In accordance with
Sections 8594 and
859) of the Companies
Act 2006

MRO1

Particulars of a charge

Go online to Tile this information
www gov ukicompanieshouse

A fee is be payable
Please see "How to pay

> Ty

J What this form 1s for
You may use this form to register
a charge created or ewidenced by
an nstrument

What this form s NO
You may not use this fog=l
register a charge wherel3
nstrument Use form M =

w

AI7
This form must be delivered to the Registrar for registratio

21 days beginning with the day after the date of creation of the cffalye n

defivered outside of the 21 days it will be rejected unless 1t 1s accompanied by a

court order extending the time for delivery

You must enclose a certified copy of the instrument with this form This will be
scanned and placed on the public record Do not send the orniginal

COMPANIES HOUSE

[

COMPANIES HOUSE

P2
.

Companies House

15/02/2017
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Company details

[ofofefol1 554

Company number

Company name in full | CREDIT SUISSE SECURITIES (EUROPE) LIMITED

[Hel [ ™

2 Filling 1n this form
Please complete in typescnpt or in
hold black capitals

All fields are mandatory unless
specified or indicated by *

/ I ONE CABOT SQUARE LONDON E14 4QJ
u Charge creation date

Charge creation date / WE Wr“z_ EIT(]—WE

3 |

Names of persons, security agents or trustees entitled to the charge

Please shaw the names of each of the persons, secunity agents or trustees
entitled to the charge

Name / BNP Paribas (FC013447)
16, boulevard des Italiens, 75009 Pans - ORIAS n® 07 022 735
Name
Name
Name

if there are more than four names, please supply any four of these names then
tick the statement below

[ I confirm that there are more than four persons, security agents or
trustees entrtled 1o the charge

06/16 Version 2 1
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‘MRO1

Particulars of a charge

u Brief description

Please give a short description of any land, ship, aircraft or intellectual property | Please submit only a short
registered or required to be registered in the UK subject to a charge (which 1s descnpuion If there are a number of

not a floating charge) or fixed secunty included in the instrument plots of land, awrcraft and/or ships,
you should simply desenbe some

Brief description of them (n the text field and add a

statement along the lines of, "for
more details please refer to the
instrument”

Please imit the description to the
available space

E Other charge or fixed security

Does the instrument include a charge (which 1s not a floating charge) or fixed
security over any tangible or intangible or (in Scotland) corporeal or incorporeal
property not descnibed above? Please tick the appropnate box

/ Yes
0 Ne
m Floating charge

Is the instrument expressed to contain a floating charge? Please tick the
appropriate box

Yes Continue
rd [ No GotoSection?

Is the floating charge expressed to cover all the property and undertaking of
the company?

O Yes
Negative Pledge

Do any of the terms of the charge prohitit or restrict the company from creating
further secunity that will rank equally with or ahead of the charge?
/ Please tick the appropnate box

] Yes
No
E Trustee statement ©

You may tick the box f the company named n Section 115 acting as trustee of [ ©This statement may be filed after

the property or undertaking which ts the subject of the charge the registration of the charge (use
D form MROB)

u Signature

Please sign the form here

— ,/-7(/-’7

Signature Sgna /@L_—a
) X = x
David Haigh ROBERT ROMAN

AUTHORISED SIGNATO
Autharised Signatory RY

This form must be signed by a person with an interest in the charge

06/16 Version 2 1
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MRO1

Particulars of a charge

B Presenter information

n Important information

You do not have to give any contact information, but if
you do, it will help Companies House f there 15 a query
on the form The cantact information you give will be
visible to searchers of the public record

Contact name

Dawvid Haigh
BNP Panbas

Lompany name

10 Harewood Avenue

Pasi toren
London

County/Reglon

[""‘“’" [In[wla T T Telala
[Dx

[Ie!eghme

—_———————— ——

0207 595 2680

Certificate

We will send your certificate to the presenter’s address
if given above or to the company’s Registered Office if
you have left the presenter's infarmation blank

Checklist

We may return forms completed incorrectly or
with information missing

Please make sure you have remembered the
following'

O The company name and number match the
infermation held on the public Register

You have included a certified copy of the
instrument with this form

You have entered the date on which the charge
was created

You have shown the names of persons entitled to
the charge

You have ticked any appropriate boxes in
Sections 3,5,6,7 &8

You have given a description n Section 4, if
appropniate

You have signed the form

You have enclosed the correct fee

Please do not send the oniginal instrument, it must
be a certified copy

Oonoo o 0 O O .

Please note that all information on this form will
appear on the public record

E How to pay

A fee of £23 1s payable to Companies House
in respect of each mortgage or charge filed
on paper

Make cheques or postal orders payable to
‘Companies House

Where to send

You may return this form to any Compantes House
address However, for expediency, we advise you
to return 1t to the appropriate address below

For compantes registered in England and Wales
The Registrar of Comparies, Companies House,
Crown Way, Cardiff, Wates, CF14 3UZ

DX 33050 Cardiff

For companies registered n Scotland

The Registrar of Companies, Companies House,
Fourth floor, Edinburgh Quay 2,

139 Fountainbndge, Edinburgh, Scotland, EH3 9FF
DX ED235 Edinburgh 1

or LP - 4 Edinburgh 2 (Legal Post)

For companies registered in Northern Ireland
The Registrar of Compames, Companies House,
Second Floor, The Linenhall, 32-38 Linenhall Street,
Belfast, Northemn Ireland, BT2 8BG

DX 481 NR Belfast 1

ﬂ Further information

For further information, please see the guidance notes
on the website at www gov uk/companteshouse or
email enquirnes@companieshouse gov uk

This form is available in an
alternative format. Please visit the
forms page on the website at
www.gov.uk/companieshouse

This form has been provided free of charge by Companies House

06/16 Version 21




PROFORMA

Company Number 00891554

Company Name CREDIT SUISSE SECURITIES (EUROPE) LIMITED
Contact Name/ Organisation David Haigh — BNP Panbas

Address Address BNP Paribas - BNP PARIBAS LONDON BRANCH, 10
HAREWOOD AVENUE, LONDON, NWI 6AA

The following details wili need to be added to, amended or deleted from the
Form MROI/LLMR01/MR08/LLMRO08 ,
Particulars of the charge to be added, amended or deleted (please tick as appropnate)
Company /LLP number

Company/LLP name

Date of creation of chargg

Persons entitled to the charge

Description of propert)‘;

Fixed charge tick box (applies only to MRO1/LLMRG(1)
Floating charge tick box (applies only to MRO1/LLMRO1)

Negative pledge tick box {(apples only to MRO1/LLMRO1)

DDDDDD{HDD

Nature of the charge
(applies only to MROS/LL MROS)

O Obligations secured by the charge
(applies only to MROS/LL MRO08)

e The foﬂowiné details will need to be added to, amended or deleted from
the Form MR02/LLMR02/MR09/LLMR09
Particulars of the charge to be added, amended or deleted (please tick as appropriate)
O Company /LLP number
Company/LLP name

O
-a Date of creation of charge
a

Date that property or undertaking was acquired



Persons entitled to the charge

Description of property

Fixed charge tick box (applies only to MR0O2/LLMR02)
Floating charge tick box (applies only to MR02/LL.MRO02)

Negative pledge tick box (applies only to MR02/LLMRO02)

O O o g g A

Nature of the charge
(applies only to MR0O9/LL MR09)

a Obhigations secured by the charge
(applies only to MR0O9/LL MR09)

¢ The following details will need to be added to, amended or deleted from
the Form MR03/MR10/LLMR03/LLMR10

Particulars of the charge to be added, amended or deleted (please tick as appropnate)
Company /LLP number

Company/LLP name

Date of creation of charge

Date of resolution or determination

Date of covenng mstrument

Names of trustees for debet;ture holders

Description of property

Fixed charge tick box (applies only to MRO3/LLMRO03)

Floating charge tick box {applies only to MRO3/LLMRO03)

Negative pledge tick box (applies only to MRO3/LLMR03)

O 0O Oo 0o o oo o o Qg

Nature of the charge
(applies only to MR10Q/LL MR 10)

(] Obligations secured by the charge
{apphes only to MR10/LL MR10)
Please give the instructions in the box below)



Please amend the creation date from 06/02/2016 to 06/02/2017 1n the MRO1 form to
reflect the correct date of creation of the 2016 PHASE ONE IM CREDIT SUPPORT
DEED which were created on 06/02/2017 by CREDIT SUISSE SECURITIES
(EUROPE) LIMITED COMPANY NUMBER 00891554




N RG2S,
FILE COPY

CERTIFICATE OF THE
REGISTRATION OF A CHARGE

Company number: 891554
Charge code: 0089 1554 0076

The Registrar of Companies for England and Wales hereby certifies that a
charge dated 6th February 2017 and created by CREDIT SUISSE
SECURITIES (EUROPE).LIMITED was delivered pursuant to Chapter A1
Part 25 of the Companies Act 2006 on 15th February 2017

Given at Companies House, Cardiff on 15th February 2017
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©
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| certify this to be
a trus copy of the ariginal

Georg ios Chic Solic; tor

1© Hare wood Pvewve | Lotdon, Nw i 6 A4

{Security nterest over Credit Support (1M) (ISDA Apreements Subject to Enghsh Law)
held with s Custodian {IM) on behalf of the

Chargor)
t Sale,
IS DA Effizion]
o Markets

Intemational Swaps end Denvatrves Associotion, Inc

2016 PHASE ONE IM CREDIT SUPPORT DEED

between

Credit Swisse Secunties (Europe) Limyted and BNP Partbas
(“Party A™) {“Party 8")

made on & February 2017
relating to the
ISDA Master Agreement
dated os of 24 September 1993 between Party A and Party B

This Deed 15 a Credit Support Dacument with respect to both parties 1 relation to the ISDA Master Agreement
referred to above {ss amended and supplemented from time to ume, the “Agreemenr’) and, subject to Parapraph 7
below, Sechon S(a){) of the Agreement will apply in respect of this Deed

Accordingly, the parties agree as follows
Paragroph 1. Interpretation

(a) Definitions and Inconsistency. Unless otherwnse defined in this Deed, capitalised terms defined in the
Agreement have the same meamng in this Deed Capitahsed terms not otherwise defined in thus Deed or wn the
Apgreement have the meanings specified pursuant to Paragraph 12, and ell references tn tns Deed to Paragraphs are to
Paragraphs of this Deed In the event of any inconsistency between this Deed and the provisions of the Agreement, this
Deed wall preval, and in the event of any inconsisiency between Paragreph 13 and the other provisions of this Deed,
Paragraph 13 will prevail

®) Secured Party and Chargor. Unless otherwise specified 10 Paragraph 13, all references in thus Deed to the
“Secured Party” will be to either party when ocung 1o that capacity and all corresponding references to the “Chargor”
wall be to the ather party when acung wn that capacity, provided, hawever, that a reference heremn to Pasted Ceedtt
Suppon (IM) being “held™ by a Secured Party at any time shall be construed as a reference to the Posted Credu Support
{IM) credited 10 the Segregated Accounts at such tume i respect of which a Secunty lnterest bas been created wosts
favour under Uus Deed. A reference 1o a transfer of Eligible Credit Support (IM) or Posted Credit Support (IM) to or
from the Custodian (EIM) 15 deemed to be a reference 1o B wansfer 10 or from the relevant Segregaied Accounts, as
apphicable
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(c} Scape of this Deed and Eachr Orlrer CSA. The anly Transactions which will be relevant for the purpose of
determining a “Credil Support Amount (IM)” and related “Margin Amount {({M)" under this Deed with respect o &
posting obligation of a Chargor wall be the relevant Covered Transections (IM) specified 1n accordance with the
provisions of Paragraph 13 Each Other CSA (if any) s hereby amended such chat the Transactions that wall be
relevant for the purpose of determining eny “Independent Amount™ thereunder (1f any} with respect (o the Chargor will
exclude the Covered Transactions (IM)

Paragraph 2. Security

(a) Covenant fo Perform. Each party as the Chargor covenants with the other party that it wall perform the
Obhgouons in the manner provided 1n the Agreement, this Deed or any other relevant agreemeni

{b) Securify. Ench party as the Chargor, as secunty for the performance of the Obligations

(m charges and agrees to charge, with full titte puarantee, in favour of the Secured Pany by way of first
fixed charpe,

(A) all Posted Credit Support (IM) (present and future), and
(B) each Segregated Account, and

2 assigns and agrees o assign, with full ade guarantee, the Assigned Rights (o the Secured Party
absoluiely

(c) Resyrichon on Dealings Each party as the Charpor must nol

{1 create or permi to subsist any Secunty Enterest on the Segregated Accounts or the Posted Credit
Support (IM) or the Assigned Rights, or

2) sell, transfer, licence, lease, loan, grant any option over or otherwise dispose of sny of is nghts in
respect of the Segregated Accaunts or the Posted Credit Support (IM) or the Assigned Rights,

other than (A) the secunity crealed by thus Deed, {B) a lien routinely imposed on all secuntties 1n a cleanng
system in which any such Posted Credit Support (IM) may be held or (C) a lien or secunty interest 1 favour of
1 the relevant Custodian (IM) expressly referred to in the Control Agreement

{d) Release of Security, Upon the transfer by the Custodan (IM) to the Chargor of Posted Credst Suppont (IM)
either (1) following an instruction from the Secured Party or (n) in accordance with any provisions relating to the
teansfer of collatera) followang delivery of a Chargor Access Notice under the Control Agreement, the secunty interest
granted under this Deed on that Posted Credit Support (IM} wall be released wnmediately, and the Assigned Rights
relaung to that Posted Credut Support (IM) will be re-assigned to the Chargor, mn each case without any further action
by either party To the extent thot all Obhigations of the Chargor owed (o the Secured Party have been imevocably
satisfied wn full and no further Obligations may anse, then at the Chargor’s expense the Secured Party will also release
the secunty interest granted under this Deed on each of the Segregated Accounts

{e) Preservation of Securlty The secunty consliuted by this Deed shall be a continuing secunty and shall not be
satisfied by any intermediate payment or sausfaction of the whole or any part of ihe Obliganons but shall sacure the
ulumale balance of the Obligattens, 1f for any reason Lhis secunty ceases to be a contmuing secunty or any subsequent
charge or other interest affects any Secunty Assels (in each cese, other than in relation to erther (A) a hen routinely
imposed on all secunhies m a cleanng system i which any such Posted Credit Support (IM)} may be held or (B) 5 hen
or secunty mterest in favour of the refevant Custodian (IM) expressly referred 10 m the Conuol Agreement), the
Secured Party may direct that the Chargor open 8 new account wath the Custodian (IM) or continue the existing
Segregated Account and the habihity of the Chargor in respect of the Obligations at the daie of such cessation shall
remain regardless of any payments inio or gut of any such account. The secunty constituted by this Deed shall be



eddition to and shall not be affected by any other secunty now or subsequently held by the Secured Party for all or any
of the Obligatans, . .

N Waiver of Defences. The obligations of the Chargor under this Deed shali not be affected by any act, onussion
or arcumstance which, but for tus provision, might operate to release of otherwise excnerate the Chargor from s
abligations under thus Deed or affect such obhgetions including (but without Limutation) and whether or not known to
the Chargor or the Secured Party .

Q1) any ume or indulgence granted to or composition wath the Chargor or any other persan,

(1) the vanation, extenston, compromise, renewal or release of, or refusal or neglect to perfect or
enforce, any terms of the Agreement or any rights or remedies agamst, of any secunty granted by,
the Chargor or any other person,

{w) any wuregulanty, mvalidity or unenforceability of any obligations of the Chargor under the

Agreement or any present or future law or order of eny government or authonty (whether of nght or
in fact) purporting to reduce or otherwise affect any of such obhgaitons to the ‘intent that the
Chargor's obligations under this Deed shall remain in full force and this Deed shall be construed
accord-mgly as IF there were no such wregulanty, unenforceability, invahidity, law or order, and

(1v) any legel hmitation, dizabibity, incapacity or other cuwcumstance relating to the Chargor, any
guarantor or any other person or eny amendisent to or vanation of the terms of the Agreement or
any other document or secunty Yy .

{g) Immediate Reconrse. The Chergor waives any nght t may have of first requinng the Secured Panty 1o
proceed against or claim payment from any other person or enforce any guarantee or secunty before enforcing thus
Deed . . . ;

(h) Reinstatement, Where any discharge (whether it respect of the secunty constituted by this Deed, any other
secunty or otherwise) 15 made in whole or in part or any ammengement 15 made on the faith 6f any payment, secunty or
other disposition which 18 avorded or any amount paid pursuant to eny such discharge or arrangénient must be repaid
an benkruptey, iqudation ar otherwase wathout limitauon, the secunty constituted by this Deed and (he hability of the
Chargor under this Deed shall continue as f there had been no such discharge or arrangement,

.

Paragraph 3, Credit Support Obligations  » '

-

(a) Delwery Amount (IM). Subject to Paragraphs 4 and S, upon a demand made by the Secured Party on or
promptly foflowvang 8 Celculation Date (IM), 1f the Delivery Amount {IM) spplicable to the Chargor for that
Calculauon Date (IM) equals or exceeds the Chargor's Mimmum Transfer Amount (M), then the Chargor wall transfer
to the Custodian (IM) Eligible Credn Suppoert (IM) having a Value as of the date of vansfer at least equal to the
eppheable Delivery Amount {IM} {rounded pursuant \o Pafagraph 13) Uniess atherwase' specificd i Peragraph 13, the
“Dalivery Amoant (IM)" apphicable to the Chargor for afly Calculation Date (IM) will equal the amount by which:

1Y) the Credn Suppont Amount (IM) appheable to the Charger
k| ¥
exceeds -

.

(i} the Value as of that Calculatton Date (IM) of all Posted Credit Support (IM) beld by the Secured
Party (as adjusted to 1nclude any pror Delivery Armount (IM) and to exclude any pnor Retum Amount (IM),
the transfer of which, 1n either case, has not y21 been completed and for which the relevant Regular
Settlement Day falls on or pror 1o such Calculation Date (DM)) +
{b) Rewurn Amount (IM) Subject 10 Parapraphs 4 and 5, upon a demand made by the Chargor on or prompily
following a Calculation Date (IM), if the Return Amount (IM) applicable to the Secured Party for that Calculanon Date



(IM) equals ot exceeds the Secured Party's Minimum Tronsfer Amount (IM), then the Secured Party will mstruct lhe
Custodian (IM) to transfer to the Charpor Posted Credit Support (IM) specified by the Chargor in that dcmand havmg a
Value as of the date of transfer as close as practicable to the epplicable Return Amount (IM) (rounded pursunnt lo
Paragraph 13) Unfess otherwise specified wn Paragraph 13, the “Return Amouns (f4)” apphcable (o the Secured Party
for any Calculation Date (IM) wall equal the amount by which . ’
()] the Value as of that Celculation Date {IM) of all Posted Credu Support (IM) held by the Secured
Pany {as adjusted to include any prior Delivery Amouni (IM) and to exclude any prior Return Amount (IM),
the transfer of which, 1 either case, has not yet been completed and for which the relevant Regular
Settlement Day falls on or prior to such Calculation Date (IM))

exceeds .
(n) the Credil Support Amount (IM) appheable to the Chargor.
Paragraph 4. Canditions Precedenl, Translers, Timing, Calculations and Substitutions

{a) Conditlons Precedent. Unless otherwise spealfied in Paregraph 13, each obligalion of the Chargor to make o
transfer under Paragraphs 3 and § and of the Secured Party to nstruct the Custodian (IM) to meke a transfer under
Poragraph 3, 4(e}{(in}, 5 and the provisions of Paragraph 13 relating to the Retum of Posted Credit Support (IM) wath a
Value of 2¢70 13 subject to the condttions precedent that

()] no Event of Defaull, Potenual Event of Default or Specificd Conditan hes occwred and 13
contnuing with respect to the other party; and

m no Early Terminzuen Date has occumred or been desipnated for which any unsausfied payment
obhgotons (whether present, aclual, future or contingent) exist which is (A) tn respect of all Covered
Transactions {IM) or (B) as the resull of a Specified Condstion with respect to the other pany

(b) Meaning of Transfer. All wnnsfers under this Deed of any Eligible Credit Suppont (IM) or Posted Credit
Suppart (M) shall be made m accordance with the instructions of Lthe Secured Party, Chargor or Custodian (IM), as
applicable, ard shall be made v

() in the case of Eligible Credit Support (IM), (A) book entry, wire or other transfer of such Elgible
Credit Support (IM) to the Custodian {IM) {accomparned in the case of certificated secunues that cannot be
paid or delvered by book-entry by any duly executed mstruments of transfer, assignments i blank, transfer
1ax stamps or any other documents necessary to permit the Custodian (IM) to make legally valid tmnsfers of
such certificated secunties upon instruction of the Secured Party) and (B) the Custod:an (IM)'s creditmg
such assets to the relevant Segregaied Account, and

() m the case of Posted Credit Suppent (IM), by book entry, wire or ather transfer of such Posted
Credit Support (IM) by the Custodian (IM) (or in the case of excess proceeds, the Secured Party) to the
relevant cash secunties or other account of the Chargor (with the same Custodian (IM) or elsewhere)
identified by the Chargor for the receipt of such transfer (accompanied in the cnse of certificated secunties
that cannot be paid or delivered by book-entry by any duly execuled nstrumenis of transfer, assignments 1n
blank, transfer tax stamps or any other documents necessary fo consutute a legally valid wansfer to permut
the Chargor to make legally valed transfers of such certificated secunties without further action of the
Custodian (IM))

{c) Transfer Timiug. Subject to Paragraph 4(a) (if applicable) and Paragraph 5 and unless otherwise speaified in
Paragraph 13, if a demand for the transfer of Eligible Credst Suppon (IM) s made by the Noufication Time, then the
relevant transfer by the Chargor wall be made net later than the close of business on the relevant Regular Seitlement
Day; if o demand s made afier the Noufication Time, then the relevant tansfer by the Chargor will be made not later
than the close of business on the next Local Business Day following the relevant Regular Settlement Day.

.



T

Subject to Paragraph 4(a)(if applicable) and Paregraph 5 and unless otherwise specified 1n Paragraph 13, 1f a demand
for the transfer of Posted Credit Support (IM) 1s made by the Noufication Time, then the relevent instruction by the
Secured Party to the Custodian (IM) will be served prior 1o the fatest ume by which instricbons must be submitéd to
the Custodian (IM) under the relevant Contro} Agreement m order for the Custodion (IM) to effect the transfer of
Posted Credit Support {IM) by close of bustness on the relevant Regular Settlement Day; 1if a dernand 15 made after the
Nonfication Time, then the relevant instruction by the Secured Party 10 the Custodian {IM) wall be served not later than
the latest time {and day} by which instructions must be submutted to the Custodan (IM) under the relevant Control
Agreernent in order for the Custadian (IM) to effect the transfer of Posted Credit Suppont (IM) by close of business on
the next Loca! Business Day followang the relevant Regular Setement Day

{d) Calculations. All calculations of Value and Credit Support Amount (IM) for purposes of Paragraph 3 in
respect of a Caleulation Date {(IM) wall be made by the Celculation Agent (IM) es of the Calculauon Tine (IM) on such
Calculation Date (IM) In the case of any calculation of Value, the Calcnlation Agem (IM) may use Velues most
recently reasonably available for close of business in the relevant market for the relevant Eligible Credit Suppont (IM)
as of the relevant Caleulation Tume {IM) In the case of any calculation of Credit Support Amount (IM), the Calculaton
Agent (IM) may use relevant information or data {including but not limited to wputs for eny spphcable mods] specified
i Paragraph 13 to determine Masgin Amount (IM) for certan Covered Transactions (IM)) most recently reasonably
svailable for close of business i the relevant market(s) as of the Calculation Time (IM) The Calculation Agent (IM)
wall noufy each party (ar the other party, 1f the Caleulztion Agent (IM) 15 a party) of ws caleulawons not later than the
Noufication Time on the Local Business Day following the applicable Calculaton Date (IM) ’

(c) Substitutions.

n The Chargor may on any Local Business Day by nouce (a “Substitation Notice”) iutform the Secured
' Party that ¢ wishes to transfer to the Segregated Accounts Elgible Credul Support (IM) (the
"Substitute Credit Support (IM)"') specified in thst Substituion Notice n substitution for certmn

Posted Credut Support (IM) (the “Drfglna{ Credit Support (IM)") specified in the Substitution Notice

(n) Unless Paragraph 13 specifies that no consent 1s required, the Chargor must optain the Secured
Party's consent to the proposed subsutzuon. The Chargar will be obliged to transfer the Substirute
Credit Support {[IM) to the Segrepated Accounts on the next Loca! Business Day [ollowing the date

{A) on which the Chargor receives nolice (which may be oral telephowc nouce) from the
Secured Party of its consent (af consent 1s needed), or

(B) of the Substtuuon Notce (1if no consent 1s needed) -

() Subject to Paragraph 4(a) (if applicable), following the date on which the Substtate Credit Suppont
(IM) 13 transferred 10 the Segregated Accounis, unless otherwise specified i Paragraph 13 (the
“Substitution Date"), the Secured Party will be obliged 1o instruct the Custodian (IM) 1o transfer to
the Chargor the Onginal Credit Suppont (IM) as 1f a demand for such Ongunal Credit Support (IM)
hed been made pursuant to Paragraph 3(b) after the Notfication Tume on such Subsotution Date,
provided that the Secured Party wall only be obliged to wnstruct the Custodian (IM) o wansfer
Onpinal Credit Suppont (IM) wath & Value as of the date of transfer as close as practicable to, but in
any event not more than, the Value of the Substifute Credit Support {IM) es of that date, as calculated
by the Calculation Agent (M)



-— -

Peragraph 5. Dispute Resolution

(n) Disputed Calculatlons or Valuations 1f o party (a “Disputing Party”} disputes (1) the Calculation Agent
(IMY's calculation of a Debvery Amount (IM) or a Return Amount (IM) or (I1) lhc Valee of any transfer of Ehgible
Credit Support (IM) or Pasted Credat Suppon (IM), then

(1)) the Disputing Pasty will notufy the other pany and the Cakulation Agent {IM) (if the Calculation
Agent (IM) 15 ool e other party) not later than the clase of business on (X) the date that the transfer
is due in respect of such Delivery Amount (IM) or Retum Amount ([IM) in the case of (1) ebove, or
{Y) the Local Business Day following the date of transfer in the case of (1) ebove,

2) subject to Paragraph 4(n) (i apphcable), in the case of (1) above, the oppropnate party will transfer
the undsputed amount to the other party not later than the close of business on the date that the
transfer 15 due m respect of such Dehivery Amount (IM) or Retum Amount (IM),

(3 the parties will consult with each other in an attempt to resolve the dispule, and

@ if they fal to resolve the dispute by the Resolution 'I.'n'ne. then

() in the case of a dispute involving a Delivery Amoust (IM) or Retum Amount {IM). the
Calculation Agent (IM) wall recalculate the Credit Support Amount (TM) and Value os of the
Reczlculanon Date by using the procedures specified n Paragreph 13 for calculating the
Credit Support Amount (IM), and for calculating the Value, of disputed, of Posted Credst

Suppon {IM), and

(u) Inthe cose of o dispute involving the Value of any transfer of Eligible Credit Suppont (IM} or
Posted Credit Support (IM), the Calculation Agent (IM) wall recalculote the Value os of the
date of transfer pursuant to Paragraph 13 -

Following o recalculation pursuani lo this Paragraph, the Calculation Agent (IM) will nottfy cach parnty (or the
other party, f the Calculayon Agent (IM) 1s & party) not later than the Nohification Time on the Local Business
Day following the Resolution Time The appropriate party will, upon demand following that notice by the
Calculation Agent (IM) or a resolution pursuant to (3} ahove and subject to Pnragmph 4(a) (if applicable} and
4(c), make the appropnate tansler

{b) No Event of Default The failure by a party to make a transfer of any amount which 1s the subject of a dispute
to which Paragraph 5(a) applies will not constitute an Event of Default for as long as the procedures set out 1n this
Poragraph 5 (as supplcmented by the prowisions of Pamgraph 13) are being cared out (but wathout prejudice to o
panty's obhigation to transfer the undisputed amount under Parapraph 5(a)(2)) For the ovoudance of doubt, upon
completion of those procedures, Secuon 5{a)(1n)(1) of the Agreement will apply 10 any [alure by a party to make a
transfer required under the final sentence of Paragraph 5{a) on the n:lcvnn! due date (subject to Parugroph 7)
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Paragraph 6. Custody Arrangements and the Control Agreement

(e)

)]

(©

@

(e)

General. The Custodian (IM) eppointed with respect to each party as Chergor and the details of the Segregated
Accounts opened i the name of such Chargor are set out 1 Paragraph i3  Each party as the Chargor and the
other party as the Secured Party and the relevant Custodian (IM) kave entered, or wall on the date of this Deed
enter te, the Control Agreement regulating the nghts of each party (o serve mstructions on the Custadian
(M)} Pror to the enforcement of its nghts under Paragraph 8, the Secured Party will have no nght 1o hold
(other than 1 2ccordance with Paragraph 1(b) or as otherwise agreed berween the parties) end have no duty
with respect to Posted Credit Support (IM), including, wathout imitation, any duty to collect any Distibutions,
or enforce or preserve any nghts penaining to the Posted Credrt Support (IM)

Custodian (1M} Risk.

Unless atherwise specified 1n Paragraph |3 with respect (o e party as the Secured Party end the other pany as
the Chargor

(0] the Chargor will be hable for the acts or omissiona of the Custodian (IM) to the same extent that the
Chargor would be luble hereunder for its own acts or omusstons and any such act or omission of the
Custodian (IM) wall be deemed to be the act or onussion of the Chargor for purposes of Paragraph
7, provided that, notwithstanding the foregoing, «f Custodian Event 15 specified as epplicable n
Paragraph 13, the consequences of any act or omussion of the Custodian {(IM) that tonsutuies a
Custodian Event wall be os set gut in the “Custodisn Event” provisions in Paragraph 13

{n) the Secured Party wall not be hable for the acts or omissions of the Custodian (IM}, and

(m) any obligation of the Secured Party o tnstruct the Custodian (IM) to transfer Posted Credit Suppont
(IM) to the Chargor will be deemed satisfied by the Secured Party's sending appropnate instructions
to the Custodian (IM) 1n accordance with the terms of the Control Agreement  For the avoidance of
doubt, the Secured Party will bear no hiability for the failure of

(A) the Custodian (IM) to comply with such wmsiructions, or

(B) the Chargor to provide matched instructions with the Secured Party to the extent required
under the Control Agreement 1 order to give effect to such a transfer of Posted Credit
Suppaort (IM) by the Custodian (IM),

end a farture to transfer Posted Crednt Support (IM) ta the Chargor under this Deed caused by ewther
(A) or (B) sbove will not constitule an Event of Default with respect 10 the Secured Party

Na Use of Posted Credit Sapport (IM). Without hmiting the nghts of the Secured Party ynder the other
pravisions of thus Deed, the Secured Party wil) have no nghi to

()] sell, pledge, rehypothecate, assign, invest, use, commingle or otherwnse dispose of, or atherwise use
in 1ts business any Posted Credit Support (IM3, or

(u} register any Posted Credit Support (IM) 1n the name of the Secured Party, sis custodian or 2 nominee
for either

No Offser  For the avoidance of doubl, no delivery or return of any margin under any Other CSA will be
offset agawnst {or netted wath) any Delwery Amount {TM) or Retum Amount (IM)

Distributions and Interest Anmocumt, Except as otherwise provided m this Deed or the Contro] Agreement, the
Secured Party will have no obligation hereunder to pay or ta transfer to the Chargor any amount of interest in
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respect of any Posted Credit Support (IM) in the form of Cash or any Distnbutions in respect of Posted Credit
Suppon (IM)

The Controt Agreemnent as a Credit Support Document. Unless otherwise specified in Paragraph 3, the
Contro) Agreement will not be 8 Credn Support Document under the Agreement with respeci to s party.

Paragraph 7 Defauli

For the purposes of Secuon 5(a){1n){1) of the Agreement, an Event of Defoult wall exist with respect to a
pany if

(A) as Chargor, that party fails (o make, when due, any transfer of Ehgible Crednt Support {IM),
required to be made by the Chargor and that fatlure cantinues for two Loca) Business Days after
notice of that failure 1s given to that panty;

B) as Secured Party, that party fails to instruet the Custodian (IM) before the relevant time to transfer
Posted Credit Support {IM) 1n order to comply with us obligations hereunder and that faslure
continues for two Local Busmess Days afier notice of that failure 1s given to that party; or

() that party fails to comply with or perform any agreement or obligation other than those specified
Paragraph 7{A) and Paragrmph 7(B) and that falure conunues for 30 days afier nouce of that [mbkure
8 given to that party,

provided \hat, if Custodian Evenl 13 specified as apphcable in Paragraph 13, any even| or circumstance that
consututes or gives nse to 8 Custodian Event will not constitute or give nse to such Event of Default

Paragraph 8. Certain Rights and Remedles

(@)
(1}

)

Secured Pariies Rights and Remedies
General

(A) For the purposes of all powers implied by statute, the Obligations are deemed to have become due
and payable on the date of this Decd

(B) Secuon 103 (restncting the power of sale) and sectron 93 {restncumg the npht of consohdation) of the
Act shall not apply to this Deed

Secured Party's Rights, If at any tume a Secured Party Rights Event has occurred and 1s contimang, then,
unless the Chargor has paid 1n full of) of s Obligations the Secured Party shall, without prior nouce to the
Chargor, be enuitled to put into force and to exercise unmediately or ns and when it may see fit any and every
power passessed by the Secured Party by virmue of tus Deed or avanlable to a secured credwor and in particular
(but without limitation) the Secured Party shall have power io respect of Posted Credt Support (IM)

(A) 10 sell all or any of the Posted Credit Support (EM) (other than Posted Credit Support (IM) sn the form
of cash) 1n any manner permutted by law upon such terms as the Secured Party shall in #s obsolute
discretson determune,

(B) to apply all ar any of the Posted Credit Support (IM) m the form of cash i or towards the payment or
discharge of any amounts payable by the Chargor with respect to any Obhigation m such order as the
Secured Party sees fit,

{©) to the extent thai the assets charged under this Deed constitute "financinl collateral® and this Deed and
the obhgotions of the Chargor under this Deed constitute a "secunty [inancial collateral arrangement”™
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(iv)

W

(1n each case for the purpose of and as defined 1n the Froaneial Collateral Arrangements (No, 2)
Regulanons 2003) (the “Regulations ), to appropnate all ar any pan of that financial collateral m or
towards the satisfaction of the Obligations in such order as the Secured Party se¢s fit, and

(10)] to collect, recover or compromise and to give a good discharge for eny moneys payable to the
Chargor i respect of any of the Posted Credit Support (IM),

and for the purposes of thus Paragraph B(a) the Secured Party shall be entitled to make any currency
conversions or effect any transaction in currencies which it tunks fit, and to do so &t such tmes and rates as at
thinks proper

Power of Attorney. The Chargor, by way of secunty and solely for the purpose of more fully secunng the
performance of the Obligauons, imevocably appomts the Secured Party the atiorney of the Chargor on its
behalf and m the name of the Chargor or the Secured Party (as the altomey may decide) to do all acts, and
exccute all documents which the Chargor could iself execute, in refauson to any of the Posted Crednt Support
(M} or 1n connection with eny of the matters provided for in s Deed, including (but without hmitatson)

(A) to exccute any trensfer, bill of sale or other assurante tn respect of the Posted Credit Support (IM),
(B) to exercase all the nghts and powers of the Chargor in respect of the Posted Cred:it Support (IM),

(C) to ask, require, demand, receive, compound and give a good discharge for any and all moneys and
claims for moneys due and to become due under or ansing out of any of the Posted Credit Support
(LM},

(D) to endorse any cheques or other instruments or orders in connectien with any of (he Posied Crednt
Suppon (IM), and

{E) to make any claums or 10 take any acton or to institule any proceedings whuch the Secured Party
considers to be necessary or advisable to protect or enforce the secunity interest created by thus Deed.

Protection of Purchaser

(A) No purchaser or other person dealing with the Secured Party or a Receiver or with nis atiorney or
agent shall be concemed to enquire (1) whether any power exercised or purported ta be exercised by
the Secured Party has become exercissble, (2) whether any Obligation remamns due, (3) as to the
propnety or regulaniy of any of the actions of the Secured Party or (4) as to the epplication of any
money paid to the Secured Panty

(B) In the absence of bad faith on the pant of such purchaser or other person, such dealings shall be
deemed, so far as regards the safety and protection of such purchaser or other person, to be within the
powers conferred by this Deed and 1o be valid accordingly The remedy of the Chargor in sespect of
any impropnety or iregulanty whalever in the exercise of such powers shzll be 1n damages only

Valuation af Appropriated Collateral

Subject (o Paragreph 13, where any Posted Credit Support (IM) i1s appropnated, the value of the appropnated
Posted Credil Suppont {IM) will be the Appropnation Value of such Posted Credit Support (IM) as of, or as
soon as reasonably practicable afier, the date on which such Posted Credut Support (IM) 1s sppropnated
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(wi)

{vin)

(x}

x)

Appolminens of Receiver

(A) Except as provided btlow, the Secured Party may appoin| any one or more persons (o be a Receiver
of all or any part of the Secunty Assets 1if

m the secunty granted under this Deed has become enforceable, or
2) the Chargor so requests the Secured Party en wnting at any ime

(B) Any appointment under Paragraph 8(a}(v1)(A) above may be by deed, under seal or in wnling under
1ts hand

(C) Any resinction imposed by law on the night of a mortgagee to appomt a Recewver (including under
section 109(1) of the Act) does not apply to (us Deed.

Rentoval of Recelver and Remuneration

(A) The Secured Party may by wrniting under 1ts hand remove any Receiver appointed by it and may,
whenever 1t thmks fit, appomt a new Receiver in the place of any Receiver whose appomtment may
for any reason have lerminated

{B) The Secured Party may fix the remuneration of any Receiver appoinied by ut and any maximum rate
imposed by law (including under section 109(6) of the Act) will not apply

Agent of the Chargor

(A} A Recewver will be deemed to be the agent of the Chargor for all purposes and accordingly wall be
deemed 1o be i the same posiion as a Recerver duly appoinied by o morigogee under the Act. The
Chargor 15 solcly responsible for the contracts, engagements, acts, omissions, defaults and losses of 2
Receiver ond for Labilittes mcurred by a Receiver

(B) No Secured Panty will incur any liabihty {either to the Chargor or to any other person) by reason of
the appowniment of a Recesver or for any other reason.

Relationship with Secured Party

To the fullest extent allowed by law, any nght, power or discretion conferred by tus Deed (either expressly or
umpliedly) or by law on a Receiver may afier the secunty granted under this Deed becomes enforceable be
exertised by the Secured Party in relsuon to any Secunty Assel without first sppomntng o Recewver or
notwithstanding the appointment of a Receiver

Powers of Receiver
1)) General

() A Receiver has ell the nghts, powers and discrenons set out below in this sub-paragraph w addition to
those confemred on it by any law  This includes all the nghts, powers and discreuons conferred on a receiver
(or a recerver and manager} under the Act and the Insolvency Act 1986

{n) If there 15 more than one Receiver holding office at the same ume, each Receiver may (unless the
document appointing him states otherwise) exercise all the powers conferred on a Recerver under tus Deed
individually ond to the exclusion of any other Receiver,



(b}

()

(2) Possession

A Recewver may take immediate possession of, get i and collect any Secunty Assel and may subsequenily
relinquish such possession.

(3) Sale of assets

(1) A Receiver may sell, exchange, convert into money and realise any Secunty Assel by public guction
or private conwract and generally 1in any manner and on any terms which he thinks fit

(u) The consederauon for any such iransaction may consist of cash, debentures or other abhigations,
shares, stock or other valuable considersuion and any such consideration may be paysble 1n a lump sum or by
mslalments spread over any period which he thinks Fit

(4) Receipls

A Receiver may give a vahd receipt for any moneys and execute any assurance or thing which may be
necessary or desirable for realising any Secunty Asset

(5) Delegation

A Recewer may delepate his powers i accordance wath this Deed
{6) Qther powers

A Receiver may

{1) do all other acts and things which he may consider desirable or necessary for reahaing ony Secunty
Asset or incidental or condueive to any of the nghts, powers or discretions conferred on a Recesver under or
by vurtue of this Deed or law;

(n) exercise I relation 10 any Secunly Asset all the powers, authonues and things which he would be
capable of exercising if he were the absolute beneficial owner of that Secunty Asset, and

(u) use the name of the Chargor for any af the abave purposes
Chargor’s Rights and Remedies

If at any time 8 Chargor Rughts Event or, if specified as epplicable in Pamgraph 13, a Chargor Addiuonal
Raghts Event hos occurred and 15 continwing, then.

1)) the Chargor may exercise all nghts and remedies available to a chargor under applicable law with
respect to Posted Credst Support (IM), and

(1) the Secured Party will be obhgated immediately to transfer or wnstruct the Custodian (IM) to transfer
all Posted Credit Support {(TM) to the Chargor

Deficiencles and Excess Proceeds.

(i A party (the “Deficiency Obliger") wall remmn liable for all Obligations of such party remamng
unsatisfied efter the exercise of nghis and remedies by the other party (the “Exercising Party”) under
Paragraph 8(a} or (b)

() Following the exertise of such nghis and remedies, the Exercising Party will, as the Secured Party,
wensfer or instruct the Custodian (IM) to vransfer to the Deficiency Obhigor any proceeds and Posted Credit




Support (IM) remawung afier sausfaction m full of all payment and delivery Obligstions of the Deficiency
Obligor, including (1f applicable) the transfer and release to the Exercising Party by the Defictency Obligor, in
its capacity as the Secured Party, of all Pasted Credut Suppont (IM) hereunder and the retum of any other

. amounts and ilems posted by the Exerciging Party to the Deficiency Obligor as credit suppont under any Other
CSA.

(d) Final Returns. Subject to Parograph 8(c), upon satisfaction n full of all Obligations of the Chargor (except for
any potential kebility under Secuion 2(d) of the Agreement or any cbligation to tansfer any inierest payment under any
Other CSA), the Secured Party wall transfer or instruct the Custodian ([M} to ransfer lo t.l'le Chargor ell Posted Crednt
Support (IM) (:f any)

Paragraph 9. Representations '

Each party represents to the other party (which representations will be deemed to be repested os of each date on which
u, as the Charpor, transfers Eligible Credit Support {IM)) that

0] it has the power (o grant a secunty inlerest 1o eny Elgible Credut Support (IM) 1t transfers as the
Chargor to the Segregated Accounts under this Deed and has taken all necessary achions to authonse the
granting of that secunty mterest,

(i) 1t 15 Lhe beneficial owner of all Eligible Credit Support (IM) (and nghts thereio) it transfers as the
Chargor 1o the Sepregated Accounts under this Deed, free and clear of any secunty interest, hen,
encumbrance or other interest or restnciion other than the secunty mferest groated under Paragraph 2 and
other than (A) o lien routinely imposed on al! secunities in a cleanng system in which any such Eligible
Crednl Support {IM) may be held or (B) any securily interest in favour of the Custodwun (IM) expressly
referved to in the Control Agreement and each such ucm of Eligible Credit Suppan (IM) 15 fully pald and 15
not subject to any option to purchase or simular righ,

(uin) upon the wansfer of any Elmble Crednt Support (IM} by it 85 the Chargor to the Segregaled
Accounts under the terms of tus Deed, the Secured Party will have o valid and perfected first pnenty
secunity nterest 1n such Elipible Credn Support (IM) except to the extent subordinaie to (A} any lien
rouunely imposed on atl secunihies in o cleanng system in which any such Eligible Credtt Support (IM) may
be held or (B) any secunty interest m favour of the Custodian (IM) expressly referred to in the Coniro!
Agreement, and

() the performance by i as the Chargor of its obhigations under this Deed will not result 1n the creation
of any secunty interest, fren or other interest or encumbrance 1n or on any Posted Credit Suppont (IM) other
than the secunty interest created under this Deed (other than (A) any lien routinely imposed on all secunties
mn a cleaning system 1 which any such Posted Credat Support {IM) may be held or (B} any secunty imlerest
m favour of the Custodian (IM) expressly referred 1@ in the Control Agrezment)

Paragraph 10. Expenses

(a) General. Except as otherwise provided 1n Paragraph 10(c), each pasty will pay us own costs and expenses
(including any stamp, transfer or sumsler transaction tax or duty payable on any transfer the Chargor 15 required to make
under this Deed) in connection wath performing its obligations under this Deed and neuher party will be liable for any
such costs and expenses incurred by the other party. The Charpor will be liable for any costs and expenses {including
any stamp, transfer or similar transaclion tax or duty payable on any transfer from the Sepregated Account to the
Chargor in accordance with the terms of this Deed) incurred by the Custodian {IM) in connection with performung any
of us obligations (o the parties 1 relauon to this Deed

¥ v -
(b} Posted Credit Support (IM). The Chargor will promptly pay when due all taxes, assessments or charges of any
nature that are imposed wath respeci to Posted Credit Support (IM) credited to the Segregated Accounts upon becoming
aware of the same,



(c) Liguldation/Application of Pested Credit Support (IM). All reasonable costs and expenses ncurred by or on
behalf of the Secured Party 1n connection with the liquidation, appropriation and/or application of any Posted Credet
Support (IM) under Paragraph B wll be payable, on demand, by the Defaulung Panty ar, if there 15 no Defaulting Party,
equally by the parties.

Paragraph 11 Other Provisions

(a) Default Interest. A Secured Party that fails, when required to do so, to mstruct the Custodian (IM) to transfer
Posted Credil Suppon (IM) to the Chargor, will be obliged to pay the Chargor (1o the extent permuited by applicable
law) an amount equal to interest at the Default Rate multiphied by the Value on the relevant Caleulation Date (IM) of
the stems of property that the Secured Party was required to instruct the Cusiodian (IM) to trensfer, from {and
mncluding) the date that the Secured Party was required to instruct the Custodian (IM) to transfer the Posted Crednt
Support (IM) to (but excluding) the date that the Secured Party mstructs the Custodian (IM) (o transfer the Posted
Credut Suppori (IM) This interest wall be calculated an the basis of daily compounding and the actual number of days
elapsed

{b) Further Assurances Promptly following a demand made by a party, (he other party will execute, deliver, file
and record any financing stalement, specific assignment or other document and take any other acton that may be
necessary or desimble and reasanably requested by that party to create, preserve, perfect or vahdate any secunty
interest granted under Paragraph 2, to enable that pany 1o exercise or enforce 1ts nghts under this Deed wath respest to
Posled Credit Support (IM) or to effecl or document a release of a secunty interest on Posted Credit Suppon (IM)

{c) Further Protection. The Chargor wall promptly give notice to the Secured Party of, and defend apainst, any
suit, action, proceeding or lien that involves Posted Credit Support (IM) transferred by the Chargor or that could
adversely affect the secunty interest granted by 1t under Paragraph 2

(d) Good Faoith and Commercially Reasonable Manner. Performance of all obligations under this Deed,
including, but not lututed to, all calculations, valuations and determinations made by either party, wall be made 1 good
faith end 1n a commercially reasonable manner

(e) Demands and Natices. Al demands and notices made by o party under this Deed wall be mede as specified in
Section 12 of the Agreement, except as otherwise provided 1n Paragraph 13

{f) Specifications of Certalnt Matters. Anything referred 1o m thus Deed as beng specified in Parmgraph 13 also
may be specified 1 one or more Confirmations or other docurnents and this Deed will be construed accordingly

(g) Governing Law and Jurisdicrian. This Deed, and any non-contractua] abligattons ansing out ar m cornecuon
with this Deed, will be governed by and construed in eccordance with Enghsh law With respect to any suil, action or
proceedings relaunp to this Deed or any non-contractual obligations ansing ow or in connectron with this Deed, each
panty wrevocebly submiuts to the non-exclusive junsdictron of the Enghsh courts

{h) Service of Process. Each party imevocably appomnts the Process Agent, 1of any, specified opposite 1ts pame 1n
Paragraph 13 1o recerve, for it and on as behsif, service of process ia any praceedings before the English courts 1in
connectton with this Deed. If for any reason any party's Process Agent s unable to ect es such, such party will
promptly notify the other party and may within 30 days appomt e substitute process agent acceptable 1o the other party
The parties wrevocably consent to service of process given in the manner provided for notices 1n Section 12 of the
Agreement, except as otherwise provided wn Paragraph 13 Nothung in this Deed wall affect the night of exther party to
serve process 1n any other manner permatted by applicable law.

{1 Third Fargy Rights A person who 15 nol a party to this Deed shall not have any nghts under the Contracts
{Raghts of Thurd Parties) Act 1989 to enforce, or enjoy the benefit of, any term of this Deed Thus dees not affect any
nght or remedy of e third party which exists, or 15 available, apart from the Contrects (Rights of Third Paruies) Act
1999



Paragraph 12. Definitions
As used 1n this Deed
“Acer" means the Law of Property Act 1925

"Appropriation Value™ means, on any date, in relalion to secunties of any descnption (such secunties, Relevant
Sccuritles) the far market value of the Refevant Secunties determined by the Secured Party, acting i good farth and in
a commercially reasonable manner, by reference to ony relevant information, including, without hirmitation, one or more
of the following pncing sources and methods

(A) available prices for secunties with similar matunties, terms and credit charactenstics as the Relevam Secuntes
supplied by one or more third partes,

(B) if the Relevant Secunties are hsted or traded on a recognised exchange, the value at which they could have
been sold on the exchange on the date of appropnation,

() information consisting of relevant market data in the relevant markel supplied by one or more third parties
including, without limuauon, relevant rates, pnces, yields, yield curves, volatliies, spreads, correlanons or
other relevant market data in the relevani market, or

D) formation of the types described i paragraphs (A) ar (C) above from internal sources (including any of the
Secured Party's Affihiates) of that information 1s of the same type uscd by the Secured Party in the regular
caurse of us business for the vatuation of similar secunues

“Assigned Rigits* means all nghts reloting to the Posted Credit Support (IM) which the Chargor may have now or in
the future aganst the Custodian (IM) or sny third party, including, without imstation, (1) any nght, interest, money or
property accruing or offered at any ime m relation to any Posted Credu Support (IM) by way of redempuon,
substituion, exchange, bonus or preference, under option nghts or otherwise and (1) any nght to delivery of a secunty
of the appropnate descnption which anses in connection with (a} any Posted Credu Support (IM) bewng transferred to o
clearance system or financiol mtermedsary or (b) any interest in or to any Posted Credit Support (IM) being acquired
while that Posted Credit Support (IM) 1s in a clearanee system or held through a financial iniermediary

“Bose Currency " means the currency specified as such in Paragraph 13

“Base Currency Equlvalent” means, with respecl 1o an amount on a Calculation Date (IM), in the case of an amount
denopunated in the Base Currency, such Base Currency amount and, m the case of an amount denonunated in a
currency other than the Base Currency (the “Otlier Currency™), the amount of Base Currency required to purchase such
amount of the Other Currency ot the spol exchange rate on such Calculauon Date (IM) as determuned by the
Caleslanen Agent (IM)

“Calcutatian Agent (1) has the meanwng specified in Paragragh 13,

“Calculation Date (IM)" means, unless otherwise specified in Paragraph 13, each doy from, and including the date of
this Deed, that 13 a day on which commercinl banks arc apen for general business in at least one Caleulanion Date
Locatson (IM) for Party A and al leas) one Calculation Dats Locatton {IM) for Party B

“Calculatlon Date Locatlon (IM)" has the meaning specified in Paragraph 13

“Calculation Time (IM)" meens, unless otherwise specificd in Paragraph 13, the time as of which the Calculation

Agent (IM) computes its end of day vatuniions of denvalives transactions in the ordinary course of 1ts business (or such
other commercaally reasonable convenient time on the relevant day as the Caleulation Agent (IM) may determune)



“Caslt” means, respectuvely the Base Currency and each other Eligible Currency

“Chargor” meaas unless otherwise specified in Paregraph 13, cither party, when (1) that party receives a demand for or
15 requured to transfer Eligible Crednt Support (IM) under Paragraph 3(a) or (u) in relation to thet party the Custodian
(PM) holds any Posted Credit Support (M) in the Segregated Accounts.

“Chargor Additional Rights Evenf" has the meamng specified in Paragraph 13

“Chargor Rights Evenf" has the meaning specified in Paragraph 13

“Controf Agreement” has the meanng specified in Paragraph 13 .

“Covered Transactfons (IM)" has the meaning specified in Paragraph 13

“Credit Support Amount (IM)" means, with respect to a party ss the Chargor, unless atherwise specified tn Paragraph
13, for any Calculation Date (IM), (1) the relevant Margin Amount (IM) epplicable to that Chargor, if any, minus (1)
the Chargor’s Threshold, provided, however, that the Credit Support Amount (IM) will be deemed to be zero whenever
the calculation of the Credn Support Amounit (IM) yelds 8 number less than zero

*Custodian Evens” has the meammng specified 1 Paragraph 13

“Custodian (IM)" means, with respect to a party as Chargor and related Segregated Accounts, the relevant entity
specified in Paragraph 13 as the Custodian (IM) for such Chargor

“Deficiency Obligor™ has the meaning specified in Paragroph B(c)

“Delvery Amount (IM)" has the meanng specified 1n Paragraph 3(a)

“Disputing Party" has the menning specified wn Paragraph §

“Pistributlons " means wath respect fo Posted Credit Support (IM) other than cash, &ll prncipal, nterest and other
payments and distnbutions of cash ar other property wath respect to that Posted Credit Support (IM) Distnbubions will

not include any nem of property scquired by the Secured Party upon any disposition ar hquidauon of Posted Credit
Support (IM)

“Eligidle Credit Support (M) " has the meaning specified in Paragraph 13
“Eligible Currency™ means each currency specified as such in Paragraph 13, if such cwrency 1s freely available
“Exercixling Party” has the meaning specified in Paragraph 8(c)

“FX Halrcur Percentage” means, for any item of Eligible Credu Suppon (IM), the percentage specified as such in
Paragraph 13

“ISDA SIMM™'* bas the meamng specified in Paragreph 13
"Local Business Day ", unless otherwise specified in Parograph 13, means

(1) mn relation to & transfer of cash or other property (other than secunues) under tus Deed, a day on which
commercial banks are open for busitess (wncluding dealings in foreign exchange end foreign currency
depgsits) in the place where (he, relevant Segregated Account 15 locsted and, if different, i the principal
financral centre, if any, of the currency of such payment or, as applicable, place of delivery,

(n) tn relation 1o a transfer of secunties under this Deed, (a) 8 day on which the clearance system agreed between
the parties for delivery of the secunities 15 open for the accepiance and execution of settlement mstructions or,




if delwvery of the secunlies 15 contemplated by other means, a day on which commercial banks are open for
business (including dealings 1n foreign exchange and foreign currency deposits) in the place(s) agreed between
the parties for this purpose and (b) a day on which commercial banks are open for business (including dealings
n fareign exchange and foreign currency deposuis) in the place where the relevant Segregated Account 15
focated,

(m) i relation to a valuation under this Deed, a day on which commercial banks ere open for business (including
dealings in foreign exchange and foreign currency deposits) n the place(s} agreed between the pariies for this
purpose, and

(1v) 1n relation (o any notice or other communication under this Deed, a day on which commercial banks are open
for business (including denlings in foreign exchange and foreigh currency deposits) in the place specified in
the address for notice most recently provided by the recipsent

“Margin Amount (IM}' has the meamnp specified in Parsgraph 13.

“Minimutn Trausfer Amount (IM)" means, wath respect to a porty, the amount specified as such for that pany in
Pasegraph 13, if no amount is specified, zera,

"Notlification Time" has the meaning specificd m Paragraph 13

"Obligatiens” means, with respect lo a party, all preseni, future, actuzl and contingent obhigations of that porty under
the Agreement and this Deed ond any additional obliganons speaified for that party in Parsgraph 13

“Origwnal Credu Support (14} " has the meaning spectfied in Paragraph 4(e)(1)

“Other CSA” means, unless otherwise specified in Paragraph 13, any other credit support annex, credut support deed or
colloteral transfer agreement (and retoted secunty agreement) that (1) 15 a Crednt Support Document or (1) forms par of
the Agreement

“Posted Credit Support (IM) " means all Ehgible Credit Suppont (IM), other property, Distnbulions, and all proceeds
thereof that have been transferred to or received nto the relevont Segregated Account under this Deed or otherwise
credited 1o the relevant Segregated Account by the Custadian (IM) and not transferred to the Chargor pursuant to the
provisions of this Deed, or atherwise debited from the relevant Segregated Account by the Cusiodian (TM)
“Recalculation Dare” has the meaning specified wn Paragraph 13

“Recelver” means o recesver, a receiver and manager or administralive recewver, in each case oppoinied under this
Deed

"Regular Settiement Day ™ means, unless otherwise specified i Paragroph 13, the same Local Business Day on which
a demand for the imnsfer of Eligible Credit Support (IM) or Posted Credst Support (IM) 1s made

Regulations " has the meaning specified in Paragraph 8(a}{u)(C)
“Resolution Time™ has the meaning specified in Paragraph 13

Return Amonnt (IM) " has the meamng specified in Paragraph 3(b)
“Secured Party” means unlfess otherwise specified 1n Paragraph 13, eather party, when (1) that party makes a demand
for or 15 entitled to recerve Eligible Credit Support (IM) under Paragruph 3(a) or {u) the Posted Credit Support ([M)

credited to the Segregated Accounts 1s subject to 8 Secunty Interest created under this Deed in us favour

“Secured Party Rights Evenr’ has the meaning specified in Paragraph 13



“Security Asseis” means, with respect to a Chargor, the Posted Credit Support (IM) and each other nght or asset
subject to the secunty created under Paragraph 2(b) of this Deed

“Securlty Interest” means o morngage, charge, pledge, lien, right of set-off, assignment by way of secunty,
hypothecaiton or other secunlty interest securing any obligation of any person or any other agreement or amangement
having e s:milar effect.

“Sepregated Account” means, with respect to a Chargor, each segregated account with the Custodian (IM) 1n the pame
of the Chargor subject to the terms of the Control Agreement as specified 1n Paragraph 13 (or any successor accounts
(including following any redesignation or renumbenng) to those specified in Pamgraph 13 which are subject to the
terms of the Control Agreement)

"Specified Condifion” means, with respect to e party, any event specified as such for that party sn Paragraph 13
“Substitute Credit Support (1M) " has the meanung specified in Paragraph 4(e}{1)

* Substitution Dote" has the meaning specified in Pamgraph 4(e)(in)

“Substitution Notice" has the meaming specified in Paragraph 4(e)(i)

“Threshold" means, with respect (o a party, the Base Currency Equivalent of the amount specified as such for that
parcty in Paragraph 13, of no amount s specified, zero

‘

“Valuatlon Percentoge” means, for eny 1tem of Eligible Credn Suppornt (IM), the percentnge specified os such m
Paragraph 13

“Value' means, unless otherwise specified in Paragraph 13, for, any Calculation Date (IM) or other date for which
Velue is calculated and subject to Paragraph 5 in the case of a dispute, with respect to

(1) Save as provided 1n clause (1) below, Eligible Credit Suppont (IM) compnised 1n the Posted Credit
Suppont (IM)

(A) an amount of Cash, the Base Currency Equivalent of such smount muluphed by (VP - Hey), and

(B) aseccunly, the Base Currency Equivalent of the bud price obizined by the Calctilauon Agent (IM)
muluphed by (VP - Hgyx), where

VP equals the applicable Veluauon Percentage, and
Hey, equals the epplicable FX Haircut Percenlage,

provided tha, for the purposes of celculaung Value under Paragraph 11(n), the VP will be 100% snd
Hp will be zero, and

*

(n)  Posted Credit Support (IM) thal consists ol items that are, n respect of the relevant posting obligation,
deemed as of such date to have a Value of zero pursuant to Paragraph 13, zero




—
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Paragraph 13, Elections and Variables

General Princlples:

For the purposes of tus Deed, the paries have specified the regulatory regimes (the “Regimes”) apphicable to them in

thetr capacity gs Secured Party 10 the below teble

Regime Party B as Sccured Party (Party | Additlonal Type for the
A as Chargor) purposes  of Covered
Traasactions (IM)
EMIR Applicable [Not Apphcnble]
SIMM Exception Not Applicable
Retrospective Effect. Not
Apphcable - _
Prudential | Noi Applicable {NolL Applicablej
SIMM Exceplion Not Apphicable
Retrospective Cffect Noi |’
Applicable
CFTC WNot Applicoble |Not Applicable]
SIMM Excepuon Not Applicable
Retrospective Effect Not |,
Applcable . s
Japan Not Apphcable [Nol Apphcable]
SIMM Exceplion Not Apphcable
Retrospective Effect Not )
Apphicable s e e
Australia | Not Apphcable [Not Applicable] - -
SIMM Excepuon Not Applicable
Retrogpective Effect Not
Applicable
Hong Kong | Not Applicable -{Not Applicable}
SIMM Excepuion Not Applicable
Retrospective Effect. Not
Applicable
Singapore | Not Applicable [Not Applicable)




SIMM Exception. Not Applicable |«

Retrospecuve Effect. Not 4
Applicable - PR

Unless otherwise specified or agreed between the parues, the following pnnciples (the “General Principies™ apply for
the purposes of this Deed and the remaining provimons of this Deed shall be construed accordingly.

(an)

(bb)

(cc)

(dd)

(ee)

One Way Provisions Applicable
Pasting Party for the purposes of One Way Provisiens Party A

tn respect of a Chargor and its obligauons to post 1mitial margin hereunder, any reference to the term “Regume”
or “Regimes’™ 1n this Deed 1s to all Regumes that are specified as applicable in the above (able 1o the ather
party as Secured Party provided that each such Regime will, subject to Paragraph {cc) below and provisions
relaung to Retrospective Effect (if apphicable to such Regime), be included only from the date that the
apphcable law requires the relevant Secured Party lo collect and!or. 1f applicable, Chargor to post initial
mergin under such Regime (and only for as long as 1t does so),

for the purposes of Peragraph (bb) above, where one or more Regumes ere considered (o be the subshiute for
comphance with one or more other Regimes for the purposes of a posting obhgation hercunder, all such
Regime(s) will nevertheless conunue to be applicable ebsent agreement 1n wnung between the parties 1o the
contrary The parues acknowledge that EMIR 1s applicable to their relationshup (i) pursuant 1o the latest
gwdance provided by the Hong Kong Monetary Authonty (' HKMA") in relation to margin and other nsk
mutigation standards for non-centrally cleared OTC derivatives transattions as of the date of this Annex, and
eny changes thereto regarding subsiituted comphance or comparability assessment made by HKMA n the
future, as the substitute for complience with Hong Kong (after any applicable initial transiton penod or grace
penod relevant to the Parties or any of them, as the case may be, under Hong Kong ends) and therefore, have
not specified Honp Kong as “Applicable” 85 e Regaime 1n the above table for the purpose of a poshing
obligation kereunder; (1) pursuant 1o the latest gmdance provided by the Monetary Authoney of Singapore
{"MAS™) 1n relation to margin requuements for non-centrally cleared OTC denvauves contracts under the
Secunires and Futures Act of Singapore (Cap 289), and any changes therelo regarding substituted compliance
or comparability assessment made by MAS 1n the future, as the subshitute for compliance with Singapore
{after any applicable transition amrangement or grace penod relevant to the Parties or any of them, as the case
may be, under Singapore ends) and therelore, have not specified Singapore as “Applicable” as a Regime 1 the
above table for the purpose of 8 posimg obl:getion hereunder; and (1) pursvant to the Prudesual Standard
CPS 226 - Margwning and nisk mutiganon for non-centrelly cleared denvatives — published by the Australian
Prudenual Regulation Authority ("APRA™) on 6 December 2017 and any changes thereto that may be made
by APRA, as the subsuiute for compliance with Austratia {(withoul prejudice to any applicable imual ransition
peniod or grace pentod relevant to the Parties or any of them, as the case may be, under Australia) and
therefore, have not specified Australin as “Applicable” as o Regime 1 the above table far the purpose of a
posung obligation hereunder However, notwithstanding the sbove, the parties agree that ‘Regime’ m the
definition of Regulatory Event and ISDA SIMM shall inctude HKMA, MAS and Australia,

the partes aclkmowledge that the Chargor may nevertheless be obliged to post lo Secured Party under a
regulatory regime which 1s oot specified as a Regime with respect to Secured Party in the above table In the
event that such regulatory regime requires an additional amount to be posted hereunder, Secured Party wall use
reasonable endeavours to accommodate such request, .

subject to subparagraph (ff} below, ISDA SIMM™ 5 the specified Method for all Covered Transactions {IM)
with respect to all Regimes (irrespective of asset class or, as applicable, category applicable to a Fransaction
under the relevant Regime) whereby

n ISDA SIMM™ will refer to the version of ISDA SIMM™ applicable to ke relevant Secured Party;
(2) the margin pened of nsk will be as provided for m such version of ISDA SIMM™, and

(3} the STMM Calculation Currency (also known as SIMM Reporting Currency) means




m

{ep)

(hh)

(1)

(A) m respect of Party A and 1ts calculations, the Base Currency; and
(B) in respect of Party B and 11s calculahons, the Base Currency;

the part:es hereto hereby acknowledge and apree that the Method applicable to Covered Transactions {(IM) that
are weather swaps, longevity or mortality swaps, natural disaster and catasirophe swaps, {ax revenue swaps,
dividend swaps, recovery locks and swaps, and home price swaps shall not be ISDA SIMM but instead shall
be such standardized amount as 13 provided pursuant to the Repime(s) apphicable to the parues; end, iIf SIMM
Exception 15 specified wath respect to a Regime and a Secunty-taker 1n the nbove wable, then solely for the
purposes of (1) the relevant Secunty-provider’s posting obligaton to such Secunty-taker; and (2) Covered
Tranancuions faling within the relevant specified asset class or, es applicable, category under the relevant
Regime, the Methed will insiead be as specified in the above toble;

for all Regimes and posting obligations hereunder

{1 n respect of a Covered Transaction (IM) under a Regume which the patties agree constitules a ‘cross-
currency swap', obligations 1o exchange pnncipal witl be disregarded for the purpose of delerminmg
the Delivery Amount {IM) or Return Amount (IM) with respect to such Repime, and

(2) the following epproaches apply for the purposes of calculouions 1n respect of the related type of
Covered Transacuion (IM)

(A) Unless the aliernative spproach 15 specified (o apply to the relevant sensiivity, sensitivities
to equity indices, funds and ETFs are eddressed by the standard preferred approach where
the enlire delta is put into the applicable assel class/cotegory for equity indices, funds and
ETFs If the olternative approach 15 specified to apply to one or more of sensitivities to (x}
mdhces, (y) funds or (z) ETFs, then in respect of the relevant sensiivities, the delin 15
allocated back to individua] equities

standard approach applies in respect of indices, funds and ETFs

(B) Sensiuvities to commodity indices are addressed by the standard preferred approoch where
the enure delto s put anto the opphcable asser class/eategory for commodity indices unless
specified below that the altemative approach applies whereby deltn 1s allocated back (o
indmadual commodities

slandard approach applies,

1f more than one Regime 1s specified in the above table with respect to a Secured Party then in respect of the
Chargor's obligations to post imhal margin hereunder 1o such Secured Party

(1) the “Dehwery Amount (IM)" or “Return Amount (IM)” for any Calculation Date (IM) with respect to
a party as the Chargor will be the Stnctest Of; and

) the Valuation Percentage and FX Harcut Percenlage for all Regimes with respect to Chargor's
posung hereunder will be the Suictest OF,

In respect of a Chargor's posting obhigation, “Eligible Currencies” and “Eligible Credit Support (IM)" will
be n respect of Party A's pasting obhipation, such currencies and items (respecuvely) as are permtted by all
Regimes applicable to the Secured Party and which meet the following conditions,

n it 15 not gold, and
) 1t can be transferred to the Segregated Account by Chargor pursuant to the Control

Agreement (and/or any related asset schedule or operational document relating to assets held
by the relevant Custodian (IM))




If e Chargor's Custodian (IM) has not sgreed, pursuant 1o the Control Agreement, to venfy that ilems to be
transferred 1o the Segregated Account by or on behalf of the Chargor constitute Eligible Credit Suppon (IM),
then Chargar will instead give the Secured Party reasonable pnor notice of the iiems 1t intends to transfer

W) the parties may from tume (o time agree io wnting that other regimes also compnse “Regimes™ hereunder and
thet the General Pnnciples be adopted and/or amended to accommodate such additional Regimes  The Exhubl
to tlus Deed contains terms which may be used for such purposes, and

(kk) 1o the extent requured by a Regime specified as applicable to s posting abligauon, the Chargor wall, wathun a
reasonzble penod of ume, procure that any cash credited (o the Segregaied Account 1s {1) ransferred out of the
Segregated Account pursuanl to a substitubion m accordance with this Deed or {11) reinvesied in accordance
with any remnvestment provisions set out in the Control Agreement (unless such cash 1s otherwise transferred
out of the Segregated Account as a Return Amount (IM)) For the avordance of doubt, upon the expiry of such
penad, such Cash shall not setsfy the Eligithiity Requirements.

“Ausiralio” means prudential stendard CPS 226, margining and nsk mitigation for non-centrally cleared denvauves
issued by the Australian Prudential Regulation Authority in October 2016

“CEA" means the US Commodtty Exchange Act, a5 amended -

“CFTC means the marpin requirements adopted by the US Commodity Futures Trading Commussion pursuant to CEA
§ 4s(e)

“EMIR" means Regulalion (EU) No 648/2012 of the Eurepean Parliament ang of the Council of 4 July 2012 on OTC
denvatives, central counterpariies and trade repositones (including the EMIR RTS)

“EMIR RTS" means the published regulatory technical standards on nsk-mitigation techniques for OTC-denvative
contracts not cleared by a CCP under Aruicle 11(15) of EMIR.

“Exchange Act” means the US Secunties Exchange Act of 1934, as amended.
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“Hong Kong™ means the final margin rules wssued by the relevant Hong Kong regulator

“Japan" means the masgin rules adopted by the Financial Services Agency of Japan pursuant 1o Arucle 40, ltem 2 of
the Financiel Instruments and Exchange Act (kin'yuu shouhin tonhikr hou) (Act Na 25 of 1948, as amended) and us
subordinated regulanons - .

“Prudential’ means the margin requirements sdopted by a “"prudential regulaior,” (as defined 1n CEA § 1a(39))
pursuant to CEA § 4s(c) and Exchange Act § 15F(#)

“SEC' means the margn requirements adopted by the US Securiues and Exchange Comnussion pursuant to Exchange
Act § I5F(e)

“ISDA SIMM™ means, where specified as the applicable Method o respect of a Regime, that the imual margin
amount for the Covered Transachion(s) (IM) in the relevent asset ¢lass or, as applicable, category under the relevant
Regume will be determuned through use of ISDA SIMIM™ g3 published by International Swaps and Denvauves
Assaciation, Inc, prownided that (A} with respeci (o a Secured Party, if approval of a particular version of ISDA
SIMM™ by a povernmentsl or regulatory authonty 18 required under law epplicable to such party in respect of a
Regime, 1SDA SIMM™ wil mean the pasticular version of [SDA SIMM™ most recently approved (even if such
approval was subsequently withdrawn) for use by such party by the applicable govemnment or regulatory authonty(ies)
ar (B) 1f such model approval 15 not required, the version of ISDA SIMM™ used will be the latest published model for
which the ymplementaton deadhne designated by [ntemational Swaps end Denvatives Association, [nc has passed




“Singapore” means the final margin rules issued by the relevant Singapore regulator

“Sirictest OF means

(a)

(b)

in respect of the Delivery Amount (IM) or Return Amount (IM) applicable 1o a Chargor’s posung obhgaton
hereunder, such amount es deterruned by the Cateulation Agent {IM) in accordance with the followang

(

(n)

first, o Delivery Amount (IM) or Return Amount {IM) wll be determ:nzd in respect of cach Regime
epphcable 10 such posting obligaton pursuant to the Method specified as applicable to each such
Regime (whereby such amount wall be determimed for each such Regime solely by reference to the
epplicable Marpin Amouni {IM) and Covered Transnctions (IM) with respeci solely to such Regume},

secandly, the applicable Delivery Amount {IM) or, as apphcable, Return Amount (IM} 1o be used for
the purposes of Paragraphs 3(a) and 3(b} of tlus Deed wall be determined as follows

(A if any such Delivery Amaunt (IM) 18 greater than zero then the Delwvery Amount M) will
be the highest such Delivery Amount (IM) and the Return Amount (IM) wath respect (o such
posting by Chargor will be zero, or

(B) 1f no such Debivery Amoumt {IM} 15 greater than zero, then the Delivery Amount (IM) wil) be
zero and the Rerurn Amount (IM) with respect o such posung by Chargor will be the lowest
such Retum Amount (IM), end

uniess otherwise specified with respect to a Regime

)]

(2)

the Valuauon Percentage relating to a postng obligation to be npplied to a security will be the highest
Yalvation Percentage wihich 2lso meets ol) of the requirements with respect 1o hairculs (other than
currency rusmaich haircuts) under all Regimes for that type of security, and

the FX Harcut Percentage relating 10 a posung obligation will be the highest harcut percentage
applicable under oll Repimes for o currency mismalch with the Terminotion Currency appliceble to
the relevan: Secured Panty

The parties will as soon as reasonnbly practicable following the request of enther parly update their Control
Agreement {and/or any related asset schedule or operational document relasung to assets held by the relevant
Custodan (IM)) or, 1f applicable, the types of items which constitute Eligible Credit Support {(IM) specified in
this Paragraph 13 to the extent any such percentages change



()

®)

{c}

Base Currency.

0]

“Base Currency” means Euro (“EUR").

“Covered Transactions (IM)"; Security Interest for “Obligations™.

0]

()

The term Covered Transactions as used in this Agreement means, 1n respect of 8 Regime which 1s
applicable 1n accordance with Pamagraph 13(bb), any outstanding Transaction entered nto on or afier 6
February 2017 (the “IM Porifolio Start Date™) that 13 of a type which 15, when entered o, or which
would have been, but for the Regime Effective Time {as defined below) for such Regime being later
than the IM Portfolio Start Date, esther

(A) subject to law epplicable to erther party requinng the collecuon or delivery of imtal margin
under such Regime, or

{B) 15 an Additional Type for such Regime and the relevant Regime 13 at such time in effect (such
ume 115 10 effect, the “Regime Effective Time"} such that Transactions are capable at such time
of falling under sub-parograph (A) above,

provided that if “Retrospective Effect” 1s specified as applicable w0 a Regime (a “Retrospective
Regling”) then all Covered Transacuons (IM) under all other Regimes wath an carlier Regime Effectsve
Time wall, to the extent that they would have been Covered Transactions (IM) under such Retrospective
Regime had such Transacons been entered nlo at or afier the Regime Effecuve Tune of the
Retrospective Regime, be deemed to be Covered Transactions (IM) for such Retrospective Regime

For the purposes of the foregoing, 8 Transacuon will be deemed to be entered into 1f an amendment,
novehion or other event occurs with respect to such Transacuon such that either party 1s required to
collect or deliver mitia! margin 1n respect of such Transaction under the relevant Regime, or would
have been so required bul for the Regime Effective Tume for such Regime being later than the IM
Portfoho Stan Date

The term “Obfigarions™ as used in this Deed includes the following additional obligations None
specified (subject to the One Way Provisions, if applicable)

Credit Support Obligations.

v

()

()

*“Margin Amount (IM)" means, for any Calculation Date (IM), & posting obligation of a Chargor and 8
Regime, the Base Currency Equivalent of an amount determined by such Caleulation Agent (IM) equal
to the sum of the muuel margin amounts in respect of the Covered Transaction(s) (IM) determuned
usiog the Method appliceble to such Regime

“Calcuslation Agent (IM)" for each panty es the Chergor wilt be the Demanding Party for purposes of
Paragraphs 3, 4(d) and § and the Secured Party for the purposes of Paragraph 4(e)

“Demanding Party" means the party malang the demand
Delivery Amoant (IM)}, Return Amount {IM) and Credit Support Amount (IM).

(A) “Delivery Amount (IM)* has the meaning specified sn Paragtaph 3(a), subject to the General

\ Panciples .

(B) "'Remm Amount {IM)" hes the meanung specified in Paragraph 3(b), subject o the General
Principles.



€

“Credit Support Amount {IM)" has the meaning specified in Paragraph 12 subject to the
General Pnnciples

(w) [Ineligible Credn Supporit (1M} Provisions

{A)

(B}

)

Ineligible Credit Support (IM} Upon effective delivery of an Inchigibihty Notice by s panty
with respect to o posting obligation of a Chargor hereunder (1) each item (or a specified
amount of such item) dentfied 1n such notice wall, 1o the extent compnsed in the related
Posted Credit Support (IM), hove a Velue of zero on and from the Ineligitility Date wath
respect to such posung obligation, and {n) save in circumsiances where the Secured Party
objected to the transfer of such item to the Segregated Account prior to such transfer by virue
of such item not comprising Eligible Credit Support (IM), unid the occurrence of such
Inehgitntity Daie there shall be no Potential Event of Default or Event of Default ansing solely
out of such type of items compnsing Posled Credit Support (IM) with respect to such postng
obligaon  The partes will use reasonable endeavours, as soon as reasonably pracitcoble
following effecuve delivery of such notce, 10 update the Control Agreement (and/or any
related nsset schedule or operational document relating to sss¢ls held by the relevant Custodian
(IM)} or, 1f applicable, the types of items which consttute Ehgible Credst Suppont (IM)
apecified 1n this Paragraph 13 in order to mugole against the nsk of such event recurning

Far the avoidance of doubt, property credited at any ume to the Segregated Accounts {(which
has not been wransferred 1o the Chargor pursuant to the provisions of this Deed or otherwise
debited from the rélevant Sepregated Account) but which no longer consututes Eligible Credn
Support (IM) as at _such ume pursuant to this Paragmphi 13 wll be subjef:l to the secunly
interest granted under Paragraph 2(b) of this Deed )

For the purpose of limb (u) of the defirutton of Value, Posted Credil Support (IM) that consisis
of 1tems that are, n respect of the relevant posting obhgation, the subject of a conunuing
Ineligibility Nouice, will be deemed 1o have a value’of zero from and including the apphcable
Inchgimhty Date ond provided the relevam fatlure 1o meet the Eligibility Requirements s
continuing (and for so long as such fatlure i1s contimnng)

Return of Posted Credit Support (IM) with a Value of Zero. Subject 1o Parapraph 4{a) (iF
applicable), the Secured Party wall, promptly upon demand (but 1n no event Iater than the latast
time ot whech an instrucuon Is required (o be served under Paragraph 4(c) with respect to a
demand for the transfer of Pasted Credit Support {IM}), instruct the Custodian (IM) to transfer
to the Chargor any item of Posted Credit Suppont (IM) (or the speaifizd amount of such item)
that as of the date of such demand has a Value of zero 1n respect of the Chargor's posimg
abligation, provided that the Secured Party will only be obligated to instreet the Custodian
(IM) to transfer any Posted Credit Support (IM) in accordance with this Pamgraph
13{c){ivi{B), if, as of the date of instruction, the Chargor has satisfied all of us tronsfer
obhigations under this Deed, if any -
R .

1

Relnstatement of Credit Support Efigibllity Upon a reasonable request by the Chargor, the
Secured Party will determine whether an item {or a specified amount of such wtem) that was
the subject of & priot Incligibility Notice would currently satsfy the Eligibilty Requirements
applicable to the Chargor and/or the Secured Party in respect of a Chargor's posting obligation
hereunder If the Secured Party determines that as of such date of determination such 1lem (or
specified amount of such item) satsfies the Eligibility Requirements, the Secured Party wall,
promptly following such deiermmation, rescind the relevant Incligibility Notice with respect to
such item {or specified amount of such 1tem) by wniten notice to the Chargor. Upon effective
delivery of such notice, the relevant item {or specified amount of such stem) wall no longer be
deemed to have o Value of zero by virtue of such prior Ineligibiity Nouce The parties will
use reasonable endeavours, as scon as reasonably pracucable following effective delivery of

ar r——
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(o)

such nouce, to update the Control Agreement (end/or any reloted asset schedule or operational
document relating to assets held by the relevant Custadian {fM)) ar, 1f applicable, the types af
items which constitute Eltgible Crednt Support (IM) specified i thus Paregraph 13

Certain Definitlons

“Elfgibility Regufrements” means in respect of an stem of Ehgible Credit Support (IM) and a
party

0] the requirements for such 1lem to be Eligible Credit Support (IM) as specified herein,
and

n) collateral elibility requirements under law applicable to such party requinng the
collecuion and/or posting of imitial margin.

For the purposes of construing the Eligsbality Requirennents, the relevant requirements under
law may be apphed on a porifolio basis (including, wathout limitauon, for the purposes of
applying any concentration lumis) such that &n enture portfolio or group of items may be the
subject of an Ineligibility Notice and wall include, if relevant, whether ar not the relevant item
compnses financial collateral {or equivalent) for the purposes of the Regulstions and/or the
Directive 2002/47EC of the European Parhament and Councal of 6th June 2002 on financial
collateral arrangements as implemented n the relevant junsdiction

“Ireligibillty Date™ means the date on which the relevant item (or a specified amount of such
iiem) has ceased to sausfy {(or never did ssusfy), or will cease o satisfy, the Eligibility
Requirements appliceble to the relevant party for all purposes hereunder, provided that 1«f 1t
never did sausfy the Ehgibility Requirements or such date 1s earhier than the fiRh Local
Business Day following effecuve delivery of such Ineligimlity Nouce, then the Inehigibility
Date wll be the fifih Local Business Day following effective delivery of such Inchgtbsiny
Notice

“Ineligibllity Notice™ means a wnitten notice from a party 1o the other party 1n which the
noufying party

0] represents that 1t has determined that one or more items (or a specified amount of any
such item) has ceased lo sausfy (or never did sausfy), or es of a specified dale will
cease to sausfy any of the Ehgibility Requirements,

(D] lists the uem(s) (and, 1f apphicable, he specified amount) thei have ceased to satisfy
{or never did sausfy), or as of a specified date will cease to sausfy, any of the
Eligitality Requirements,

(m) describes the reason(s) why such item(s) (or the specified amount thereof) have
ceased 1o sausfy (or never did satisfy), or wall cease to satisfy, any of the Ehgibahity
Requirements, and

(¥ specifics the Ineligibility Date (1f applicable)

Thresholds, Minimum Transfer Amount (IM); Rounding.

Q)

“Threshold” means wath respect to Party A zero, unless otherwise agreed between the parties,
and

“Thresliold” means with respect to Party B zero, unless otherwise agreed between the parties




(d)

Q)

()

(B)  “Minimum Transfer Amount (IM)" means wath respect to Party A al any ume. EUR 400,000,
unless otherwise agreed between the parties provided that where there has occummed and 1s
continuing en Event of Default or Terminzuon Event with respect (o Party A, the Mimmum
Transfer Amount (IM) shall be zero

“Sfinfmnm Transfer Amonnt (1M)™ means with respect to Party B at any t'me EUR 400,000,
unless otherwise agreed between the parties provided that where there has occurred end 1s
continuing an Event of Default or Termunation Event wath respect to Party B, the Mintmum
Transfer Amount (M) shall be zero, and

provided that 1f the Credit Support Amount (IM) a1 such time wath respect 10 o party as Chargor 15 Zero,
the Mimumum Transfer Amount (IM) wath respect to the other party as Secured Party shall be zero

(C) Rounduig

(1) The Delivery Amount {IM)} will be rounded up to the nearest integral multple of 10,000
units of the Base Currency, and

(2) The Remumn Amount (IM) waill be rounded down to the nearest integral muluple of 10,000
umits of the Base Currency

provided that if the Credit Support Amount (IM) al such time wath respect to a party as Chargor 1s zero,
the Retumn Amouni (IM) wall not be rounded

Transfer Timing “‘Regulor Scttlement Day™ has the meaning specified in Paragraph 12, unless
otherwise specified here Not specified

Cafculation(s) and Timing.

0]

(u}
{uis}

“Calculation Date (IM)" has the meaning specified 1n Paragraph 12

For purposes of determiming the Calculation Daie (IM), “Calculation Date Location (IM)” means, wilh
respect (o each party, cach city, region, or country specified below

Panty A* London

Party B Pans

“Calceulation Time (IM)" has the meanng specified in Paragreph 12
“Notification Time ' has the meaning specified below

With respect to Party A aching 1n 1ts capactty as Chargor and Party B acting tn ils capacity as Secured
Party 11 a.m, Landon ume, on a Local Business Day

With respect to Party B acting in 113 capacity as Chargor and Party A acting 1n sts capacity as Secured
Party' 11 a m, London time, on a Local Business Day

Conditions Precedent

()

The provisions of Paragraph 4(s) will apply, unless otherwise specified here,

Not specified



ity

®

L)

{\

{u}  For purposes of the provisions of Paragraph 4{a}, a Chargor Ruights Event or Secured Party Rughits
Event wth respect (o the other party shall consutute a “Speciffed Condition” For purposes of the
defimuons of NEC Event, Secured Party Righis Event or Chargor Rughts Event (in cach case, 1f
appheable), the followmng Termmation Event(s) will be an “Access Condition' wath respect to the party
specified «f (a) that party ss an Affected Perty with respect to such Tenmnetion Event, and (b) all
Transactions are Affected Transactions

Party A Party B
egality &4 i
Tax Event O a
Tax Event Upon Merger d O
Credn Event Upon Merger [ Bd
Substitution

]} “Substitution Date’ has the mesming speerfied wn Paragraph 4(e)(1u), and

(1)  Consent If specified here to be not applicable, the Chargor does not need (o obtain the Secured Party’s
consen| for any substitutton pursuant to Paragraph 4(e) Consent 15 applicable, provided that Paragraph
4(c) wall be subject to Paragraph 13{n}{v} (Reletionshup with the Control Agreement )

Dispure Resolution,

{)  “Resolution Time” meons | 00 pm, London uime, on the Local Business Day following the date on
which the nouce 15 given that gives nse 10 & dispute under Paragraph 5

(u)  “Recalculation Date” mrans the Calculation Date (IM) that gives nse lo the dispute under Parograph 5,
pravided that if a subsequent Calculation Date {IM} occurs under Paragraph 3 prior (o the resolution of
the dispute, then the “Recaleulation Date” means the most recent Calculation Date (IM) under

Paragraph 3

() Credu Support Amount {IM). For the purpose ol Paragraph 5(a){4){1), the Crednt Suppont Amount
(IM) wll be caleulated as follows The parues sgree to consult 1n good faith and 1n a commercially
reasonpble and umely manner to resclve the dispute and egree on the amount of the celevant Credit
Suppont Amount (IM) The Calculatton Agent (IM) will recalculate the Credit Support Amount (IM)
ustng the amount sgreed by the parties

(v} Value For the purpose of Paragraph 5(a}{4)()} and Parapraph 5(a)(4)(u), the Value of Posted Credit
Suppon (IM) wall be calculated as follows. The parties agree to consult m good faith and 1n a
commercially reasonable &nd timely manner to resolve the dispute and agree on the Value The
Calcutation Agent (IM) wali recalculate related amounts using such amount agreed by the parties

(v)  Alternative The provisions of Paragraph 5 will apply
“Secured Party Rights Event™ means

(1) an Eacly Terminatian Date 1 respect of all Transactians has occurred or been designated as the resultof an
Eveni of Default or Access Condition with respect to the Chargor and the Chergor has not paid 1n full &l of us
Obligations that are (hen due, or

(2) an Evem of Default has occurred and 1s conumung with respect to the Chargor and s obligotion to pay an
amount under Seclion 6(e) of the Agreement relsting to an Early Termunstion Date with respect to all
outstanding Transacuons.

Notice of Exclusive Conrrol Each party as the Secured Party covenants to the other party as the Chargor that.
(a) it wall not give a Notice of Exclusive Contral under the Control Agreement unless and unul an NEC Event
occurs and 15 contnung and that 11 will deliver a copy of the Notice of Exclusive Coatrol 1o the Chargor when
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(3]

O

it 15 delivered lo the Custodian {IM)} and (b) 1 will not exercise any nights of aceess in respect of the Posted
Credit Support (IM) held by the Custodian (IM) ansing from delivery of such Notice of Exclusive Control
unless and unti! a Secured Perty Rights Event occurs and is continuing

“NEC Evenr' means

(A) where the Control Agreement permus dehvery of o Notice of Exclusive Control separately from
mstructions from the Secured Party 10 the Custodian (IM) regarding the transfer of assets from the relevam
Scgregated Account (1) an Event of Default or Access Condition with respect to the Chargor has occurred
apd 15 conhinuing or (2) an Early Terminauon Date (in respect of all Transactions) has occurred or been
desipnated as the resull of an Event of Default ar Access Conditton with respect to the Chargor; or

{B)*  otherwise, 8 Secured Party Rights Event has occurred and is conlinuing

“Notice of Exclusive Contrel” means a notice that a secured party 1s entitled (o give under the Control
Agreement that has or will have the effect of giving such party the exclustve night lo direct the Custadian (IM)
to block withdrawals or to control the Posted Credit Support {IM)

“Chargor Rights Even(' means (1) an Early Termination Daie has occurred or been designated as the result of
an Event of Default or Access Condition with respect 1o the Secured Party, (2) the Chargor has provided o
statement o the Secured Party in respect of such Early Termmation Date pursuant to Secuon 6(d) of the
Agreement and (3) an amount under Sectvon 6(e) of the Agreement 15 payable to Chargor, 15 zero or was
payable by Chargor but has been discharged n full 1ogether with any accried interest (including, without
hmitation, pursuant to the Delivery in Liew Right, if apphicable), unless otherwise speaified below

As gbove, provided that, notwathstanding anything 1o the contrary «n such defimtion, the Chargor Rights Event
may not occur earler than the second Local Business Day following provision of o statement to the Secured
Party pursuant ta Section 6(d) of the Agreement

Chargor Additlonal Rights Evemt If specificd os spplicable here, hos the meaning specified below not
upplicable

“Chargor Additional Rights Evenr* means- Not applicable
Chargor Access Notice
Each party as the Chargor covenants to the other party as the Secured Party that.

{a) 1t wall not give a Chargor Access Notice under the Contral Agreement unless and unul a Chargor Rughts
Event occurs and that it will deliver 5 copy of the Chargor Access Notice to the Secured Party when it 15
delwvered to the Custodran (IM}, and

(b) 1t will no1 exercise any nghts or remedies ansing from the dehivery of such Chargor Access Notice wath
respect to Posted Credut Support (IM) held by the Custodian (IM) unless and until 8 Chargor Righis Event
oceurs,

except where 1t does so to exercise the Delivery in Lieu Righ, 1f applicable, or in order to exercise is nghi 1o
retum of Posted Credit Support (IM) pursuant to Paragraph 8(d) of this Deed.

“Chargor Access Notice”” means a nouce that a chargor 15 entsled to give under the Control Agreement thay
has the effect of giving such party exclusive night to direct the Custodian (IM) to block withdmwals or to
control the Posted Credit Suppont (IM)
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Modification to Chargor's Riglts and Remedles  If specified as applicable here, the below (the “Delivery in
Liett Right™) wnll be msened ai the end of Paragruph £(b) not applicable -

“The Chargor may, withoul the cansent of the Secured Party, direct the Custodian {IM) to uansfer to the
Secured Party so much of the Posted Credit Suppont (IM) as 15 the Cash equivalent, by reference to the fair
market value at or ebour the ame of such transfer as determined by the Chargor, necessary to sausfy {logether
with any other payments already mede by the Chargor) all amounis peyable by the Chargor pursuant to
Section 6(e) (together with any accrued interest) such that a Chargor Rights Event occurs  Such Section 6{¢)
paymen( abhgntion {together wath any accrued interest) of Chargor will be deemed satisfied to the extent of
such transfer For the avoidance of doubl, the Chargor i all events will remain lisble for any amounts
remawying unpatd after such transfer, and to the extent of any transfer of Posted Credit Support (TM) under this
subsection, the Chargor waives any nght to redemption or (o require the Secured Party to make disposition of,
account for any surplus in respeét of, or request the sale of such Posted Credit Support (IM) by the Secured

P any L1
Custody Arrangenrents

The Custodian (IM) and Segregaled Account details in respect of each party as Chargor are

Party A Party B
Name of Custedian {IM) JPMorgen Chase Bank, N A., Not Apphlicable
London Braach
ch;'zgntcd Account Details
(1) mn the form of cash As sp:cu?icd in the Control
Agreement .
(u) m the form of secunues  As specified in  the Control
Agreement
() “Conirol Agreemenl” means, with respect (o a party es Chargor and the other party as the Secured

Perty, the account control agreement among such party as lrj_wvchargor. the other panty as the Secured
Party and the refevant Custodian (IM) entered into in relation 1o each relevant Segrepated Account

{(m) Custadian (IM) Risk The provimons of Parsgraph 6(b) will apply unless otherwase specified below
(A) Party A a5 the Secured Party and Party B as the Chargor- Not specified

(B) Party B as the Secured Party and Party A as the Chargor: Not specified

() Custadian Event. If specified as applicable here, hag the meaning specified below appheable

“Custodign Evenf’ means, unless otherwise specified below, with respect to the Chargor and s
posting obligation hercunder (1) any failure of the Chargor's Custodian (IM) to comply with
sppropnate instucuons sent by the Chargor to effect eny transfef obbigauion of the Chargor m
accordance with this Deed (other than any such [ailure caused solely by the acuon or 1nacuon of the
Chargor), (2) the Chargor's Custodian (IM) ceases to comply wath or perform, or 15 gtherwise unable
to comply with or perform, sny agreement or obligation to be complied with or performed by it m
asccordance with the Control Agreement, (3) notce by the Chargor's Custodian (M) 15 given to
terminate the Control Agreement or the Coatrol Agreement expires or termunates, whether 1n
accordance with the terms thereof or otherwise, (4) the Chargor's Custodian (IM) disaflirms,
disclaims, repudiates or rejecis, m whole or in part, or challenges the validity of the Control
Agreement, or {5) the Chargor’s Custodian (IM) makes a unilateral amendment to the terms of the
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Control Agreement or ils status otherwise chanpes, 1o either case resuling in erther of the parties
ceasing to be i comphance with their regulatory obligations as determuned by such party ectimg
good faith and 1n a commercially reasonable manner

1f such Cusiodian Event has occurred and 18 conununing afier the CE End Date, it wall consulute &n
Addonal Termmation Event under the Agrecment and, unless otherwise specified below, for
purposes of such Additional Terminatson Event

(A) cach Covered Transaction (IM) wall be an Alfected Tronsaction, and
(B} both the Chorgor and the Secured Party will be the Affected Partes

For as long as the Custodiun Event 15 continuing but prior to the relevant CE End Date, the Chargor
will attermpt to sdentify a replacement custodian arrangement which 15 acceptable to the Secured Party
and the parues agree 1o use reasonnble endesvours, to negotiate 1n good faith and implement such
amendments to the terms of this Deed gs are reasonnbly necessary

“CE End Date” means, in relation o a Cuslodian Event, the earlier to occur of

{1} (A) other than in the cose of 8 Custodian Event with respect 10 imb (3), the doy falling 90 days
after the accurrence of such event,

(B) i the case of o Custedizn Event with respect to hmb (3} where advance notice 15 paven in
accordance with the Control Agreement, the Inter of

(x) the date the nolwce 1s given; and

{¥) the 28" calendar day to fall pror to the date on wiich the Control Agreement wall
ferminnte i accordance with s {erms with respect (o such notice (such date of
lermination under the Control Agreement being the “Release Date’),

provided that, 1f

(8] on Eorly Termunation Daote has been desipnated in respect of the Covered
Transacuions (IM) as a result of this Addwonal Termnation Event, and

) on the date falling 14 calendar days pnor to the Release Date, only one pany has
effecuvely provided a statement (the “Timely Statement™) to the other pany
pursuant to Sectron 6(d) of the Agreement,

then, notwithstanding the provisians of Sectwon &{e)(1)(2) {Two Affected Parties) of the
Agreement, the amoun! payable under Section 6(c) shall be determined and be payable solely
on the basis of the Tomely Statement (as 1f, for all purposes, the party which has provided the
Timely Statement were the party which 1s not the Affected Party and the other party were the
sole Affecied Panty), or

(C) 1n case of a Custodian Event with respect to hmb (3) where there 15 no advance notice
accordance with the Control Agreement, the date the Control Agreement expires or
teryunates, and

2) effecuve delivery of a natice by a party that a Regulatory E\:enl has occurred with respect to
such party 1n respect of such Custodiah Event (specafying ih such notice the nature of such
Regulatory Event)

Any event or'circumstance that constittes or gives nse to a Custedian Event wall not constitute or
give nse to an Event of Default under Section S(a)(m)
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(v)

“Regulatory Evenf' means, n respect of a party and a Custodian Event, that,

) such party has received totice 1n wnting from the relevant governmental or regulatory
authonty with proper junsdiction that u has ceased or will cease to comply with its
regulatory obligations under any Regime, or

(1) a relevant governmental or regulatory authonty with proper junsdiction has made a public
siatement Lo the effect of (1),

n each case as a result of the occurrence of such Custodian Event

The Controf Agreement as a Credit Support Document. The Control Agreement will not be & Credut
Support Document wath respect lo & party unless otherwise specified here

Not specified
Relgtionsiip vl the Control Agreement

Notwithstanding any provision to the contrary i the Control Agreement, this Deed will prevail over
the Control Agreemenl, u being recogmzed that the Control Agreement 15 8 means by which a party
can perform their obligattons or, as apphcable, exertise their nghts hereunder, except that.

each of the Chargor and the Secured Party consent to any subsututtons of Posted Credit Support (IM)
for replacement Ehgible Credit Support (IM) (or other assets) that are made by the Chargor and/or the
Custodinn (IM) 1n sccordance with the terms of the Conwrol Agreement (without prejudice to the
subsequeni application of the Inehgible Credit Suppon (IM) provisions),

notwithstanding differences in methodology or uming, if the Custodian (IM) determines a Value (or
any component thereof) and/or Base Currency Equivalent pursuaml to the terms of the Conlrol
Agreement then such Value end/ or Base Currency Equivalent so determined wall be used (and the
Calculation Agent (IM) will not be obliged to make such determination) provided that where an 1lem
has a Value of zero by virtue of an Inchigibility Nouce then 1t wll do so for the purposes of this Deed
wrespective of the Custodian (IM) Value,

the Secured Party and the Chargor will not be requured to serve demands under Paragraph 3(o) or
Paragraph 3{b) respectively of such demands are cffectvely made under the terms of the Controt
Agreement (and both will be deemed to be Demanding Parties hereunder 10 the extent that both
partes are required {or entrded) under the Control Agreement to convey instrucuons fo the Custodian
(M) which reflects the calculations hereunder),

the partes will give such instrucuons contemplated by the Control Agreement to the Custodian (IM)
a5 may be necessary n order for obhigations hereunder to be performed or nghts hereunder 1o be
exercised {or exercisable) by a pasty, and where apphiceble no later than the Notfication Time For
the avoidance of doubt, the Secured Party will bear no liabulity for eny failure of the Custodian (IM)
to effect the transfer of any Retumn Amount (IM) if the Sccured Party has sent the appropriate
mstructions (1f any are required), and

the Secured Party's abligatiens under paragraph 8(b)(11) or the operation of the Delivery 1n Licu
Rught (if applicable) 15 wathoul prejudice to any delay or contest peniod expressly specified 1n the
Control Agreement that applics in such circumstances

Othrer Provisions,

None specified

Additlonal Representation(s)

(1) Each party represents to the other party (which representation(s) will be deemed 1o be repeated as of cach
date on which 1t, as the Chergor, transfers Eltmible Credit Support (IM)) that
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“41 is a company duly authonsed and validly existing under the laws of the place of its incorporntion; and this
Deed constitutes us legally vahid, binding and enforceable obhgations, 1s wittun its powers and has been duly
authonsed by 1, does no! conflict with any law or regulation or any official or judicial order, ns constutional
documents, any agreement or document to which 1t 13 a party or any agreement or document which 18 binding
upon 1t or any of 1ts nssets and does not require any authonsations, approvals, consents, licenses, exemplions,
filings, registmtions, or other matters, offictal or otherwise, for 1ts execution, performance, validity or
enforccability or in order to create or perfect the secunty purporied Lo be crealed hereby or pursuant hereto ”

(i) Additional information refating to Regulatory Compliauce and Concentration Limits Each party will as

soon as reasonably practiceble followmng request by the other party provide such information as to its
classification under a regulatory regume as may be reasonzbly required from time (o time Unless otherwise
expressly apreed, any misrepresentation with respect to such information will not consutute an Event of
Default or Potential Event of Default under the Agreement in respect of such party

Demands and Notices

All demands, specifications and notices under this Deed will be made pursuant to the Nolces Secton of the
Agreement, unless otherwase specified here.

Party A:
Address One Cabolt Square
London E14 4Q)
Unuted Kmgdom
Telephone + 44 20 7883 4660
Facsimile +44 20 7458 8274
E-mail. europe collateraimgt(@credit-suisse com
Altention Collateral Management Unit
Pnrly B r
BNP Panbas

Head of Collateral Manngement - Europe
Collatersl Management London

Address 10 Harewood Avenue
London NWI 6AA
Unuted Kingdom
Telephone No, +44 20 7595 4374 / 2166/ 0507
Group Fax +44 20 7595 5384
Group email BNPP_LN_collateral_mgmt@bnpparibas com
Addresses for Transfers.
Party A To be noufied to Party B by Party A at the ume of the request for the Transfer
Party B- Tao be notified to Party A by Panty B at the ume of the request for the Transfer
“Other CSA " has the meamng specified 1n Paragraph 12
Process Agent For the purpose of Paragraph 11(h) of this Deed

Party A appoints as its Process Agenl rof applicable
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Party B appoints as sts Process Agent its London branch
Valuation of Appropriated Collateral

The pravisions of Paragraph B(a}{v) shall apply with respect to the exercise of any appropnatien nght in
relation to any Posted Credat Support (IM), unless otherwise specified here  Not specified

Amendment to “Terminotlon Currency®. The defimtion of “Termmauon Currency” has the meanng
specified n the Schedule to the Apreement, upless a curfency 15 specified below as the “Ternunation
Cusreacy”™

The defimuon of “Fermination Currency” in the Schedule to the Agreement will be amended with effect fom
the date of this Deed 1o mean

(A) with respect to Party A, EUR, and
(B) with respect to Party B, EUR.

The parues hereby acknowledge and agree that, for the purposes of deterrmmng the amount due under Sectron
6(e) of the Agreement or, as appliceble, the Enrly Termination Amount, “Termination Currency™ shall mean

(A) in relation to a celculstion pursuant to either
1 Section 6(¢}(3) 1n respect of an Early Termination Date resutung from an Event of Default, or

II Sectton 6(e)(n)1) 1n respect of an Early Termunation Date ansing from a Termination Event
where there is one Affected Party,

the Terminauen Currency specified in respect of the party which 15 esther the Non-defaulung Party or
the party which is not the Affected Party, as spplicable, and

{B) n relsuon to a colculation pursuant to Section 6(eMu)(2) i respect of en Early Tenminsuon Date
resulung from a Terminatton Eveat where there are (wo Affected Parties, EUR, and

in each case, “Termination Currency Equivalent” shall be construed accordingly
Other Provisions

if "One Way Provisions” are specified as applicable under the General Principles, the lollowing provisions
wll apply

{A) The term “Chargor'* as used 1p tus Deed means the Posting Party only and the term *“Secured Party’”
as used i this Deed means the party who 15 not the Posting Party (the "Otfier Party™) and the
remarming provisions of the Deed shall be construed accordingly

in parucular, but without limuation

{a) only the Other Party will (1) bencfit from the secunty inierest created under this Deed by Posung
Party and (1) have the nght to require o transfer of a Delivery Amount (IM) under Paragraph 3,

{b} the Cther Party does not undertake any of the covenants or grant any of the nghts with respect 10
iself or 1ts property that 1t would otherwise undertake or grant as Chargor under this Deed, and

{c) each Other CSA shall only be amended w eccordance with Paragraph I(c)(Scope of this Deed and
Each Other CSA) 1n relation to an “independent Amount” ansing thereunder with respect to Posung
Party as the collateral giver (howsoever defined theremn)
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(B} The following additiona! obligations will be included in the term “Obhigations™ for the purposes of
Paragraph 13(b)(u) “With respect to Posting Party as Chargor, all present, future, aciual and
contingent obligations of the Posung Party to the Other Party under any Other CSA (including,
withow hmutation, (o poy defaull interest of equivalent amounis ansing from a failure by Postng
Party as a secured panty thereunder o comply with its obhigauens to ransfer or otherwise procure the
return of initial margin to the Other Pasty)”

IFISDA SIMM™! or another model, including a model opernied by o third-party vendor or the other party, 15
io be used for any purposes hereunder and a party loses an approval required from any governmental or
regulatory authonty for such use or such use 1s otherwise prohubited by o governmental or regulatory authonty,
then 1t will not constitute an Event of Default or Terminathon Event under the Agreement except as provided
pursusnt to Paragraph 13({v)(in)
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IN WITNESS of which ttus Deed has been executed as a deed and has been delyvered on the date first above wnitten.

EXECUTED as a deed by

CREDIT SUISSE SECURITIES (EUROPE) LIMITED
Vitterio Scialoja

acung by (Name of first signatory’) ~ Authoriced Signgtory,

Thomas Ju

and (Name of second mgnnlury'f) < e e fasthorizad Sigaetany
EXECUTED as & deed by
BNP PARIBAS Georglos Chic
Authonsed Signatory
ecting by (Name of first signatory } .
Gavin Nelson 1
Authonised Slgnatory

and (Name of second 31g08t0rY"} ..\ . wirene s oo v

/(

(Signature)

lgnamn:)




Exhibit to Paragraph 13 (template provisions for the purposes of adding a New Regjme)

Tiie parties niay fron time 1o time agree (o new Reglmes hereander in writing. The below provisions have been
included in tlus Exhilbii to facilitate such addition of Reglnes pursuant to a separately documented amendment
agreement,

.

Additional Regimes:
With elfect from {#), the below “Additonal Regimes” wall compnise Regimes for alf purposes of the Deed
Additionasl Party A as Securcd Party | Party B as Secured Party | Additional Type [for the
Regime (Party B as Chargor) (Party.A as Chargor) purposes of Covered
anlsas tuiian Transactions (1M)
[specify] [Applicable/ Not | {Applicable/ Not | {specify/ Not applicable]
Applicable] licable]

Elccitons for Additio

na! Regimes:

[For each such Addittonal Regime, the Methad 1n respect of each assel class or, as apphcable, category thereunder, the

appheable Valuation Percentage and the applicable FX Haircut Percentage will be as specified in the tble below

Additional | [Asset Vatuation FY Hawrcm [Cither}
Regime Class/Category Percentoge Percemiage
1 Mcthod
[specufy] ( ] [ISDA SIMM™/Other (As per General [As per Genera
Model/lM Schedute Principles Prncigles/
/OtherMo Marpin] specify other]  specify other}
| I | [ISDA SIMM™/COther
Model/IM Schedule
fOther/No Marpin]
{specify) [ } (ISDA SIMM™/Other [As per General [As per General
Model/IM Schedule Principles/ Principles/
{Other/No Margin] specify other]  specify other]
[ | [ISDA SIMM™/Other
Model/IM Schedule
/Other/No Margin]

{For the avoidance of doubt, to the exten that the elecuons made with respect to any Additonal Regime are different to
the General Pninciples then such elections wall only apply to such Addiuonal Regime  [f any such efection relates to the
Vaolunation Percentage or FX Haircut Percentage then such Additonal Regime will not be inctuded for e purposes of
determining the Stnctest Of with respect 1o other Regimes (such thal, without hmatation, the Value of the Subsutule
Credit Support {IM) and the Posted Credit Support (IM) ta be exchanged for purposes of Paragraph 4(e)(11) wall be
based on the Regime that wall result tn the least amount of Posted Credut Support (IM) to be transferred by the
Custodian (IM) on the instruction of the Secured Party)

For the purposes of [all] such Additional Regimes



(A) Unless the alternative approach 15 specified to epply 1o the relevant sensitivity, scnsitiviues to equity indices,
funds and ETFs are addressed by the standard preferred approach where (he enture delta 18 put wnto the applicable [asset
class/category] for equity indices, funds and ETFs If the altemative approach 15 specified to apply 1o one or more of
the sensiivies 1o (x) indices, (y) funds or (z) ETFs, then 1n respect of the relevant sensiivitees, the delia is allocated
back to imndividual equities

standard epproach apphics in respect of [indices][, funds]{and ETFs]
(B) Senstvities to commodity sndices are addressed by the stendard preferred spproach where the enure delts 15
put into the applicable [asset class/category] for commeodity indices unless specified below Lhat the altemsuve approach
applies whereby delta 15 allocated back to individus] commodines,

standard approzach spplies
[“Other Model” means . .
“IM Schedule" means

“Orlier" means

*“No Margin™ means the imtial margin amount required for the applicable Asset Class/Category s zefo ]



