuters",
"Reuters”, "SAFEX", or "Telerate". "SAFEX", or "Telerate"
32 | Reference Currency Primary C- optional when Reference Y Specify up to 255 alphanumeric Text
Rate Source Page* Currency Primary Rate Source is characters
populated. Otherwise, not
allowed.
33 | Reference Currency Primary C- optional when Reference Y Specify up to 255 alphanumeric Text
Rate Source Page Heading* Currency Primary Rate Source is characters
populated. Otherwise, not
allowed.
34 | Reference Currency Secondary C- optional when Reference Y Specify "BankOfCanada", "BankOfCanada", "BankOfJapan",
Rate Source* Currency Primary Rate Source is "BankOfJapan", "Bloomberg", "Bloomberg", "FederalReserve",
populated. Otherwise, not "FederalReserve", "FHLBSF", "ISDA", "FHLBSF", "ISDA", "Reuters",
allowed. "Reuters", "SAFEX", or "Telerate". "SAFEX", or "Telerate"
35 | Reference Currency Secondary C- optional when Reference Y Specify up to 255 alphanumeric Text
Rate Source Page* Currency Secondary Rate Source characters
is populated. Otherwise, not
allowed.
36 | Reference Currency Secondary C- optional when Reference Y Specify up to 255 alphanumeric Text
Rate Source Page Heading* Currency Secondary Rate Source characters
is populated. Otherwise, not
allowed.
37 | Reference Currency Fixing C-required when Reference Y Specify time Valid time format






Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
Time Currency Primary Rate Source is
populated. Otherwise, not
allowed.
38 | Reference Currency Business C-required when Reference Y Specify valid business center Valid business center
Days Currency Primary Rate Source is
populated. Otherwise, not
allowed.
39 | Multiple Exchange Index Annex C- required if the Master Y Specify "Y" or "N" "Y" or "N"
Confirmation Transaction Type is
"ISDA2007VarianceSwapEuropea
n",
"ISDA2007VarianceSwapAsiaExc
ludingJapan”,
“ISDA2007VarianceSwapAsiaEx
cludingJapanRev1” or
"EquityAsia”. Otherwise, not
allowed.
40 | Observation Frequency C-optional if Observation Start Y Specified as an integer multiple of a An integer multiple of a period “D”,
Date is present. Otherwise, not period “D”, “W”, “M”, or “Y” (e.g., “W”, “M”, or “Y”
allowed “1M” for one month). Exact matching is
required (e.g., “12M” will not match
“1Y”)
41 | Observation Roll Convention C-required if Observation Y The value provided for the roll Valid value for roll convention
Frequency is present. Otherwise, convention will be dependent on the
not allowed. Observation Frequency.
If the period is “Y” or “M”, specify
“EOM?” or any integer from 1 to 30.
If the period is “W?, specify “MON”,
“TUE”, “WED”, “THU”, “FRI”, “SAT”,
or “SUN”.
If the period is “D”, specify “NONE”.
41 | Usl C- required if GTR Indicator is Y. | Conditio | Specify the Unique Swap Identifier 1-40 alphanumeric characters
Otherwise optional. nal when
present
43 | USI Prefix C-required if USI is populated. Conditio | Specify the prefix for the Unique Swap 1-40 alphanumeric characters






Required/Optional/Conditional | Matching Means of Specifying Information Validation
Data Element Name (R/IOIC) (YIN)*
Otherwise, not allowed. nal when | Identifier
present
44 | RCP Required if USI is populated. Conditio | Company number assigned to User that is | Company will maintain table of
Otherwise optional nal when | the Reporting Counterparty User IDs
present
This field is conditionally
matching and will mismatch only
in the following circumstances:
- Participant and Counterparty
provide different RCP values
48 | Prior USI Optional Conditio | Depicts any additional USIs relating to Up to 5 USI values separated by a
nal when | the transaction semicolon when multiple submitted
present
44 | Prior USI Prefix C-required if Prior USI is Conditio | Depicts the prefixes of any additional Up to 5 USI Prefix values separated
populated. Otherwise optional nal when | USIs relating to the transaction by a semicolon when multiple
present submitted
471 | GTR Indicator* Optional N Specify “Y” only. Default is blank, “Y” or “N”
which equates to “N”
4§ | Counterparty NonDisclosure* C-optional when GTR Indicator is N Specify “Y” only. Default is blank, which | “Y” or “N”

“Y” and RCP is the same as
Submitting User. Otherwise not
allowed.

equates to “N”

The following Notes apply to the above table:
e Valid date format: Valid date formats will be set forth in the Applicable Publications.
e Item 4, Master Confirm Transaction Type: This refers to a ""Product Type™ that would otherwise be specified in a

written Transaction Supplement. The related Master Confirmation Agreement (data element 6) and/or Master
Confirmation Annex (data element 7) provides that certain terms apply to the subject Eligible Transaction
depending on the designated Product Type. The Company will not be responsible for verifying that the terms of
such Master Confirmation Agreement and/or Master Confirmation Annex function properly with the items
specified in the Transaction Record.
e [tems 8 and 9, Variance Seller and Variance Buyer: These are the designations of the Users that are parties to the
transaction. The submitted transmission must be identified as originating from the Family of either the Variance
Seller or Variance Buyer, or it will not be accepted.






Item 11, Exchange: If "MULTI" is specified, unless otherwise specified in the relevant Master Documents, the
Exchange shall be each exchange that is the principal stock exchange on which a component security of the Index is
traded.

Item 13, Initial Level: Users can specify an Initial Index Level in this data element 13 or use the Closing Index Level
on the Observation Start Date by specifying "Y' in data element 14.

Item 14, Closing Level: Users can specify an Initial Index Level in data element 13, can refer to the Expiring
Contract Level by completing Item 28 or use the Closing Index Level on the Observation Start Date by specifying
"Y' in this data element 14.

Item 18, Variance Cap: If Y is specified in data element 17, Users must specify a Variance Cap in this data
element 18.

Item 21, Expected N: If the Master Confirmation Transaction Type is the
"ISDA2004VarianceSwapAmericasinterdealer', ""ISDA2007VarianceSwapAmericas', or
"ISDA2007VarianceSwapEuropean®, Expected N shall be deemed to refer to ""N™. **. For
"ISDA2007VarianceSwapAsiaExcludingJapan™, if Annex 4 of the 2009 ISDA AEJ Derivatives Protocol (**Annex 4"
of the “AEJ Protocol”) has been elected to apply, then as between two Adhering Parties, such parties as defined in
the AEJ Protocol, who have so elected, Expected N shall be ""Expected N**. If Annex 4 has not been elected to apply
by one or both parties, Expected N shall be deemed to be ""N™.

Item 22, Options Price Valuation: Unless otherwise provided in the applicable Master Confirmation Agreement or
Master Confirmation Annex, if there are both futures and options contracts on the Index with the year and month
designated in data element 23 and notwithstanding that "*Options Price Valuation™ may have been specified as
applicable, the Users shall be deemed to have selected Futures Price Valuation.

Item 23, Exchange Traded Contract: If futures contracts (if Futures Price Valuation is applicable) or options
contracts (if Options Price Valuation is applicable) on the Index with the designated year and month trade on more
than one exchange, the exchange for purposes of determining the Exchange Traded Contract shall be the primary
futures or options exchange for such contracts, as applicable.

Items 26 and 27, Independent Amount Percentage and Independent Amount: A Transaction Record relating to an
Eligible Transaction may indicate an Independent Amount Percentage or Independent Amount (as defined in the
governing Credit Support Annex, or similar document not so named, relating to the Master Agreement referred to
in the applicable Master Confirmation Agreement). An Independent Amount Percentage must be expressed as a
percentage and should be understood as a percentage of the number that is equal to the Variance Amount times 2
times the square root of the Variance Strike Price. An Independent Amount must be expressed as an amount in the
applicable currency. If an Independent Amount Percentage or Independent Amount is applicable, the parties must
also identify the independent amount payer and independent amount receiver by Company assigned ID, similar to





how Variance Seller and Variance Buyer are designated. One or another of the VVariance Seller or VVariance Buyer
must also be the independent amount payer or receiver. If an Independent Amount Percentage or Independent
Amount is not indicated, it does not necessarily mean that there is no Independent Amount, rather that any
Independent Amount applicable to the transaction or a portfolio containing the transaction may be specified in a
different document (e.g., an applicable Credit Support Annex, Master Confirmation Agreement, Master Agreement
or similar document) and is not specified in the related Transaction Record.

Items 31-36: These items specify the primary and secondary publishers of the rates that are used to calculate the
Equity Amount as well as the specified page and page heading where such rates are obtained. The ""Market
Practice Statement Regarding Change In TWD Fixing Time in the ISDA AEJ Price Source Matrix" memo issued
by ISDA® on 25 June 2009 shall be applicable as set forth in the memo (the "TWD Fixing Time Memo™). In
accordance with the preceding, for the parties so specified in the TWD Fixing Time Memo, any trade involving
TWD as the Reference Price Currency which is documented pursuant to the Second Revised 2005 AEJ Interdealer
Master Equity Derivatives Confirmation Agreement, Revised 2007 AEJ Master Variance Swap Confirmation
Agreement or Revised 2008 AEJ Master Equity Derivatives Confirmation Agreement (or previous versions thereof)
(collectively “AEJ MCA TWD Transactions”) and with a Trade Date on or after 25 June 2009 and for all
transactions with a fixing occurring on or after 25 June 2009 will (unless otherwise agreed by the parties)
automatically incorporate the Revised TWD Fixing Time Reference Price Source, as defined herein:

Revised TWD Fixing Time Reference Price Source:
REUTERS SCREEN TAIFX1 PAGE UNDER THE HEADING “SPOT” AS OF 11:00 AM TAIPEI TIME, OR IF
NO RATE APPEARS AS OF 11:00 AM TAIPEI TIME, THE RATE
THAT FIRST APPEARS IN ANY OF THE NEXT SUCCEEDING 15 MINUTE INTERVALS AFTER SUCH
TIME, UP TO AND INCLUDING 12:00 NOON TAIPEI TIME.

Item 47, GTR Indicator. If "Y' is specified with respect to this item in a party's Transaction Record, then such

party agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives
Repository Ltd. Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC
(“DDR”, collectively with the GTR, a “Repository”). Notwithstanding anything to the contrary in these Operating
Procedures, each User, by virtue of submitting a Transaction Record pursuant to this Appendix, hereby agrees and
consents to the transmission of relevant trade data from the Transaction Record to the Repository. The Company
shall not be responsible for the Repository’s use or disclosure of any such data.

Item 48, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record
and if the party submitting the Transaction Record is also the RCP, then such party instructs the Company not to






disclose the identifier or name of its counterparty as part of the Transaction Record sent to the Repository. The
Company shall not be responsible for User’s disclosure or nondisclosure of counterparty name.






Transaction Record Description for Full Terminations and Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations or partial terminations shall in all cases
be a termination agreement or partial termination agreement, as the case may be (each a
"Relevant Agreement"), that would have been fully executed between the parties to a transaction
in an equity index variance swap that is being terminated in full or terminated in part (regardless
of whether the equity index variance swap was confirmed through the System, outside the
system through the use of master confirmation agreements and transaction supplements, or
through some other means). The purpose of the Relevant Agreement would be to evidence: the
identity of the transaction being terminated in full or terminated in part, the effective date of the
termination in full or termination in part and the payment, if any, to be made between the parties
in connection with the termination in full or termination in part. Notwithstanding any provision
in any document evidencing and/or governing any equity index variance swap intended to be
terminated in full or terminated in part, each User agrees that the submission of Transaction
Records by it and any other User through the System for full termination or partial termination of
such transaction shall constitute an acceptable method under such document(s) for evidencing
and confirming the full termination or partial termination of such transaction. Each User further
agrees that Confirmed Transaction Records designating the product and transaction type
governed by this Transaction Record Description and relating to the full termination or partial
termination of a transaction in an equity index variance swap shall constitute such User’s
agreement to terminate in full or terminate in part such transaction as of the Termination
Effective Date identified in such Confirmed Transaction Records and to receive or pay the
Payment Amount identified in such Confirmed Transaction Records on the Payment Settlement
Date identified in such Confirmed Transaction Records., With respect to full terminations, and
that following such termination and payment, neither party shall have any obligation to the other
under such transaction, and with respect to partial terminations, neither party shall have any
obligation to the other under such transaction with respect to portion of the original transaction
so terminated following such termination and payment.

Where the transaction being fully terminated or partially terminated was originally confirmed
through the System, it will be identified by User Trade Reference Numbers for the original
transaction, which numbers are recorded by the System for each Confirmed Transaction Record.
Where the transaction being fully terminated or partially terminated was not originally confirmed
through the System, it will be identified by the data elements specified for New Trades on the
above table, which are intended to correspond to the same named items in the transaction being
fully terminated or partially terminated. Users are responsible for assuring that these elements
are sufficient to uniquely identify the transaction to be fully terminated or partially terminated.
With respect to full terminations or partial terminations confirmed through the System,
matching on data elements specified for New Trades are for identification purposes only,
and shall not be effective to retroactively change the terms of the transaction being fully
terminated or partially terminated.
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If a transaction is being partially terminated, such transaction will be partially terminated to the
extent of the decrease in the Variance Amount indicated in item 12 of the Transaction Record
Data Elements in the table below, with the Outstanding Variance Amount effective after the
effective date of the partial termination being the amount specified in item 13 of the Transaction
Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations or partial terminations of transactions that constitute
equity index variance or other equity options (whether or not so named), or any other transaction
that is not an equity index variance swap. Such other full terminations or partial terminations
may only be submitted through the System in accordance with the applicable Transaction Record
Description set forth in the relevant Appendix to the Operating Procedures, if any (including,
where applicable, the Legal Notice With Respect to Certain Options Issued by U.S. Persons set
forth therein).

In addition, in connection with each partial termination submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an "eligible
contract participant™ as defined in Section 1a(12)(A) or (B) of the Commodity Exchange Act, as
amended.
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# Required/Optional/Conditional | Matching
Data Element Name (R/IOIC) (YIN) Means of Specifying Information Validation
For All Full Terminations
1 Product Type/Transaction Type R Y “Equitylndex VarianceSwap” Company will maintain a table of
valid Eligible Product identifiers.
1A Transaction Type R Y Full Termination Company will maintain a table of
valid Eligible Transaction
identifiers.
2 Trade Reference Number for R N Unique identifier input by User. To fully | 40 character limit
Original Transaction* terminate a transaction confirmed through
System, must match data element 2 in
original Transaction Record.
3 Submitting User Reference R N Unique identifier input by User to 16 character limit
Number Supplement distinguish between multiple
unconfirmed transactions.
4 Submitting User Message 1D @) N Users may include in an additional 250 character limit
processing number for internal purposes
(e.g., tracking)
5 Payer R Y Company number assigned to User Company will maintain a table of
User IDs*
6 Payee R Y Company number assigned to User Company will maintain a table of
User IDs*
7 | Payment Amount O Y* Amount of full termination payment; Positive Integer
matching tolerance of one currency unit
8 Payment Currency C- required if item 7 is completed Y Currency of full termination payment ISO currency code
9 Payment Settlement Date C- required if item 7 is completed Y Date of full termination payment Valid date format™
10 | Termination Trade Date Y Trade Date of the full termination Valid date format
11 | Termination Effective Date Y Effective date of the full termination Valid date format
12 | Affected Variance Amount Y Reduction in Variance Amount 0 to 12 whole numbers with 0 to 2
decimal places
13 | Outstanding Variance Amount R Y Outstanding Value Amount after the 0 to 12 whole numbers with 0 to 2
reduction for partial termination. decimal places
Additional Elements for When C- required if original transaction
Original Trade not in System is not in the System
Based on New Trade Template*
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*The following Notes apply to the above table:

General: With respect to full terminations or partial terminations of transactions not originally confirmed through
the System, Users must specify in the relevant Transaction Record all data elements set forth in the table for New
Trades. These data elements need not be included in Transaction Records for full terminations or partial
terminations of transactions originally confirmed through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Submitting User Reference Number for Original Transaction: Although the Submitting User Reference
Numbers for an original transaction that are submitted by the separate parties to a full termination or partial
termination need not, and will not, match, the status of Confirmed for a full termination or partial termination of a
transaction originally confirmed through the System will require that each such Submitting User Reference
Numbers for an original transaction match exactly data element 2 in the Transaction Record submitted by that
User for the original transaction as Confirmed. Where the fully terminated or partially terminated trade was not
originally confirmed through the System, this number will be used solely as the transaction reference number for
the full termination or partial termination itself. In that case, this data element will not be used to identify the
transaction to be fully terminated or partially terminated (rather the data elements required for New Trades will be
used) and the full termination or partial termination will not be ineffective due to the failure of this number to
conform to the actual User trade reference number for the original transaction.

Items 5 and 6, Payer and Payee: These are the designations of the Users that are parties to the transaction. The
submitted transmission must be identified as originating from the Family of either the Payer or Payee, or it will not
be accepted.

Item 7, Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is
Euro).

Item 12, Affected Variance Amount: This represents the decrease in the Variance Amount in case of a partial
termination.

Item 13, Outstanding Variance Amount: The outstanding Variance Amount after giving effect to the applicable
partial termination.
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Transaction Record Description for Amendments

Replaced Document:

The Replaced Document for amendments to transactions that are equity index
variance swaps shall in all cases be a "Transaction Supplement” (or any similar
document not so named) that is referred to (or described) in a master confirmation
agreement, and in some cases a master confirmation annex, that has been
executed by two Users for the purpose of evidencing such amendments between
them (each, a "Transaction Supplement™). Related Master Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity index variance swaps that has been executed by the relevant two Users and
subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

e Master Confirmation Annex — uniquely identified by date — constituting a Master
Confirmation Annex (or similar document not so named) relating to equity index
variance swap transactions, executed by Users (or otherwise designated as
applicable pursuant to the governing Master Confirmation Agreement) and
subject to the governing Master Confirmation Agreement.

For the avoidance of doubt, the applicable Master Confirmation Agreement or
Master Confirmation Annex will be identified by date and the Master
Confirmation Transaction Type specified will, where applicable, be used to select
among the Master Confirmation Agreements or Master Confirmation Annexes
identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the
Master Agreement, Master Confirmation Agreement or Master Confirmation
Annex.

Notwithstanding any provision in the related Master Documents, each User agrees
that the submission of Transaction Records by it and any other User through the
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System shall constitute an acceptable method under such Master Documents for
evidencing and confirming the terms to be specified in any Transaction
Supplement referenced in or to be governed by such Master Documents. Each
User further agrees that Confirmed Transaction Records designating the Eligible
Product and Eligible Transaction governed by this Transaction Record
Description and referencing the relevant Master Documents shall (1) have the
same legal effect as a fully executed Replaced Document entered into pursuant to
and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity index variance swap transaction agreed between two
Users whose terms and provisions will be set forth in, governed by, construed in
accordance with and subject to the Confirmed Transaction Records themselves,
such Master Documents and these Operating Procedures, including this
Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those
specified in the relevant Master Document, the features specified in such
Transaction Record shall govern unless otherwise agreed between the relevant
Users.

The governing law of the Master Documents shall also govern the obligations
created by any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to
govern and may not be used with respect to amendments to transactions that
constitute equity index variance or other equity options (whether or not so
named), or any other transaction that is not an equity index variance swap. Such
amendments may only be submitted through the System in accordance with the
applicable Transaction Record Description set forth in the applicable Appendix to
the Operating Procedures, if any (including, where applicable, the Legal Notice
With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each Amendment submitted pursuant to this
Transaction Record Description, each User shall be deemed to represent and
warrant that it is an "eligible contract participant” as defined in Section 1a(12)(A)
or (B) of the Commodity Exchange Act, as amended.

Without limiting any other provisions of the Operating Procedures or the User
Agreement, in connection with each Amendment submitted pursuant to this
Transaction Record Description, each User shall be deemed to represent, warrant
and agree with the Company that it has obtained, and will maintain in effect
during the term of such trade, any license or other rights with respect to the
underlying index required in connection with the execution of such trade and the
submission and confirmation thereof through the System.

Amendments Processing:
Any terms of the original trade may be changed through the amendment process
with the exception of the parties to the trade. An amendment Transaction Record
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includes all the fields of a new trade plus Amendment Trade Date, Amendment
Effective Date, and the fields required to describe the payment, if any, associated
with the amendment (Amendment Payer, Amendment Payment Date, and
Amendment Payment Amount). The identification of the parties to the trade
(Variance Buyer and Variance Seller) submitted on an amendment Transaction
Record must be the same as the original confirmed trade, or the Transaction
Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction
Supplement were executed. Amendment Trade Date sets forth the trade date of
the amendment, and Amendment Effective Date sets forth the effective date of the
amendment. Otherwise, the Transaction Record amends and restates the amended
trade. The optional fields that describe the payment specify which party pays the
other party.

Amendment transactions will only be accepted for transactions that are confirmed
in the System. If an amendment is submitted with a transaction reference number
that is not found in the Company’s database or is associated in the Company’s
database with an unconfirmed transaction of any type (including new trades,
terminations and assignments), the Transaction Record will be rejected.

Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction
Record Description are named in the table below and shall have the meanings set
forth or contemplated in the relevant Master Documents (unless the context
clearly indicates an intent to identify product and transaction type, trade reference
numbers, a transaction date or the Master Documents themselves), including
meanings that may be set forth in any other resource identified in the Master
Documents. In the event of any inconsistency between a Transaction Record and
the relevant Master Documents, the Transaction Record shall govern (unless
otherwise agreed between Users). The table below sets forth information relating
to certain data elements that Users will be required to provide. Actual
Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may
be specified in FpML). Users should consult the Applicable Publications for
further information on the inputting of data.
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Required/Optional/Conditional | Matching
# Data Element Name (R/IOIC) (Y/N)* Means of Specifying Information Validation
Product Type R Y “Equitylndex VarianceSwap” Company will maintain a table of
valid Eligible Product identifiers
1A Transaction Type Amendment Company will maintain a table of
valid Eligible Transaction
identifiers
Trade Reference Number R N Unique identifier input by User 40 character limit
Submitting User Message ID 0] N Users may include an additional 70 character limit
processing number for internal purposes
(e.g., tracking)
Amendment Trade Date R Y Any date Valid date format
Amendment Effective Date R Y Any date Valid date format
Amendment Payer C Y Company number assigned to User Company will maintain table of
User IDs*
Amendment Payment Date C Y Any date Valid date format
Amendment Payment Amount O Y Positive integer and currency Positive integer and 1SO currency

code

Additional Elements Based on
New Trade Template

The following Notes apply to the above table:
e Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 6, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment Amount

with respect to the amendment.

e Item 8, Amendment Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the

currency is Euro).
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Rev. 2013-1

(Release Date September-1,-2011January 25, 2013)
Appendix M

TRANSACTION RECORD DESCRIPTION:
EQUITY SHARE DIVIDEND SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures™). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:

Eligible Transactions:

Equity Share Dividend Swaps

New Trades

Full Terminations (can apply to all Equity Share Dividend Swaps,
regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Share Dividend
Swaps, regardless of whether the terminated trade was originally
confirmed through the System)

Amendments (can apply only to Equity Share Dividend Swaps
where the amended trade was originally confirmed through the
System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity share dividend swaps shall in all
cases be a "Transaction Supplement"” (or any similar document not so named) that is
referred to (or described) in a master confirmation agreement that has been executed by
two Users for the purpose of evidencing such new trades between them (each, a
"Transaction Supplement™). Related Master Documents shall be:

. Master Agreement — uniquely identified by date — consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

o Master Confirmation Agreement — uniquely identified by date — constituting a

Master Confirmation Agreement (or similar document not so named) relating to
equity share dividend swaps that has been executed by the relevant two Users and





subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement or Master Confirmation Agreement.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity share dividend swap transaction agreed between two Users whose terms and
provisions will be set forth in, governed by, construed in accordance with and subject to
the Confirmed Transaction Records themselves, such Master Documents and these
Operating Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to transactions that constitute equity share or other equity
options (whether or not so named), or any other transaction that is not an equity share
dividend swap. Such other transactions may only be submitted through the System in
accordance with the applicable Transaction Record Description set forth in the relevant
Appendix to the Operating Procedures, if any (including, where applicable, the Legal
Notice With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each New Trade submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.





Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.

Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.





Required/Optional/Conditional | Matching e . S
# Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
1 Product Type R Y “EquityShareDividendSwap” Company will maintain a table of valid
Eligible Product identifiers
1A | Transaction Type R Y New Trade Company will maintain a table of valid
Eligible Transaction identifiers
2 | Trade Reference R N Unique identifier input by User 40 character limit
Number
3 Submitting User O N Users may include an additional processing 70 character limit
Message ID* number for internal purposes (e.g., tracking)
4 Master Confirmation R Y Specify "2006DividendSwapEuropean™, "2006DividendSwapEuropean",
Transaction Type* "2006DividendSwapEuropeaninterdealer” or | "2006DividendSwapEuropeaninterdealer”or
“EquityAmericas” “EquityAmericas”
5 Trade Date R Y Any valid date Valid date format
6 Master Confirm Date R Y Date of Master Confirmation Agreement Valid date format
7 Share ID/Exchange ID R Y Specified by RIC (Reuters Instrument Code) None
including the suffix identifying the exchange
(Reuters Exchange Code, or REC)
8 Related Exchange ID R Y Specified by up to 10 REC (Reuters Exchange | None
Code) identifiers, or the value "ALL", or the
value "N/A"
9 Fixed Amount Payer* R Y Company number assigned to Fixed Amount | Company will maintain table of User IDs
Payer
10 | Number of Shares R Y Specify number with 0 to 5 decimal places Number with 0 to 5 decimal places
11 | Settlement Currency R Y Specify valid 3-character currency code Valid 3-character currency code
12 | Dividend Amount R Y Company number assigned to Dividend Company will maintain table of User IDs

Payer*

Amount Payer






Required/Optional/Conditional | Matching e . S
# Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
13 | Declared Cash R Y Specify non-negative number with 5 decimal | Non-negative number with 5 decimal places
Dividend Percentage places. Do not enter % sign in cell.
14 | Declared Cash R Y Specify non-negative number with 5 decimal | Non-negative number with 5 decimal places
Equivalent Dividend places. Do not enter % sign in cell.
Percentage
15 | Dividend Periods* R Y Specify valid number Valid number
16 | Start Date* R Y Specify any valid date Valid date format
17 | End Date* R Y Specify any valid date Valid date format
18 | Fixed Strike* R Y Specify number with 0 to 5 decimal places Number with 0 to 5 decimal places
19 | Dividend Amount R Y Specify any valid date Valid date format
Payment Date*
20 | Independent Amount* O Y Specify positive number with up to two Positive number with up to two decimal
decimal places places
21 | Independent Amount C-required when Independent Y Specify valid currency Valid currency code
Currency Amount is specified; otherwise,
not allowed
22 | Independent Amount C-required when Independent Y Company number assigned to Independent Company will maintain table of User IDs
Payer Amount is specified; otherwise, Amount Payer
not allowed
23 | Independent Amount C-required when Independent Y Company number assigned to Independent Company will maintain table of User IDs
Receiver Amount is specified; otherwise, Amount Payer
not allowed
24 | Contractual 0] Y Either the Either the

Supplements*

"ISDA2007FullLookthroughDepositoryRecei
ptSupplement" or
"ISDA2007PartialLookthroughDepositoryRec
eiptSupplement” may be specified but not

"ISDA2007FullLookthroughDepositoryRecei
ptSupplement" or
"ISDA2007PartialLookthroughDepositoryRec
eiptSupplement"” may be specified but not






Required/Optional/Conditional | Matching e . S
# Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
both. both.
25 | Usl C- required if GTR Indicator is | Condition | Specify the Unique Swap ldentifier 1-40 alphanumeric characters
Y. Otherwise Optional. al when
present
26 | USI Prefix C-required if USI is populated. Condition | Specify the prefix for the Unique Swap 1-40 alphanumeric characters
Otherwise, not allowed. al when Identifier
present
27 | RCP Required if USI is populated. Condition | Company number assigned to User that is the | Company will maintain table of User I1Ds
Otherwise optional al when | Reporting Counterparty
present
This field is conditionally
matching and will mismatch only
in the following circumstances:
- Participant and Counterparty
provide different RCP values
28 | Prior USI Optional Condition | Depicts any additional USIs relating to the Up to 5 USI values separated by a semicolon
al when | transaction when multiple submitted
present
29 | Prior USI Prefix C-required if Prior USI is Condition | Depicts the prefixes of any additional USIs Up to 5 USI Prefix values separated by a
populated. Otherwise optional al when | relating to the transaction semicolon when multiple submitted
present
30 | GTR Indicator* Optional N Specify “Y” only. Default is blank, which “Y” or “N”
equates to “N”
31 | Counterparty C-optional when GTR Indicator N Specify “Y” only. Default is blank, which “Y” or “N”

NonDisclosure*

is “Y” and RCP is the same as
Submitting User. Otherwise not
allowed.

equates to “N”

The following Notes apply to the above table:






Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 4, Master Confirm Transaction Type: This refers to a ""Product Type'" that would otherwise be specified in a written
Transaction Supplement. The related Master Confirmation Agreement (data element 6) provides that certain terms apply to
the subject Eligible Transaction depending on the designated Product Type. The Company will not be responsible for
verifying that the terms of such Master Confirmation Agreement function properly with the items specified in the Transaction
Record.

Items 9 and 12, Fixed Amount Payer and Dividend Amount Payer: These are the designations of the Users that are parties to
the transaction. The submitted transmission must be identified as originating from the Family of either the Fixed Amount
Payer or the Dividend Amount Payer, or it will not be accepted.

Item 15, Dividend Periods: Users may specify any positive integer up to a maximum of 20.

Items 16-19, Start Date, End Date, Fixed Strike and Dividend Amount Payment Date: Users may specify up to 20 Start Dates,
End Dates, Fixed Strikes or Dividend Amount Payment Dates. Each value must be separated by a semicolon and should be
listed in the order in which such values are to be applied to dividend periods. The total number of values listed in these items
must match the number of Dividend Periods specified in Item 15.

Item 20, Independent Amount: A Transaction Record relating to an Eligible Transaction may indicate an Independent
Amount (as defined in the governing Credit Support Annex, or similar document not so named, relating to the Master
Agreement referred to in the applicable Master Confirmation Agreement). Users may specify up to 20 Independent Amounts
(each one separated by a semicolon and listed in the order in which such amounts are to be applied to dividend periods).
When used, the total number of Independent Amounts listed must match the number of Dividend Periods specified in Item 15.
If an Independent Amount is not indicated, it does not necessarily mean that there is no Independent Amount, rather that any
Independent Amount applicable to the transaction or a portfolio containing the transaction may be specified in a different
document (e.g., an applicable Credit Support Annex, Master Confirmation Agreement, Master Agreement or similar
document) and is not specified in the related Transaction Record.

Item 24, Contractual Supplements: Users may identify that the ""ISDA2007FullLookthroughDepositoryReceiptSupplement™ or
"ISDA2007PartialLookthroughDepositoryReceiptSupplement' applies to the relevant transaction. The parties are
responsible for verifying that any such designation functions properly with the relevant Master Confirmation Agreement.
Item 30, GTR Indicator. If ""Y"" is specified with respect to this item in a party's Transaction Record, then such party agrees

that the information in the Transaction Record will be transmitted to the DTCC Derivatives Repository Ltd. Global Trade
Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.) LLC (“DDR”, collectively with the GTR, a
“Repository”). Notwithstanding anything to the contrary in these Operating Procedures, each User, by virtue of submitting a
Transaction Record pursuant to this Appendix, hereby agrees and consents to the transmission of relevant trade data from the
Transaction Record to the Repository. The Company shall not be responsible for the Repository’s use or disclosure of any
such data.






Item 31, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction Record and if the
party submitting the Transaction Record is also the RCP, then such party instructs the Company not to disclose the identifier
or name of its counterparty as part of the Transaction Record sent to the Repository. The Company shall not be responsible

for User’s disclosure or nondisclosure of counterparty name.






Transaction Record Description for Full Terminations and Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations and partial terminations shall in all cases
be an agreement (a "Relevant Agreement™), that would have been fully executed between the
parties to a transaction in an equity share dividend swap that is being terminated in full or
terminated in part (regardless of whether the equity share dividend swap was confirmed through
the System, outside the system through the use of master confirmation agreements and
transaction supplements, or through some other means). The purpose of the Relevant Agreement
would be to evidence: the identity of the transaction being terminated in full or terminated in
part, the effective date of such termination in full or termination in part and the payment, if any,
to be made between the parties in connection with such termination in full or termination in part.
Notwithstanding any provision in any document evidencing and/or governing any equity share
dividend swap intended to be terminated in full or terminated in part, each User agrees that the
submission of Transaction Records by it and any other User through the System for full
termination or partial termination of such transaction shall constitute an acceptable method under
such document(s) for evidencing and confirming the full termination or partial termination of
such transaction. Each User further agrees that Confirmed Transaction Records designating the
product and transaction type governed by this Transaction Record Description and relating to the
full termination or partial termination of a transaction in an equity share dividend swap shall
constitute such User’s agreement to terminate in full or terminate in part such transaction, as of
the Termination Effective Date identified in such Confirmed Transaction Records and to receive
or pay the Payment Amount identified in such Confirmed Transaction Records on the Payment
Settlement Date identified in such Confirmed Transaction Records. With respect to full
terminations, following such termination and payment, neither party shall have any obligation to
the other under such transaction, and with respect to partial terminations, neither party shall have
any obligation to the other under such transaction with respect to portion of the original
transaction so terminated following such termination and payment.

Where the transaction being fully terminated or partially terminated was originally confirmed
through the System, it will be identified by User Trade Reference Numbers for the original
transaction, which numbers are recorded by the System for each Confirmed Transaction Record.
Where the transaction being fully terminated or partially terminated was not originally confirmed
through the System, it will be identified by the data elements specified for New Trades on the
above table, which are intended to correspond to the same named items in the transaction being
fully terminated or partially terminated. Users are responsible for assuring that these elements
are sufficient to uniquely identify the transaction to be fully terminated. With respect to full
terminations and partial terminations confirmed through the System, matching on data
elements specified for New Trades are for identification purposes only, and shall not be
effective to retroactively change the terms of the transaction being fully terminated or
partially terminated.

If a transaction is being partially terminated, such transaction will be partially terminated
to the extent of the decrease in the Number of Shares indicated in item 12 of the
Transaction Record Data Elements in the table below, with the Outstanding Number of





Shares after the effective date of the partial termination being the amount specified in item
13 of the Transaction Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations or partial terminations of transactions that constitute
equity share or other equity options (whether or not so named), or any other transaction that is
not an equity share dividend swap. Such other full terminations or partial terminations may only
be submitted through the System in accordance with the applicable Transaction Record
Description set forth in the relevant Appendix to the Operating Procedures, if any (including,
where applicable, the Legal Notice With Respect to Certain Options Issued by U.S. Persons set
forth therein).

In addition, in connection with each partial termination submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an "eligible
contract participant™ as defined in Section 1a(12)(A) or (B) of the Commodity Exchange Act, as
amended.
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Required/Optional/ Conditional | Matching e . S
# Data Element Name (RIOIC) (Y/N) Means of Specifying Information Validation
For All Full
Terminations and
Partial Terminations
1 Product Type R Y ”EquityShareDividendSwap” Company will maintain a table of valid
Eligible Product identifiers.
1A | Transaction Type R Y Full Termination or Partial Termination Company will maintain a table of valid
Eligible Transaction identifiers.
2 | Trade Reference R N Unique identifier input by User. To fully 40 character limit
Number for Original terminate or partially terminate a transaction
Transaction* confirmed through System, must match data
element 2 in original Transaction Record.
3 Trade Reference R N Unique identifier input by User to distinguish | 16 character limit
Number Supplement between multiple unconfirmed transactions.
4 | Submitting User O N Users may include in an additional processing | 250 character limit
Message ID* number for internal purposes (e.g., tracking)
5 Termination Payment R Y Company number assigned to User Company will maintain a table of User IDs
Payer*
6 Termination Payment R Y Company number assigned to User Company will maintain a table of User IDs
Receiver*
7 | Termination Payment O Y Amount of termination payment Any non-negative integer
Amount
8 | Termination Payment C- required if item 7 is completed Y Currency of termination payment or partial ISO currency code
Currency termination payment
9 | Termination Payment C- required if item 7 is completed Y Date of termination payment or partial Valid date format
Date termination payment
10 | Termination Trade R Y Trade Date of the full termination or partial Valid date format

Date

termination
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11 | Termination Effective R Y Effective date of the full termination or Valid date format
Date partial termination
12 | Affected Number of C-Required if Transaction Type Y Reduction in Number of Shares. Number with 0 to 5 decimal places
Shares is Partial Termination; otherwise,
not allowed.
13 | Outstanding Number of | C-Required if Transaction Type Y Outstanding Number of Shares after Number with 0 to 5 decimal places
Shares is Partial Termination; otherwise, reduction.
not allowed.
Additional Elements for C- required if original
When Original Trade transaction in not in the System
not in System*

*The following Notes apply to the above table:

General: With respect to full terminations or partial terminations of transactions not originally confirmed through the
System, Users must specify in the relevant Transaction Record all data elements set forth in the table for New Trades. These
data elements need not be included in Transaction Records for full terminations or partial terminations originally confirmed
through the System.

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Trade Reference Number for Original Transaction: Although the Trade Reference Numbers for an original transaction
that are submitted by the separate parties to a full termination or partial termination need not, and will not, match, the status
of Confirmed for a full termination or partial termination of a transaction originally confirmed through the System will
require that each such Trade Reference Numbers for an original transaction match exactly data element 2 in the Transaction
Record submitted by that User for the original transaction as Confirmed. Where the fully terminated or partially terminated
trade was not originally confirmed through the System, this number will be used solely as the transaction reference number
for the full termination or partial termination itself. In that case, this data element will not be used to identify the transaction
to be fully terminated or partially terminated (rather the data elements required for New Trades will be used) and the full
termination or partial termination will not be ineffective due to the failure of this number to conform to the actual User trade
reference number for the original transaction.

Items 5 and 6, Termination Payment Payer and Termination Payment Receiver: These are the designations of the Users that are
parties to the transaction. The submitted transmission must be identified as originating from the Family of either the
Termination Payer or the Termination Receiver, or it will not be accepted.
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Item 7, Termination Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is
Euro).

Item 12, Affected Number of Shares: This represents the decrease in the Number of Shares in case of a partial termination.
Item 13, Outstanding Number of Shares: The outstanding Number of Shares after giving effect to the applicable partial
termination.

13





Transaction Record Description for Amendments
Replaced Document:

The Replaced Document for amendments to transactions that are equity share dividend
swaps shall in all cases be a "Transaction Supplement” (or any similar document not so
named) that is referred to (or described) in a master confirmation agreement that has been
executed by two Users for the purpose of evidencing such amendments between them
(each, a "Transaction Supplement”). Related Master Documents shall be:

. Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

o Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity share dividend swaps that has been executed by the relevant two Users and
subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement or Master Confirmation Agreement.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity share dividend swap transaction agreed between two Users
whose terms and provisions will be set forth in, governed by, construed in accordance
with and subject to the Confirmed Transaction Records themselves, such Master
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Documents and these Operating Procedures, including this Transaction Record
Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to amendments to transactions that constitute equity share
or other equity options (whether or not so named), or any other transaction that is not an
equity share dividend swap. Such other amendments may only be submitted through the
System in accordance with the applicable Transaction Record Description set forth in the
relevant Appendix to the Operating Procedures, if any (including, where applicable, the
Legal Notice With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
"eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the
exception of the parties to the trade. An amendment Transaction Record includes all the
fields of a new trade plus Amendment Trade Date, Amendment Effective Date, and the
fields required to describe the payment, if any, associated with the amendment
(Amendment Payer, Amendment Payment Date, and Amendment Payment Amount).
The identification of the parties to the trade (Equity Amount Payer and Floating Amount
Payer) submitted on an amendment Transaction Record must be the same as the original
confirmed trade, or the Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement
were executed. Amendment Trade Date sets forth the trade date of the amendment, and
Amendment Effective Date sets forth the effective date of the amendment. Otherwise,
the Transaction Record amends and restates the amended trade. The optional fields that
describe the payment specify which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the
System. If an amendment is submitted with a transaction reference number that is not
found in the Company’s database or is associated in the Company’s database with an
unconfirmed transaction of any type (including new trades, terminations and
assignments), the Transaction Record will be rejected.
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Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.
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Required/Optional/Conditional

Matching

# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
For All Amendments
1 | Product Type R Y “EquityShareDividendSwap” Company will maintain a table of valid Eligible
Product identifiers.
1 | Transaction Type R Y Amendment Company will maintain a table of valid Eligible
A Transaction identifiers.
2 | Trade Reference R N Unique identifier input by User. To amend a 40 character limit
Number for Original transaction confirmed through System, must
Transaction* match data element 2 in original Transaction
Record.
3 | Trade Reference R N Unique identifier input by User to distinguish 16 character limit
Number Supplement between multiple unconfirmed transactions.
4 | Submitting User O N Users may include in an additional processing 250 character limit
Message ID* number for internal purposes (e.g., tracking)
5 | Trade Reference R N Specify up to 16 alphanumeric characters Text
Number Supplement
6 | Amendment Trade R Y Any date Valid date format
Date
7 | Amendment Effective R Y Any date Valid date format
Date
8 | Amendment Payer* C- required if item 11 is Y Company number assigned to User Company will maintain table of User IDs
completed
9 | Amendment Receiver C- required if item 11 is Y Company number assigned to User Company will maintain table of User IDs
completed
10 | Amendment Payment C- required if item 11 is Y Any date Valid date format
Date completed
11 | Amendment Payment O Y Positive integer Positive integer

Amount
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12 | Amendment Payment C- required if item 11 is Y Valid ISO currency code I1SO currency code
Currency completed

Additional Elements
Based on New Trade
Template*

The following Notes apply to the above table:

Valid date format: Valid date formats will be set forth in the Applicable Publications.

. Item 2, Trade Reference Number for Original Transaction: Although the Trade Reference Numbers for an original transaction
that are submitted by the separate parties to an amendment need not, and will not, match, the status of Confirmed for an
amendment of a transaction originally confirmed through the System will require that each such Trade Reference Numbers
for an original transaction match exactly data element 2 in the Transaction Record submitted by that User for the original
transaction as Confirmed. Where the amended trade was not originally confirmed through the System, this number will be
used solely as the transaction reference number for the amendment itself. In that case, this data element will not be used to
identify the transaction to be amended (rather the data elements required for New Trades will be used) and the amendment
will not be ineffective due to the failure of this number to conform to the actual User trade reference number for the original
transaction.

. Item 8 and 9, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment Amount with
respect to the amendment. The submitted transmission must be identified as originating from the Family of either the
Amendment Payer or Amendment Receiver, or it will not be accepted.

. Item 11, Amendment Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the currency is
Euro).
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Rev. 201+-13-1

(Release Date September-1,-2011January 25, 2013)
Appendix N

TRANSACTION RECORD DESCRIPTION:
EQUITY INDEX DIVIDEND SWAPS

This Transaction Record Description relates to the Eligible Product and Eligible Transactions set
forth below. It is a part of, and subject in all respects to, the most recent version of the Company
Operating Procedures for Automated Confirmation and Matching System, published by
MarkitSERV to which it is an Appendix (the "Operating Procedures™). Unless the context
otherwise indicates, all terms used defined in the Operating Procedures shall have the same
meanings in this Transaction Record Description.

Eligible Product:

Eligible Transactions:

Equity Index Dividend Swaps

New Trades

Full Terminations (can apply to all Equity Index Dividend Swaps,
regardless of whether the terminated trade was originally
confirmed through the System)

Partial Terminations (can apply to all Equity Index Dividend
Swaps, regardless of whether the terminated trade was originally
confirmed through the System)

Amendments (can apply only to Equity Index Dividend Swaps
where the amended trade was originally confirmed through the
System)

Transaction Record Description for New Trades

Replaced Document:

The Replaced Document for new trades that are equity index dividend swaps shall in all
cases be a "Transaction Supplement"” (or any similar document not so named) that is
referred to (or described) in a master confirmation agreement that has been executed by
two Users for the purpose of evidencing such new trades between them (each, a
"Transaction Supplement™). Related Master Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master

Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a

Master Confirmation Agreement (or similar document not so named) relating to
equity index dividend swaps that has been executed by the relevant two Users and





subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement or Master Confirmation Agreement.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence a
new equity index dividend swap transaction agreed between two Users whose terms and
provisions will be set forth in, governed by, construed in accordance with and subject to
the Confirmed Transaction Records themselves, such Master Documents and these
Operating Procedures, including this Transaction Record Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to transactions that constitute equity index or other equity
options (whether or not so named), or any other transaction that is not an equity index
dividend swap. Such other transactions may only be submitted through the System in
accordance with the applicable Transaction Record Description set forth in the relevant
Appendix to the Operating Procedures, if any (including, where applicable, the Legal
Notice With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each New Trade submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
“eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.





Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.

Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.





Required/Optional/Conditional | Matching e . S
# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation

1 Product Type R Y “EquitylndexDividendSwap” Company will maintain a table of

valid Eligible Product identifiers

1A | Transaction Type R Y New Trade Company will maintain a table of

valid Eligible Transaction identifiers

2 | Trade Reference R N Unique identifier input by User 40 character limit
Number

3 Submitting User O N Users may include an additional 70 character limit
Message ID* processing number for internal

purposes (e.g., tracking)
4 Master R Y Specify "2006DividendSwapEuropean™
Confirmation "2006DividendSwapEuropean™; "2006DividendSwapEuropeaninter-
Transaction Type* "2006DividendSwapEuropeaninter- | dealer”,
dealer”, “ISDA2008DividendSwapsJapanese”
“ISDA2008DividendSwapsJapanese” | , “EquityAmericas” or
, “EquityAmericas” or “ISDA2008DividendSwapJapaneseR
“ISDA2008DividendSwapJapaneseR | evl”
evl”
5 Trade Date R Y Any valid date Valid date format
6 Master Confirm R Y Date of Master Confirmation Valid date format
Date Agreement
7 Index R Y Specified by RIC (Reuters None
Instrument Code)

8 Exchange ID* R Y Specified by up to 10 REC (Reuters None
Exchange Code) identifiers, or the
value “MULTI”.

9 Related Exchange R Y Specified by up to 10 REC (Reuters None

ID

Exchange Code) identifiers comma
delimited, or the value “ALL”, or the
value “N/A”






Required/Optional/Conditional | Matching e . S
# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
10 | Fixed Amount R Y Company number assigned to Fixed Company will maintain table of User
Payer* Amount Payer IDs
11 | Number of Baskets R Y Specify number with 0 to 5 decimal Number with 0 to 5 decimal places
places
12 | Settlement R Y Specify valid 3-character currency Valid 3-character currency code
Currency code
13 | Dividend Amount R Y Company number assigned to Company will maintain table of User
Payer* Dividend Amount Payer IDs
14 | Declared Cash C-required for Y Specify non-negative number with 5 | Non-negative number with 5 decimal
Dividend "2006DividendSwapEuropean™; decimal places. Do not enter % sign | places
Percentage "2006DividendSwapEuropeaninter in cell.
dealer" and “EquityAmericas”.
Otherwise, not allowed.
15 | Declared Cash C-required for Y Specify non-negative number with 5 | Non-negative number with 5 decimal
Equivalent Dividend | "2006DividendSwapEuropean"; decimal places. Do not enter % sign | places
Percentage ""2006DividendSwapEuropeaninter in cell.
dealer" and “EquityAmericas”.
Otherwise, not allowed.
16 | Dividend Periods* R Y Specify valid number Valid number
17 | Start Date* R Y Specify any valid date Valid date format
18 | End Date* R Y Specify any valid date Valid date format
19 | Fixed Strike* R Y Specify number with 0 to 5 decimal Number with 0 to 5 decimal places
places
20 | Dividend Amount C-not allowed for Y Specify any valid date Valid date format

Payment Date*

“ISDA2008DividendSwapJapanes
eRev1”; otherwise, required.






# | Data Element Name Requ|red/OE)F§|/<g]/zg;C0nd|tlonal I\/E:\:\(t/cﬁ)lrg Means of Specifying Information Validation
21 | Dividend Amount C-optional where Master Y Specify number of Currency Number with 0 decimal places
Payment Date (Lag) | Confirmation Transaction Type is Business Days
“ISDA2008DividendSwapJapanes
eRev1”’; otherwise, not allowed
22 | Independent 0] Y Specify positive number with up to Positive number with up to two
Amount* two decimal places decimal places
23 | Independent C-required when Independent Y Specify valid currency Valid currency code
Amount Currency Amount is specified; otherwise,
not allowed
24 | Independent C-required when Independent Y Company number assigned to Company will maintain table of User
Amount Payer Amount is specified; otherwise, Independent Amount Payer IDs
not allowed
25 | Independent C-required when Independent Y Company number assigned to Company will maintain table of User
Amount Receiver Amount is specified; otherwise, Independent Amount Payer IDs
not allowed
26 | Special Dividends C-required where Master Y Specify “Y” or “N” “Y” or “N”
Confirmation Transaction Type is
“ISDA2008DividendSwapsJapanes
e” or
“ISDA2008DividendSwapJapanes
eRev1”; otherwise, not allowed
27 | Material Non-Cash C-optional where Master Y Specify “Y” or “N” “Y” or “N”
Dividend Confirmation Transaction Type is
“ISDA2008DividendSwapsJapanes
e”; otherwise, not allowed
28 | Valuation Dates C-required where Master Y Specify any valid date Valid date format

Confirmation Transaction Type is
“ISDA2008DividendSwapsJapanes
e’ or
“ISDA2008DividendSwapJapanes
eRev1”; otherwise, not allowed






# | Data Element Name Reqmred/OFF'gl/c();/achondltlonal h/z?{t;:l\fl\;sg Means of Specifying Information Validation
29 | Fixed Amount C-required where Master Y Specify any valid date Valid date format
Payment Dates Confirmation Transaction Type is
“ISDA2008DividendSwapsJapanes
e” or
“ISDA2008DividendSwapJapanes
eRev1”; otherwise, not allowed
30 | Usl C- required if GTR Indicator is Y. | Condition | Specify the Unique Swap Identifier 1-40 alphanumeric characters
Otherwise Optional. al when
present
31 | USI Prefix C-required if USI is populated. Condition | Specify the prefix for the Unique 1-40 alphanumeric characters
Otherwise, not allowed. al when | Swap ldentifier
present
32 | RCP Required if USI is populated. Condition | Company number assigned to User Company will maintain table of User
Otherwise optional al when that is the Reporting Counterparty 1Ds
present
This field is conditionally
matching and will mismatch only
in the following circumstances:
- Participant and Counterparty
provide different RCP values
33 | Prior USI Optional Condition | Depicts any additional USIs relating | Up to 5 USI values separated by a
al when | to the transaction semicolon when multiple submitted
present
34 | Prior USI Prefix C-required if Prior USI is Condition | Depicts the prefixes of any additional | Up to 5 USI Prefix values separated
populated. Otherwise optional al when USIs relating to the transaction by a semicolon when multiple
present submitted
35 | GTR Indicator* Optional N Specify “Y” only. Default is blank, “Y” or “N”
which equates to “N”
36 | Counterparty C-optional when GTR Indicator is N Specify “Y” only. Default is blank, “Y” or “N”

NonDisclosure*

“Y” and RCP is the same as
Submitting User. Otherwise not
allowed.

which equates to “N”

The following Notes apply to the above table:

e Valid date format: Valid date formats will be set forth in the Applicable Publications.






Item 4, Master Confirm Transaction Type: This refers to a ""Product Type' that would otherwise be specified in
a written Transaction Supplement. The related Master Confirmation Agreement (data element 6) provides that
certain terms apply to the subject Eligible Transaction depending on the designated Product Type. The
Company will not be responsible for verifying that the terms of such Master Confirmation Agreement function
properly with the items specified in the Transaction Record.

Item 8, Exchange: If "MULTI" is specified, unless otherwise specified in the relevant Master Documents, the
Exchange shall be each exchange that is the principal stock exchange on which a component security of the
Index is traded.

Items 10 and 13, Fixed Amount Payer and Dividend Amount Payer: These are the designations of the Users that
are parties to the transaction. The submitted transmission must be identified as originating from the Family of
either the Fixed Amount Payer or the Dividend Amount Payer, or it will not be accepted.

Item 16, Dividend Periods: Users may specify any positive integer up to a maximum of 20.

Items 17-20, 28-29, Start Date, End Date, Fixed Strike, Dividend Amount Payment Date, Valuation Date and Fixed
Amount Payment Date: Users may specify up to 20 Start Dates, End Dates, Fixed Strikes, Dividend Amount
Payment Dates, Valuation Dates and Fixed Amount Payment Dates. Each value must be separated by a
semicolon and should be listed in the order in which such values are to be applied to dividend periods. The total
number of values listed in these items must match the number of Dividend Periods specified in Item 16.

Item 22, Independent Amount: A Transaction Record relating to an Eligible Transaction may indicate an
Independent Amount (as defined in the governing Credit Support Annex, or similar document not so named,
relating to the Master Agreement referred to in the applicable Master Confirmation Agreement). Users may
specify up to 20 Independent Amounts (each one separated by a semicolon and listed in the order in which such
amounts are to be applied to dividend periods). When used, the total number of Independent Amounts listed
must match the number of Dividend Periods specified in Item 16. If an Independent Amount is not indicated, it
does not necessarily mean that there is no Independent Amount, rather that any Independent Amount
applicable to the transaction or a portfolio containing the transaction may be specified in a different document
(e.g., an applicable Credit Support Annex, Master Confirmation Agreement, Master Agreement or similar
document) and is not specified in the related Transaction Record.

Item 26, Special Dividends: Specify “Y” if applicable, “N” if not applicable.

Item 27, Material Non-Cash Dividends: Specify “Y” if applicable, “N” if not applicable.

Items 35, GTR Indicator. If ""Y™" is specified with respect to this item in a party's Transaction Record, then such

party agrees that the information in the Transaction Record will be transmitted to the DTCC Derivatives
Repository Ltd. Global Trade Repository (“GTR”), and, if applicable, to the DTCC Data Repository (U.S.)
LLC (“DDR?”, collectively with the GTR, a “Repository”). Notwithstanding anything to the contrary in these






Operating Procedures, each User, by virtue of submitting a Transaction Record pursuant to this Appendix,
hereby agrees and consents to the transmission of relevant trade data from the Transaction Record to the
Repository. The Company shall not be responsible for the Repository’s use or disclosure of any such data.

Item 36, Counterparty NonDisclosure. If “Y” is specified with respect to this item in a party’s Transaction
Record and if the party submitting the Transaction Record is also the RCP, then such party instructs the
Company not to disclose the identifier or name of its counterparty as part of the Transaction Record sent to the
Repository. The Company shall not be responsible for User’s disclosure or nondisclosure of counterparty name.






Transaction Record Description for Full Terminations and Partial Terminations

Replaced Document and Data Elements:

The Replaced Document in respect of full terminations and partial terminations shall in all cases
be an agreement (a "Relevant Agreement™), that would have been fully executed between the
parties to a transaction in an equity index dividend swap that is being terminated in full or
terminated in part (regardless of whether the equity index dividend swap was confirmed through
the System, outside the system through the use of master confirmation agreements and
transaction supplements, or through some other means). The purpose of the Relevant Agreement
would be to evidence: the identity of the transaction being terminated in full or terminated in
part, the effective date of such termination in full or termination in part and the payment, if any,
to be made between the parties in connection with such termination in full or termination in part.
Notwithstanding any provision in any document evidencing and/or governing any equity index
dividend swap intended to be terminated in full or terminated in part, each User agrees that the
submission of Transaction Records by it and any other User through the System for full
termination or partial termination of such transaction shall constitute an acceptable method under
such document(s) for evidencing and confirming the full termination or partial termination of
such transaction. Each User further agrees that Confirmed Transaction Records designating the
product and transaction type governed by this Transaction Record Description and relating to the
full termination or partial termination of a transaction in an equity index dividend swap shall
constitute such User’s agreement to terminate in full or terminate in part such transaction, as of
the Termination Effective Date identified in such Confirmed Transaction Records and to receive
or pay the Payment Amount identified in such Confirmed Transaction Records on the Payment
Settlement Date identified in such Confirmed Transaction Records. With respect to full
terminations, following such termination and payment, neither party shall have any obligation to
the other under such transaction, and with respect to partial terminations, neither party shall have
any obligation to the other under such transaction with respect to portion of the original
transaction so terminated following such termination and payment.

Where the transaction being fully terminated or partially terminated was originally confirmed
through the System, it will be identified by User Trade Reference Numbers for the original
transaction, which numbers are recorded by the System for each Confirmed Transaction Record.
Where the transaction being fully terminated or partially terminated was not originally
confirmed through the System, it will be identified by the data elements specified for New
Trades on the above table, which are intended to correspond to the same named items in the
transaction being fully terminated or partially terminated . Users are responsible for assuring
that these elements are sufficient to uniquely identify the transaction to be fully terminated.
With respect to full terminations or partial terminations confirmed through the System,
matching on data elements specified for New Trades are for identification purposes only,
and shall not be effective to retroactively change the terms of the transaction being fully
terminated or partially terminated.

If a transaction is being partially terminated, such transaction will be partially terminated
to the extent of the decrease in the Number of Baskets indicated in item 12 of the
Transaction Record Data Elements in the table below, with the Outstanding Number of
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Baskets after the effective date of the partial termination being the amount specified in
item 13 of the Transaction Record Data Elements in the table below.

Each User agrees that this Transaction Record Description is not intended to govern and may not
be used with respect to full terminations or partial terminations of transactions that constitute
equity index or other equity options (whether or not so named), or any other transaction that is
not an equity index dividend swap. Such other full terminations or partial terminations may only
be submitted through the System in accordance with the applicable Transaction Record
Description set forth in the relevant Appendix to the Operating Procedures, if any (including,
where applicable, the Legal Notice With Respect to Certain Options Issued by U.S. Persons set
forth therein).

In addition, in connection with each partial termination submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an "eligible
contract participant™ as defined in Section 1a(12)(A) or (B) of the Commodity Exchange Act, as
amended
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Required/Optional/Conditional | Matching e . .
# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
For All Full
Terminations and
Partial
Terminations
1 Product Type R Y “EquitylndexDividendSwap” Company will maintain a table of
valid Eligible Product identifiers.
1A | Transaction Type R Y Full Termination or Partial Termination | Company will maintain a table of
valid Eligible Transaction identifiers.
2 Trade Reference R N Unique identifier input by User. To 40 character limit
Number for fully terminate or partially terminate a
Original transaction confirmed through System,
Transaction* must match data element 2 in original
Transaction Record.
3 Trade Reference R N Unique identifier input by User to 16 character limit
Number distinguish between multiple
Supplement unconfirmed transactions.
4 Submitting User 0] N Users may include in an additional 250 character limit
Message ID* processing number for internal
purposes (e.g., tracking)
5 Termination R Y Company number assigned to User Company will maintain a table of
Payment Payer* User IDs
6 Termination R Y Company number assigned to User Company will maintain a table of
Payment Receiver* User IDs
7 | Termination O Y Amount of termination payment Any non-negative integer
Payment Amount
8 Termination C- required if item 7 is completed Y Currency of termination payment or ISO currency code
Payment Currency partial termination payment
9 Termination C- required if item 7 is completed Y Date of termination payment or partial | Valid date format

Payment Date

termination payment

12






Required/Optional/Conditional

Matching

# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
10 | Termination Trade R Y Trade Date of the full termination or Valid date format
Date partial termination
11 | Termination R Y Effective date of the full termination or | Valid date format
Effective Date partial termination
12 | Affected Number of | C-Required if Transaction Type is Y Reduction in Number of Baskets Number with 0 to 5 decimal places
Baskets Partial Termination; otherwise, not
allowed.
13 | Outstanding C-Required if Transaction Type is Y Outstanding Number of Baskets after Number with 0 to 5 decimal places

Number of Baskets

Partial Termination; otherwise, not
allowed.

reduction

Additional Elements
for When Original
Trade not in System
Based on New
Trade Template

C- required if original transaction
is not in the System

*The following Notes apply to the above table:

e General: With respect to full terminations or partial terminations of transactions not originally confirmed
through the System, Users must specify in the relevant Transaction Record all data elements set forth in the
table for New Trades. These data elements need not be included in Transaction Records for full terminations or
partial terminations originally confirmed through the System.
Valid date format: Valid date formats will be set forth in the Applicable Publications.

e Item 2, Trade Reference Number for Original Transaction: Although the Trade Reference Numbers for an
original transaction that are submitted by the separate parties to a full termination or partial termination need
not, and will not, match, the status of Confirmed for a full termination or partial termination of a transaction
originally confirmed through the System will require that each such Trade Reference Numbers for an original
transaction match exactly data element 2 in the Transaction Record submitted by that User for the original
transaction as Confirmed. Where the fully terminated or partially terminated trade was not originally
confirmed through the System, this number will be used solely as the transaction reference number for the full
termination or partial termination itself. In that case, this data element will not be used to identify the
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transaction to be fully terminated or partially terminated (rather the data elements required for New Trades
will be used) and the full termination or partial termination will not be ineffective due to the failure of this
number to conform to the actual User trade reference number for the original transaction.

Items 5 and 6, Termination Payment Payer and Termination Payment Receiver: These are the designations of the
Users that are parties to the transaction. The submitted transmission must be identified as originating from the
Family of either the Termination Payer or the Termination Receiver, or it will not be accepted.

Item 7, Termination Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the
currency is Euro).

Item 12, Affected Number of Baskets: This represents the decrease in the Number of Baskets in case of a partial
termination.

Item 13, Outstanding Number of Baskets: The outstanding Number of Baskets after giving effect to the
applicable partial termination.
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Transaction Record Description for Amendments
Replaced Document:

The Replaced Document for amendments to transactions that are equity index dividend
swaps shall in all cases be a "Transaction Supplement” (or any similar document not so
named) that is referred to (or described) in a master confirmation agreement that has been
executed by two Users for the purpose of evidencing such amendments between them
(each, a "Transaction Supplement”). Related Master Documents shall be:

e Master Agreement — uniquely identified by date — consisting of an ISDA Master
Agreement (or similar document not so named) that has been executed by the
relevant two Users. Any reference in a Transaction Record or a Master
Confirmation Agreement to a Master Agreement shall be to the Master
Agreement as it may have been, and may subsequently be, amended,
supplemented or modified by the parties thereto.

e Master Confirmation Agreement — uniquely identified by date — constituting a
Master Confirmation Agreement (or similar document not so named) relating to
equity index dividend swaps that has been executed by the relevant two Users and
subject to a Master Agreement. If the two relevant Users have entered into more
than one Master Confirmation Agreement with the same date, the Master
Confirmation Agreements may be distinguished by the designation of Master
Confirmation Transaction Type, Product Type, Sub-Product Type (if applicable)
and any other data elements related to the Transaction Record.

For the avoidance of doubt, the applicable Master Confirmation Agreement or Master
Confirmation Annex will be identified by date and the Master Confirmation Transaction
Type specified will, where applicable, be used to select among the Master Confirmation
Agreements or Master Confirmation Annexes identified with that date.

The Company shall not be responsible for a User’s failure to properly identify the Master
Agreement or Master Confirmation Agreement.

Notwithstanding any provision in the related Master Documents, each User agrees that
the submission of Transaction Records by it and any other User through the System shall
constitute an acceptable method under such Master Documents for evidencing and
confirming the terms to be specified in any Transaction Supplement referenced in or to be
governed by such Master Documents. Each User further agrees that Confirmed
Transaction Records designating the Eligible Product and Eligible Transaction governed
by this Transaction Record Description and referencing the relevant Master Documents
shall (1) have the same legal effect as a fully executed Replaced Document entered into
pursuant to and subject to the terms of such Master Documents and (2) shall evidence an
amended and restated equity index dividend swap transaction agreed between two Users
whose terms and provisions will be set forth in, governed by, construed in accordance
with and subject to the Confirmed Transaction Records themselves, such Master
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Documents and these Operating Procedures, including this Transaction Record
Description.

In the event that the features specified in a Transaction Record differ from those specified
in the relevant Master Document, the features specified in such Transaction Record shall
govern unless otherwise agreed between the relevant Users.

The governing law of the Master Documents shall also govern the obligations created by
any Transaction Record.

Each User agrees that this Transaction Record Description is not intended to govern and
may not be used with respect to amendments to transactions that constitute equity index
or other equity options (whether or not so named), or any other transaction that is not an
equity index dividend swap. Such other amendments may only be submitted through the
System in accordance with the applicable Transaction Record Description set forth in the
relevant Appendix to the Operating Procedures, if any (including, where applicable, the
Legal Notice With Respect to Certain Options Issued by U.S. Persons set forth therein).

In addition, in connection with each Amendment submitted pursuant to this Transaction
Record Description, each User shall be deemed to represent and warrant that it is an
“eligible contract participant” as defined in Section 1a(12)(A) or (B) of the Commodity
Exchange Act, as amended.

Amendments Processing:

Any terms of the original trade may be changed through the amendment process with the
exception of the parties to the trade. An amendment Transaction Record includes all the
fields of a new trade plus Amendment Trade Date, Amendment Effective Date, and the
fields required to describe the payment, if any, associated with the amendment
(Amendment Payer, Amendment Payment Date, and Amendment Payment Amount).
The identification of the parties to the trade (Equity Amount Payer and Floating Amount
Payer) submitted on an amendment Transaction Record must be the same as the original
confirmed trade, or the Transaction Record will be rejected.

Provisions of the transaction as amended are set forth as if a new Transaction Supplement
were executed. Amendment Trade Date sets forth the trade date of the amendment, and
Amendment Effective Date sets forth the effective date of the amendment. Otherwise,
the Transaction Record amends and restates the amended trade. The optional fields that
describe the payment specify which party pays the other party.

Amendment transactions will only be accepted for transactions that are confirmed in the
System. If an amendment is submitted with a transaction reference number that is not
found in the Company’s database or is associated in the Company’s database with an
unconfirmed transaction of any type (including new trades, terminations and
assignments), the Transaction Record will be rejected.
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Transaction Record Data Elements:

The data elements for each Transaction Record governed by this Transaction Record
Description are named in the table below and shall have the meanings set forth or
contemplated in the relevant Master Documents (unless the context clearly indicates an
intent to identify product and transaction type, trade reference numbers, a transaction date
or the Master Documents themselves), including meanings that may be set forth in any
other resource identified in the Master Documents. In the event of any inconsistency
between a Transaction Record and the relevant Master Documents, the Transaction
Record shall govern (unless otherwise agreed between Users). The table below sets forth
information relating to certain data elements that Users will be required to provide.
Actual Transaction Records submitted by Users may be different in terms of appearance
and in the manner in which information is to be provided (e.g., data elements may be
specified in FpML). Users should consult the Applicable Publications for further
information on the inputting of data.
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Required/Optional/Conditional | Matching e . .
# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
For All
Amendments
1 Product Type R Y “EquitylndexDividendSwap” Company will maintain a table of
valid Eligible Product identifiers.
1A | Transaction Type R Y Amendment Company will maintain a table of
valid Eligible Transaction identifiers.
2 Trade Reference R N Unique identifier input by User. To 40 character limit
Number for amend a transaction confirmed
Original through System, must match data
Transaction* element 2 in original Transaction
Record.
3 Trade Reference R N Unique identifier input by User to 16 character limit
Number distinguish between multiple
Supplement unconfirmed transactions.
4 Submitting User @) N Users may include in an additional 250 character limit
Message ID* processing number for internal
purposes (e.g., tracking)
5 Trade Reference R N Specify up to 16 alphanumeric Text
Number characters
Supplement
6 Amendment Trade R Y Any date Valid date format
Date
7 | Amendment R Y Any date Valid date format
Effective Date
8 | Amendment Payer* | C-required if item 11 is completed Y Company number assigned to User Company will maintain table of User
IDs
9 Amendment C- required if item 11 is completed Y Company number assigned to User Company will maintain table of User
Receiver IDs
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Required/Optional/Conditional | Matching

# | Data Element Name (RIOIC) (YIN)* Means of Specifying Information Validation
10 | Amendment C- required if item 11 is completed Y Any date Valid date format
Payment Date
11 | Amendment @) Y Positive integer Positive integer
Payment Amount
12 | Amendment C- required if item 11 is completed Y Valid I1SO currency code I1SO currency code
Payment Currency
Additional Elements C
Based on New
Trade Template*

The following Notes apply to the above table:

Valid date format: Valid date formats will be set forth in the Applicable Publications.

Item 2, Trade Reference Number for Original Transaction: Although the Trade Reference Numbers for an
original transaction that are submitted by the separate parties to an amendment need not, and will not, match,
the status of Confirmed for an amendment of a transaction originally confirmed through the System will require
that each such Trade Reference Numbers for an original transaction match exactly data element 2 in the
Transaction Record submitted by that User for the original transaction as Confirmed. Where the amended
trade was not originally confirmed through the System, this number will be used solely as the transaction
reference number for the amendment itself. In that case, this data element will not be used to identify the
transaction to be amended (rather the data elements required for New Trades will be used) and the amendment
will not be ineffective due to the failure of this number to conform to the actual User trade reference number for
the original transaction.

Item 8 and 9, Amendment Payer: This is the designation of the User that is the payer of the Amendment Payment
Amount with respect to the amendment. The submitted transmission must be identified as originating from the
Family of either the Amendment Payer or Amendment Receiver, or it will not be accepted.

Item 11, Amendment Payment Amount: Matching will be with a tolerance of one currency unit (e.g. 1 Euro if the
currency is Euro).
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