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In accordance with
Sectioas 8594 and
859 of the Compames
Act 2006

MRO1 &
Particulars of a charge Companies House
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Go online to file this information Afeeisbe payable
www gov uk/companieshouse Please see "How to

( What this form 1s for X What this form 1s N
You may use this form to register You may not use this

a charge created or evidenced by register a charge wh
an instrument nstrument Use form 06/09 /2016

COMDARITS Ly o

li

This form must be delivered to the Registrar for registration within

21 days bheginning with the day after the date of creation of the charge If
delivered outside of the 21 days 1t will be rejected unless 1t 1s accompanied by a
court order extending the time for delvery

You must enclose a cerified copy of the nstrument with this form This will be
scanned and placed on the public record Do not send the original

Company number

Company details @Bﬁl— For ofice) use
I—EFITFF[TWF 2 Filling 1n thus form

Company name in full

Please complete in typescript of mn
I Barclays Bank PLC bold black capitals

l Al fields are mandatory unless
speaified or indicated by *

/

Charge creation date}/

Charge creation date

2[4 [ofs fafof [e I

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

Please show the names of each of the persons, security agents or trustees
entitled to the charge

Name /

Goldman Sachs International

Name

Name

Name

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

O tconfum that there are more than four persons, secunty agents or
trustees entitled to the charge

06/16 Version 2 1




MRO1

Particulars of a charge

Brief description

Please give a short descniption of any land, ship, atrcraft or intellectual property
registered or required to be registered 1n the UK subject to a charge (whichis
not a floating charge) or fixed security included in the mstrument

Brief description

N/A

Please submut only a short
description I there are a number of
plots of land, aircraft andfor ships,
you should simply describe some

of them in the text field and add a
statement along the hines of, “for
mare detatls please refer to the
instrument”

Please limit the descniption to the
avatlable space

Other charge or fixed security

Does the tstrument include a charge (which 1s not a floating charge) or fixed
secunty over any tangible or intangible or {tn Scotland) corporeal or incorporeal
property not described above? Please tick the appropnate box

Yes
O ne

Floating charge

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

O Yes Continue
No Goto Section 7

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 prohibit or restrict the company from creating
further security that will rank equally with or ahead of the charge?
Please tick the appropriate box

Yes
O wo

Trustee statement @

‘Yfou may nick the box if the company named n Section 115 acting as trustee of
the property or undertaking which 15 the subject of the charge

O

©This statement may be filed after
the registration of the charge (use
form MROB)

Signature

| Please sign the form here

Signature

Signature

X
/q e d 008117

[*4
| This form must be signed by a person with an interest i the charge
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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 Compantes House if there is a query
on the form The contact information you give will be
visible to searchers of the public record

Contact name

Jamie Long
compm e allen & Overy LLP
Address
One Bishops Square
| Post town

London

County/Regian

== Tela] Tefalol [

" United Kingdom

|Dx

Telephane

020 3088 0000

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 information 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
infarmation 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 descriptton in Section 4, if
appropnate

You have signed the form

You have enclosed the correct fee

Please do not send the onginal instrument, 1t must
be a certified copy

oogd 0O O O O O

Please note that ali infermation on this form will
appear on the public record

How to pay

A fee of £23 15 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 Companies House
address However, for expediency, we advise you
to return It to the appropriate address befow

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

DX 33050 Cardiff

For companies registered in Scotland

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

139 Fountainbnidge, Edinburgh, Scotland, EH3 9FF
DX E£D235 Edmburgh 1

or LP - 4 Edinburgh 2 (Legal Post}

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

DX 481 NR Belfast 1

Further information

For further information, please see the gudance notes
on the website at www gov uk/companieshouse or
email enquines@companieshouse gov uk

This form 1s 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 2 1




CERTIFICATE OF THE
REGISTRATION OF A CHARGE

Company number: 1026167

Charge code: 0102 6167 0207

The Registrar of Companies for England and Wales hereby certifies that a
charge dated 24th August 2016 and created by BARCLAYS BANK PLC was

delivered pursuant to Chapter A1 Part 25 of the Companies Act 2006 on 6th
September 2016.

Given at Companies House, Cardiff on 12th September 2016
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EXECUTION VERSION

(Security interest over Credit Support (IM) (ISDA Agreements Exogeci to English Law)

held with a Custodian (IM) on behalf of the

Chargor)
Sate
it e
darkeis

International Swaps and Derivatives Association, Inc

2016 PHASE ONE IM CREDIT SUPPORT DEED

between

pt for material redacted pursuant
to 8 859G of the Companies Act 2008
| certify that this is a copy of
the onginal document

Name ing ﬂ (01\1\(_)’!
Quahfed as ohedor __ T
Allen Overy LLP
One Bishops Square
London E1 6AD
United K}ngdom

/Tolb

GOLDMAN SACHS INTERNATIONAL and BARCLAYS BANK PLC

(“Party A”)
made on 24 August 2016
relating to the

ISDA Master Agreement

dated as of 5 November 1997 between Party A and Party B

(“Party B™

This Deed 1s a Credit Support Document with respect to both parties in relation to the ISDA Master Agreement
referred to above (as amended and supplemented from time to time, the “Agreemenr”) and subject to Paragraph 7

below, Section 5(a){11) of the Agreement will apply in respect of this Deed
Accordingly. the parties agree as follows

Paragraph 1. Interpretation

{a) Definittons and Inconsistency Unless otherwise defined m this Deed capitalised terms defined in the
Agreemenl have the same mcamng n this Deed Capuahsed terms not otherwise defined in this Deed or 1n the
Agreement have the meanings specified pursuant to Paragraph 12 and all references in this 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 will prevan! and 1n the event of any inconsistency between Paragraph 13 and the other provisions of this Deed

Paragraph 13 will prevail

(b Secured Party and Chargor Unless otherwise specified 1n Paragraph 13 all references n this Deed to the
“Secured Party” will be to eather party when acting 1n that capacity and all corresponding relerences to the “Chargor”
will be 1o the other party when acting in that capacily provided however, that a reference herein to Posted Crednt
Support (IM) being  held ' by a Secured Party at any time shall be construed as a reference to the Posted Credit Support
(IM) credited to the Segregated Accounts at such time tn respect of which a Security [nierest has been created n its
favour under this Deed A reference 1o a transfer of Lligible Credit Support (IM) or Posted Credit Support (IM) to or
from the Custodian (IM) 1s deemed to be a reference to a transfer to or from the relevant Segregated Accounts as

applicable

Copyright © 2016 by International Swaps and Derivatives Association, Inc
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(©) Scope of this Deed and Each Other CSA The only Transactions which will be relevant for the purpose of
determining a - Credst Support Amount (IM)™ and related “Margm Amount (IM) " under this Deed with respect to a
posting oblhigation of a Chargor will be the relevam Covered Transactions (IM) specified in accordance with the
provisions of Paragraph 13 Each Other CSA (if any) 15 hereby amended such that the Transactions that will be
relevant for the purpose of determining any “Independent Amount ” thereunder (1if any) with respect 1o the Chargor will
exclude the Covered Transactions (IM)

Paragraph 2 Security

(a) Covepant (o Perform Each party as the Chargor covenants with the other party that it will perform the
Obligations in the manner provided in the Agreement this Deed or any other relevant agreement

(b) Security. Each party as the Chargor, as security for the performance of the Obligations

{1 charges and agrees (o charge with full tille guarantee n favour of the Secured Party by way of first
fixed charge

(A) all Posted Credit Support (IM) (present and {uture) and

(B) each Segregated Account, and

2) assigns and agrees to assign with tull title guarantee, the Assigned Rights to the Secured Party
absolutely
{©) Restriction on Dealings. Each party as the Chargor must not
n create or permii 10 subsist any Secunity Interest on the Segregated Accounts or the Posted Credit

Support (IM) or the Assigned Rights, or

2) sell transfer, hcence, lease, loan, grant any option over or otherwise dispose of any of its rights in
respect of the Segregated Accounts or the Posted Credit Support (IM) or the Assigned Rights,

other than (A) the security created by this Deed, (B) a hen routinely imposed on all securities 1n a clearing
system 1n which any such Posted Credit Support (IM} may be held or (C) 2 lien or security interest i favour of
the relevant Custodian (IM) expressly referred 10 1n the Contro! Agreement

(d) Release of Security Upon the transfer by the Custodian (IM) to the Chargor of Posted Credit Support (IM)
cither (1) following an 1nstruction from the Secured Party or (11} m accordance with any provisions relating to the
transfer of collateral following delivery of a Chargor Access Notice under the Control Agreement, the secunity mterest
granted under this Deed on that Posted Credit Support (IM) will be released immediately. and the Assigned Rights
relating to that Posted Credit Support (IM) will be re-assigned te the Chargor i each case without any further action
by either party To the extent that all Obligations of the Chargor owed to the Secured Party have been irrevocably
satisfied in full and no further Obligations may anise, then at the Chargor's expense the Secured Party will also release
the security interest granted under this Deed on each of the Segregated Accounts

ISDA®2016
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(€) Preservation of Security 1he security constituted by this Deed shall be a continuning security and shall not be
satisfied by any intermediate payment or satisfaction of the whole or any part of the Obligations but shall secure the
ulimate balance of the Obligations  1f for any reason this securily ceases (o be a continutng security or any subsequent
charge or other interest affects any Secunity Assets (in each case other than in relation to either (A) a lien routinely
imposed on all securities 0 a clearing system m which any such Posted Crednt Support (IM) may be held or (B) a lien
or security interest in favour of the relevant Custodian (IM) expressly referred to in the Control Agreement) the
Secured Party may direct that the Chargor open a new account with the Custodian (IM) or continue the existing
Segregated Account and the hiabiliy of the Chargor in respect of the Obhgations at the date of such cessation shall
remain regardless of any payments into or out of any such account The security constituted by this Deed shall be 1n
addition to and shall not be affected by any other secunty now or subsequently held by the Secured Party for all or any
of the Obligations

)] Waver of Defences The obligations of the Chargor under this Deed shall not be affected by any act, ormission
or circumstance which but for this provision, might operate to release or otherwise exonerate the Chargor from its
obligations under this Deed or aflect such obligations including {but without hmitation) and whether or not known to
the Chargor or the Secured Party

(1) any time or indulgence granted to or composition with the Chargor or any other person

(1) the vamation extension compromise renewal or release of, or refusal or neglect 1o perfect or
enforce any terms of the Agreement or any nights or remedies aganst, or any security granted by
the Chargor or any other person,

() any 1rregulanity, ivalidity or unenforceability of any obligations of the Chargor under the
Agreement or any present or future law or order of any government or authonty (whether of right or
in {act) purporting to reduce or otherwisc affect any of such obligations to the mtent that the
Chargor’s obhgations under this Deed shall remain in full force and this Deed shall be construed
accordingly as 1f there were no such wrregularity unenforceability, invalidity law or order and

(1v) any legal himutanion disabibty ncapacity or other circumstance relating 1o the Chargor any
guarantor or any other person or any amendment to or variation of the terms of the Agreement or
any other document or security

(g) Immediate Recourse 1he Chargor waives any right it may have of first requinng the Secured Party 10
proceed against or claim payment from any cther person or enforce any guarantee or security before enforcing this
Deed

(hy Remstatement. Where any discharge (whether 1n respect of the security constituted by this Deed any other
security or otherwise) 1s made 1in whole or 1n part or any arrangement 1s made on the faith of any payment, security or
other disposthion which 1s avoided or any amount paid pursuant to any such discharge or arrangement must be repaid
on bankrupticy, hquidation or otherwise without hmitation. the security constituted by this Deed and the hability of the
Chargor under this Deed shall continue as 1f there had been no such discharge or arrangement

Paragraph 3. Credit Support Obligations

(a) Delivery Amount (IM) Subject to Paragraphs 4 and 5 upon a demand made by the Secured Party on or
promptly following a Calculation Date (IM), 1if the Delivery Amount (IM) applicable to the Chargor for that
Calculation Date (IM) equals or exceeds the Chargoer's Mimmum Transfer Amount (IM). then the Chargor will transfer
to the Custodian (IM) Eligible Credit Suppert (IM) having a Value as of the date of transfer at least equal to the
applicable Delivery Amount (IM) (rounded pursuant to Paragraph 13) Unless otherwise specified in Paragraph 13 the
“Delivery Amount (IM) * apphcable to the Chargor for any Calculation Date (IM) wilt equal the amount by which

)] the Credit Support Amount (IM) applicable to the Chargor

ISDA®2016




MACI11579_IM

exceeds

(1) the Valuc as of that Calculation Date (IM) of all Posted Credit Support (IM) held by the Secured
Party (as adjusted to mclude any prior Delivery Amount {IM) and to exclude any pnor Return Amount (IM),
the transfer of which 1n enther case, has not yet been completed and for which the relevant Regular
Settlement Day falls on or prior to such Calculation Date (IM))

{b) Return Amount (IM). Subject to Paragraphs 4 and 5 upon a demand made by the Chargor on or promptly
following a Calculation Date (IM) 1f the Return Amount (IM) applicable to the Secured Party for that Calculation Date
(IM) equals or exceeds the Secured Party’s Mmmmum Transfer Amount (IM) then the Secured Party will instruct the
Custodian (IM) to transfer o the Chargor Posted Credit Support (IM) specified by the Chargor in that demand having a
Value as of the date of transfer as close as practicable to the applicable Return Amount (IM) (rounded pursuant to
Paragraph 13) Unless otherwise specified in Paragraph 13, the “Return Amonnt (IM)’ applicable to the Secured Party
for any Calculation Date (IM} will equal the amount by which

1] the Value as of that Calculation Date {IM) of all Posted Credit Support {IM) held by the Secured
Party (as adjusted to include any prior Delivery Amount (TM) and 1o exclude any pnor Return Amount (IM),
the transfer of which in 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
(u) the Credit Support Amount ([M) apphcable to the Chargor
Paragraph 4 Conditions Precedent, Transfers, Timing, Calculations and Substitutions

(a) Cenditions Precedent. Unless otherwise specified in Paragraph 13 each obligation of the Chargor to make a
transfer under Paragraphs 3 and 5 and of the Secured Party to instruct the Custodian (IM) to make a transfer under
Paragraph 3, 4{e}(111), 5 and the provisions of Paragraph 13 relating to the Return of Posted Credit Support (IM) with a
Value of zero 15 subject to the conditions precedent that

(1) no Cvent of Default Potential Event of Default or Specified Conditton has occurred and 1s
continuing with respect to the other party, and

(1) no Larly lermination Date has occurred or been designated for which any unsatisfied payment
obligations (whether present, actual future or contingent) exist which 1s (A) m respect of all Covered
Transactions (IM) or (B) as the result of a Spectfied Condition with respect to the other party

{b) Meaning of Transfer. All transfers under this Deed of any Ehgible Credit Suppont (IM) or Posted Credit
Support (EM) shall be made in accordance with the nstructions of the Secured Party Chargor or Custodian (IM) as
applicable and shali be made

(1 in the casc of Ehgible Credit Support (EM). (A) by book entry, wire or other transfer of such
Eligible Credit Support (IM) to the Custodian {IM) (accompanied n the case of certificated securities that
cannot be paid or delivered by book-entry by any duly executed instruments ol transfer, assignments in
blank transfer tax stamps or any other documents necessary to permiut the Custodian (M} to make legally
vahd transfers of such certificated securibies upon nstruction of the Secured Party) and (B) the Custodian
(IM)’s crediting such assets to the relevant Segregated Account, and

(m n the case of Posted Credit Suppon (IM) by book entry wire or other transfer of such Posted
Crednt Support (IM) by the Custodian (IM) (or in the case of excess proceeds the Secured Party) to the
relevant cash securimes 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 case of certificated securities
that cannot be paid or dehvered by book-entry by any duly executed mnstruments of transfer assignments in

4
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blank transfer tax stamps or any other documents necessary 10 censtitute a legally vahd transfer to permit
the Chargor to make legally valid transfers of such certificated securiies without further action of the
Custodian (IM))

{c) Transfer Timing Subject to Paragraph 4(a) (1f applicable) and Paragraph 5 and unless otherwise specified m
Paragraph |3 1f a demand for the transfer of Ehgible Credit Support (IM) 1s made by the Notification Time then the
relevant transfer by the Chargor will be made not later than the close of business on the relevant Regular Settlement
Day, if a demand 1s made afier the Noufication Time then the relevant transfer by the Chargor will be made not later
than the close of business on the next Local Business Day followng the relevant Regular Settlement Day

Subject to Paragraph 4(a)(1f applicable) and Paragraph 5 and unless otherwise speoified 1n Paragraph 13 1f a demand
for the ransfer of Posted Credit Support (IM) 1s made by the Notification Time then the relevant mstruction by the
Secured Party to the Custodian (IM} will be served prior to the latest time by wiich instructions must be submitted to
the Custodian (IM) under the relevant Control Agreement in order for the Custodian (IM) to effect the transfer of
Posted Credit Support (IM) by close of business on the relevant Regular Settlement Day 1f a demand 1s made afler the
Notification Time, then the relevant mstruction by the Secured Party to the Custodian {IM) will be served not laier than
the lalest ume (and day) by which instructions must be submitted 10 the Custodian (1M) under the relevant Control
Agreement n order for the Custodian (IM) to effect the transfer of Posted Credit Support (IM) by close of business on
the next Local Business Day lollowing the relevant Regular Scitlement Day

{d) Calculanons. All calculauons of Value and Credit Support Amount (IM) for purposes of Paragraph 3 n
respect of a Calculation Date (IM) wall be made by the Calculation Agent (IM) as of the Calculation Time (IM) on such
Calculation Date (IM) In the case of any calculation of Value, the Calculation Agent (IM) may use Values most
recently reasonably available for close of business n the relevant market for the relevant Eligible Credit Support (IM)
as of the relevant Calculation Thme (IM) In the case of any calculation of Credit Support Amount (1IM), the Calculation
Agent (IM) may use relevant informatien or data (including but not hmaited to inputs for any applicable model specified
in Paragraph 13 to determine Margin Amount (IM) for certain Covered Transactions (IM)) most recently reasonably
available for close of business in the relevant market(s) as of the Calculation Time (IM) The Calculation Agent (IM)
will notify each party (or the other party, if the Calculation Agent (IM} 1s a party) of s calculations not later than the
Notification I'1me on the Local Business Day following the applicable Calculation Date (IM)

(€} Substitutions

(1) The Chargor may on any Local Business Day by notice (a “Substitution Notice™) inform the Secured
Party that 11 wishes to transfer to the Segregated Accounts Lhigible Credit Support (IM) (the
“Substitute Credit Support (IM}”) specified in that Substitution Notice tn substitutton for certan
Posted Credit Support (IM) (the “Qriginal Credis Support (IM)™) specified in the Substitution Notice

{11) Unless Paragraph 13 specifies that no consent 1s required the Chargor must obtain the Secured
Party’s consent to the proposed substitution The Chargor will be obliged 1o transfer the Substitute
Credit Support (IM) to the Segregated Accounts on the next Local Business Day following the date

(A) on which the Chargor recerves notice (which may be oral telephomic notice) from the
Secured Party of its censent (1f consent 1s needed), or

(B) of the Substitution Notice (if no consent 15 needed)

(1) Subject to Paragraph 4(a) (1f apphcable} following the date on which the Substitute Credit Support
(IM) 1s transferred to the Scgregated Accounts unless otherwise specified i Paragraph 13 (the
“Subsutution Date’ ), the Secured Party will be obliged to instruct the Custodian (IM) to transfer to
the Chargor the Original Credit Support (IM) as 1f a demand for such Oniginal Credit Support (IM)
had been made pursuant to Paragraph 3(b) afier the Notification lime on such Substitution Date
provided that the Secured Party will only be obliged to nstruct the Custochan (IM) to transfer
Oniginal Credut Support {(IM) with a Value as of the date of transfer as close as practicable to but in

5
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any event not more than the Value of the Substitute Credit Support (1M) as of that date as calculated
by the Calculation Agent (IM)

Paragraph 5 Dispute Resolution

{a) Disputed Calculanons or Valuations If a party (a “Disputing Parfy™) disputes (I) the Calculation Agent
(IMY's calculation of a Delivery Amount (IM) or a Return Amount (IM) or (I} the Value of any transfer of Eligible
Credit Support (IM) or Posted Credit Support (1M} then

(n the Disputing Party will notify the other party and the Calculation Agent (IM) (if the Calculation
Agent (IM) 1s not the other party) not later than the close of business on (X) the date that the transfer
15 due n respect of such Delivery Amount (IM) or Return Amount (IM) n the case of (I) above, or
{Y) the Local Business Day following the date of transfer in the case of (11} above,

{2) subject 1o Paragraph 4(a) (1f applicable} in the case of (I) above. the appropriate party will transfer
the undisputed amount to the other party not later than the close of business on the date that the
transfer 1s due in respect of such Delivery Amount (IM) or Return Amount (IM),

(3) the parties will consult with each other in an attempt to resolve the dispute. and
4) if they fail to resolve the dispute by the Resolution Time, then
() In the case of a dispute involving a Delivery Amount (IM) or Return Amount (IM) the

Calculation Agent (IM) will recalculate the Credit Support Amount (IM) and Value as of the
Recalculation Date by using the procedures specificd in Paragraph 13 for calculaiing the
Credit Support Amount (IM), and for calculating the Value, 1f disputed, of Posted Credit
Support {(IM) and

() Inthe case of a dispule involving the Value of any transfer of Ehgible Credit Support (IM}) or
Posted Credit Support (IM), the Calculation Agent (IM) will recalcutate the Value as of the
date of transfer pursuant to Paragraph 13

Following a recalculation pursuant to this Paragraph, the Calculation Agent (IM} will notify each party (or the
other party. if the Calculation Agent (IM) 15 a party) not later than the Notification Time on the Local Business
Day following the Resolution Tme The appropriate party will, upon demand following that notice by the
Calculation Agent (IM) or 4 resolution pursuant to (3) above and subject to Paragraph 4(a) (1f applicable) and
4{¢) make the appropriate transfer

(b) No Event of Default 1he failure by a party to make a transfer of any amount which 1s the subject of a dispute
to which Paragraph 5(a) apphes will not constitute an Event of Default for as long as the procedures set out in this
Paragraph 5 (as supplemented by the provisions of Paragraph 13) are being carried out (but without prejudice o a
party’s obligation to transfer the undisputed amount under Paragraph 5(a)(2)) Tor the avoidance of doubt, upon
completion of those procedures Secucn 5{(a)(in)(1) of the Agreement will apply to any failure by a party 10 make a
transfer required under the final sentence of Paragraph 5(a) on the relevant due date (subject to Paragraph 7)

Paragraph 6 Custody Arrangements and the Control Agreement

(a) General The Custodian (IM) appomted with respect to cach party as Chargor and the details of the
Segregated Accounts opened in the name of such Chargor are set out in Paragraph 13 Each party as the
Chargor and the other party as the Secured Party and the relevant Custodian (IM) have entered, or will on the
date of this Deed enter into the Control Agreement regulating the rights of each party to serve instructions on
the Custodian (IM) Pnor to the enforcement of 1ts nghts under Paragraph 8, the Secured Party will have no
right to hold (other than 1n accordance with Paragraph 1(b) or as otherwise agreed between the parties) and
have no duty with respect o Posted Credit Support (IM) including, without hmitation, any duty to collect any
Distributiens, or enforce or preserve any rights pertaining to the Posted Credit Support (IM)

&
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(b)

(c)

(d)

(e)

0

Custodian (IM) Risk

Unless otherwise specified m Paragraph 13 with respect to a party as the Secured Party and the other panty as
the Chargor

(§)] the Chargor will be hable for the acts or omissions of the Custodian (IM) to the same extent that the
Charger would be liable hereunder for 1ts own acts or omissions and any such act or omission of the
Custodian (IM) will be deemed to be the act or omission of the Chargor for purposes of Paragraph
7 provided that. notwithstanding the foregoing 1f Custodian Event 1s specified as applicable n
Paragraph 13 the consequences of any act or omission of the Custodian ([M) that constitutes a
Custodian Event will be as set out n the “Custodian Event” provisions in Paragraph 13,

(1) the Secured Party will not be hable for the acts or omissions of the Custodian (IM), and

[ any obligation of the Secured Party to instruct the Custodian (IM}) to transfer Posted Credit Support
(IM) to the Chargor will be deemed satisfied by the Secured Party's sending appropriate nstructions
to the Custodian {IM) 1 accordance with the terms of the Cantrol Agreement  For the avoidance of
doubt the Secured Party will bear no liabihity for the failure of

(A) the Custodian (IM} to comply with such instructions, or
(B) the Chargor 1o provide maiched instructions with the Secured Party 10 the extent required
under the Control Agreement 1n order to give effect to such a transfer of Posted Credit

Support (IM} by the Custodian {IM},

and a faitlure to ransfer Posted Credit Support (IM) to the Chargor under this Deed caused by either
(A) or (B) above will not constitute an Event of Default with respect to the Secured Party

No Use of Posted Credit Support (IM). Without hmiting the nights of the Secured Party under the other
provisions of this Deed, the Secured Party will have no right to

(1) sell pledge rehypothecate assign, invest use, commingle or otherwise dispose of, or otherwise use
n 1ts business any Posted Credit Support (IM), or

(n) rcgister any Posted Credit Support (IM) 1n the name of the Secured Party 1ts custodian or a
nomnee for either

Ne Offser For the avordance of doubt, no delivery or return of any margin under any Other CSA will be
oftset against {or netted with) any Delivery Amount (IM) or Return Amount (IM)

Dustributtons and Interest Amaunt. Except as otherwise provided in this Deed, the Secured Party will have no
obhigation hereunder to pay or to transler to the Chargor any amount of intercst in respect of any Posted Credit

Support {IM) in the form of Cash or any Distnibutions n respect of Posted Credit Support (IM)

The Control Agreement as a Crednt Support Document Unless otherwise specificd i Paragraph 13, the
Control Agreement will not be a Credit Support Document under the Agreement with respect to a party
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Paragraph 7 Default .

For the purposes of Section 5(a)(m)(1) of the Agreement an Event of Default will exist with respect to a
party if

{A) as Chargor that party fails to make when due any transfer of Ehgible Credn Suppon (M)
required to be made by the Chargor and that failure continues for two Local Business Days afier
notice of that farlure 1s given 1o that party

(B) as Secured Party, that party fails to nstruct the Custodian {IM) before the relevant ime to transfer
Posted Credit Support (IM) in order to comply with its obligations hereunder and that failure
continues for two Local Business Days after notice of that failure is given to that party or

(C) that party fails to comply with or perform any agreement or obhigation other than those specified 1in
Paragraph 7(A) and Paragraph 7(B) and that fatlure continues for 30 days afler notice of that failure
1s given to that party

prowvided that, 1f Custodian Event 1s specified as applicable in Paragraph 13, any event or circumstance that
constitutes or gives nise to a Custodian Lvent will not constitute or give rise to such Event of Default

Paragraph 8 Certain Rights and Remedies

(a)

()

)

Secured Parties Rights and Remedies
General

(A) For the purposes of all powers implied by statute the Obligations are deemed to have become due
angd payable on the dale of this Deed

(B) Section 103 (restricting the power of sale) and section 93 (restricting the right of consolidation) of the
Act shall not apply 1o this Deed

Secured Party’s Rights. If at any time a Secured Party Rights Event has occurred and 1s continuing  then,
unless the Chargor has pard m full all of ity Obligations, the Secured Party shall, without prior notice to the
Chargor, be entitled to put into force and to exercise tmmediately or as and when 1t may see (it any and every
power possessed by the Secured Party by virtue of this Deed or available to a secured creditor and 1n particular
(but without hmuation) the Secured Party shall have power 1n respect of Posted Credu Support (IM)

(A) to sell all or any of the Posted Credit Suppont (IM) (other than Posted Credut Support (IM) in the form
of cash) in any manner permitted by law upon such terms as the Secured Party shall in 1ts absolute
discretion determine

(B) to apply all or any of the Posted Credit Support (IM) in the lorm of cash 1n or towards the payment or
discharge of any amounts payablc by the Chargor with respect to any Obhigation 1n such order as the
Secured Party sees fit

© to the extent that the assets charged under this Deed constitute "financial collateral” and this Deed and
the obligations of the Chargor under this Deed constitute a "secunty financial collateral arrangement”
(in each case for the purpose of and as defined in the Mmancial Coliateral Arrangements (No 2)
Regulations 2003) (the “Regulattons’) 1o appropriate all or any part of that financial collateral in or
towards the satisfaction of the Obligations in such order as the Secured Party sees fit, and

ISDAR2016




MACI11579_IM

(111)

(1v}

(v)

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

and for the purposes of this Paragraph 8(a) the Secured Party shall be entitled to make any currency
conversions or effect any transaction in currencies which 1t thinks fit and to do so at such times and rates as 1t
thinks proper

Power of Attorney The Chargor by way of secunty and solely for the purpose of more fully securing the
performance of the Obhgations 1rrevocably appoints the Secured Party the attorney of the Chargor on its
behalf and in the name of the Chargor or the Secured Party (as the attorney may decide) to do all acts and
execute all documents which the Chargor could itsclf exccute, 1n relation to any of the Posted Credit Support
(IM) or in connection with any of the matters provided for in this Deed including (but without hmitation)

(A) to execute any transfer bill of sale or other assurance (n respect of the Posted Credit Support (IM)

(B) to exercise all the rights and powers of the Chargor in respect of the Posted Credit Support (IM)

() to ash require demand. receive compound and give a good discharge for any and all moneys and
clarms for moneys due and to become due under or ansing out of any of the Posted Credit Support
(1M},

(D) to endorse any cheques or other instruments or orders 1n connection with any of the Posted Credit

Support (IM) and

(E) lo make any claims or to take any action or to mstitute any proceedings which the Secured Party
considers to be necessary or advisable to protect or enforce the security interest created by this Deed

Protection of Purchaser

(A) No purchaser or other person dealing with the Secured Party or a Recerver or with 1ts attorney or
agent shall be concerned 1o enquire (1) whether any power exercised or purported 10 be cxercised by
the Sccured Party has become exercisable (2) whether any Obligation remaimns due (3) as to the
propriety or regulanity of any of the actions of the Secured Party or (4) as to the application of any
money paid to the Secured Party

(B) In the absence of bad faith on the part of such purchaser or other person such dealings shall be
deemed <o far as regards the safety and protection of such purchaser or other person, to be within the
powers conferred by this Deed and to be valid accordingly [he remedy of the Chargor n respect of
any impropriety or irregulanty whatever in the cxercise of such powers shall be in damages enly

Valuanion of Appropriated Collateral
Subject to Paragraph 13, where any Posted Credit Support (IM) 1s appropriated, the value of the appropriated

Posted Crednn Support (IM} will be the Appropriation Value of such Posted Credit Support (IM) as of or as
soon as reasonably practicable after the date on which such Posted Credit Suppornt (IM) 1s appropnated
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(v1)

(vn)

(vim)

(1x)

(»)

Appointment of Receiver

(A) Except as provided below. the Secured Party may appownt any one or more persons 1o be a Receiver
of all or any part of the Security Assets if

(8] the secunity granted under this Deed has become enforceable, or
(2) the Chargor so requests the Secured Party im writing at any time

(B) Any appointment under Paragraph 8(a)(vi)(A) above may be by deed, under scal or in writing under
1ts hand

(C) Any restniction imposed by law on the right of a mortgagee to appoint a Recever (including under
section 109(1) of the Act) does not apply to this Deed

Removal of Receiver and Remuneration

(A) The Secured Parly may by writing under its hand remove any Receiver appointed by it and may
whenever it thinks fit appomt a new Receiver in the place of any Receiver whose appointment may
for any reason have terminated

(B) The Secured Party may fix the remuneration of any Receiver appointed by #t 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 will be
deemed to be n the same position as a Receiver duly appointed by a mortgagee under the Act  |he
Chargor 1s solely respensible for the contracts engagements, acts onmussions, defaults and losses of a
Recewver and for habilities incurred by a Recewver

(B) No Secured Party will incur any liabihity (either to the Chargor or to any other person) by reason of
the appointment of a Recetver or for any other reason

Relationsinp with Secured Party

To the fullest extent aliowed by law, any right, power or discretion conferred by this Deed (either expressly or
impliedly) or by law on a Recerver may after the security granted under this Deed becomes enforceable be
exercised by the Sccured Party in relation to any Secunity Asset without first appointing a Recciver or
notwithstanding the appointment of a Receiver

Powers of Recever
{n General

{1 A Recerver has all the rights powers and discretions set out below in this sub-paragraph in additton to
those conferred on it by any law  This includes all the rights powers and discretions conferred on a receiver
{or a recerver and manager) under the Act and the Insolvency Act 1986

) If there ts more than one Receiver holding office at the same ime each Recetver may (unless the
document appomting him states otherwise) exercise all the powers conferred on a Recerver under this Deed
individually and io the exclusion of any other Recerver
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(b

(<)

(2) Possession

A Receiver may take immediate possesston of, get in and collect any Sccunity Assel and may subsequently
relinquish such possession

(3} Sale of assets

{1) A Receiver may sell, exchange, convert into money and realise any Securnty Asset by pubhc auction
or private contract and generally 1n any manner and on any terms which he thinks fit

(n) The consideration for any such transaction may consist of cash debentures or other obligations
shares stock or other valuable consideration and any such consideration may be payable 1n a lump sum or by
instalments spread over any pertod which he thinks fit

4 Receipts

A Recever may give a valid receipt for any moneys and execute any assurance or thing which may be
necessary or desirable for realising any Security Asset

(5) Delegation

A Recerver may delegate his powers in accordance with this Decd

(6) Other powers

A Recerver may

(1) do all other acts and things which he may consider desirable or necessary lor realising any Secunity
Asset or incidental or conducive to any of the nights powers or discretions conferred on a Receiver under or

by virtue of this Deed or law,

(1) exercise 1n relaton to any Security Asset all the powcrs, authonties and things which he would be
capable of exercising 1f he were the absoluie benefictal owner of that Secunty Asset and

(m) use the name of the Chargor for any of the above purposcs
Chargor’s Rights and Remedies

If at any time a Chargor Rights Lvent or, if specified as apphcable m Paragraph 13, a Chargor Additional
Rights Event has occurred and 1s continuing, then

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

(n) the Secured Party will be obligated immediately to transfer or instruct the Custodian (IM) to transfer
all Posted Credut Support (IM) to the Chargor

Deficiencies and Excess Proceeds
(1) A party (the “Deficiency Obliger ) will remamn hable for all Obhgations of such party remaining

unsatisfied after the exercise of nghts and remedies by the other party (the “Exercising Party ) under
Paragraph 8(a) or (b)
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{11) Following the exercise of such nights and remedies, the Exercising Party will as the Secured Party
transfer or struct the Custedian (1M) 1o transfer to the Deficiency Obligor any proceeds and Posted Credit
Support (IM) remaining after satisfaction 1n full of all payment and delivery Obligations of the Deficiency
Obligor, including (1f applicable) the transfer and release to the Exercising Party by the Deficiency Obligor, 1n
its capacity as the Secured Party, of all Posted Credit Support (IM) hereunder and the return of any other
amounts and items posted by the Exercising Party to the Deficiency Obhgor as credit support under any Other
CSA

(d) Final Returns Subject to Paragraph 8(c), upon satisfaction 1 full of all Obligations of the Chargor (except for
any potential hablity under Section 2(d) of the Agreement or any obligation to transfer any interest payment under any
Other CSA), the Secured Party will transfer or instruct the Custodian {IM} to transfer to the Chargor all Posted Credit
Support {IM) (1f any)

Paragraph 9 Representations

Each party represents to the other party (which representations will be deemed to be repeated as of each date on which
it, as the Chargor transfers Eligible Credit Support (IM)) that

(1) 1t has the power to grant a security interest tn any Eligible Credit Support (IM) 1t transfers as the
Chargor to the Segregated Accounts under this Deed and has tahen all necessary actions to authonise the
granting of that security interest

(n} it 1s the bencficial owner of all Eligible Credit Support (IM) (and nights thereto) 1t transfers as the
Chargor to the Segregated Accounts under this Deed, free and clear of any security interest, lien,
encumbrance or other interest or restriction other than the securnity interest granted under Paragraph 2 and
other than (A) a lien routmely 1mposed on all securities 1 a clearing system in which any such Eligible
Credit Support (IM) may be held or (B) any secunty interest m favour of the Custodian (IM) expressly
referred to in the Control Agreement and each such ntem of Eligible Credit Support {IM) 1s fully paid and 15
not subject to any option to purchase or similar right,

() upon the transfer of any Eligible Credit Support (IM) by it as the Chargor to the Segregated
Accounts under the terms of this Deed, the Secured Party will have a valid and perfected first priorty
secunity wterest i such Ehgible Credit Support (IM) except to the eatent subordinate 1o (A) any len
routinely imposed on all securities in a clearing system in which any such Ehgible Credit Support (IM) may
be held or (B) any secunty mterest in favour of the Custodian (IM) expressly referred to 1n the Conirol
Agreement, and

(1v) the performance by 1t as the Chargor of its obligations under this Deed will not result in the creation
of any secunity interest, ien or other interest or encumbrance 1 or on any Posted Credit Support {IM) other
than the securnity interest created under this Deed {other than (A} any hen routinely imposed on all securities
in a clearing system in which any such Posted Credit Support (IM) may be held or (13) any security interest
in favour of the Custodian (IM) expressly referred to 1n the Control Agreement)

Paragraph 10. Expenses

(a) General. Except as otherwise provided in Paragraph 10(c} each party wili pay its own costs and expenses
(including any stamp, transfer or ssmular transaction tax or duty payable on any transfer the Chargor 1s required to make
under this Deed) in connection with performing 1ts obhgations under this Deed and neither party will be liable for any
such costs and expenses incurred by the other party The Chargor will be hable for any costs and expenses (including
any stamp, transfer or similar transaction tax or duty payable on any transfer from the Segregated Account to the
Chargor in accordance with the terms of this Deed) incurred by the Custodian (EM) in connection with performmg any
of 1ts obhigations to the parties in relation to this Deed
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(b} Posted Crednt Support (IM) The Chargor will promptly pay when due all 1axes. assessments or charges of any
naturc that are imposed with respect to Posted Credit Support (IM) credited to the Segregated Accounts upon becoaing
aware of the same

(c) Liguidation/Application of Posted Credit Support (IM) All reasonable costs and evpenses incurred by or on
behali of the Secured Party m connection with the hquidation appropnaton and/or application of any Posted Credat
Support (IM) under Paragraph 8 will be payable, on demand by the Defaulting Party or, 1f there 15 no Defaulting Party
equally by the parties

Paragraph 11 Other Provisions

(a) Defanlt Interest. A Secured Party that faills when required to do so. to instruct the Custodian (IM) to transfer
Posted Credit Support (IM) to the Chargor will be ebliged to pay the Chargor (to the cxtent permitted by applicable
law) an amount equal to nterest at the Default Rate multiphed by the Value on the relevant Calculation Date (IM) of
the ilems of property that the Secured Party was required to instruct the Custodian (IM) to transfer from (and
including} the date that the Secured Party was required to instruct the Custodian (IM) 1o transfer the Posted Crednt
Support (IM) 1o (but excluding) the date that the Secured Party instructs the Custodian (IM) to transfer the Posted
Credit Support (IM) This interest will be calculated on the basis of daily compounding and the actual number of days
elapsed

{b) Further Assurances Promptly following a demand made by a party, the other party will exceute, deliver file
and record any financing statement, specific assignment or other document and tahe any other action that may be
necessary or desirable and reasonably requested by that party to create preserve, perfect or vahdate any secunty
interest granted under Paragraph 2, to enable that party to exercise or enforce 11s rights under this Deed with respect to
Postcd Credit Support {IM) or to eftect or document a release of a security interest on Posted Credit Support (IM)

() Further Protection 1he Chargor will promptly give notice to the Secured Party of and defend agamst any
suit, action proceeding or hen that involves Posted Credit Support (IM) transferred by the Charger or that could
adversely affect the security interest granted by 1t under Paragraph 2

{d) Good Farth and Commercially Reasonable Manner. Performance of all obligations under thus Deed.
mcluding but not imited to. all calculations, valuations and determinations made by either party will be made n good
faith and 1n a commercially reasonable manner

(e} Demanidys and Notices  All demands and notices made by a party under this Deed will be made as specified in
Section 12 of the Agreecment except as otherwise provided 1n Paragraph 13

{f) Specificatrons of Certatn Matters. Anything referred to n this Deed as being specified in Paragraph 13 also
may be specified n one or more Confirmations or other documents and this Deed will be construed accordingly

(g) Goverming Law and Junisdichion. 'This Deed and any non-contractual obligations ansing out or in conncction
with this Deed will be governed by and construed m accordance with English law  With respect to any suit, action or
proceedings relating o this Deed or any non-contractual obhigations arsing out or in connection with this Deed each
party wrevocably submits to the non-exclusive junisdiction of the Enghsh courts

(h) Service of Process. Each party irrevocably appoints the Process Agent if any specified opposite 1ts name in
Paragraph 13 to receive for 1t and on its behalf service of process 1 any proceedings before the Enghish courts in
connection with this Deed If for any reason any party’s Process Agent 15 unable to act as such, such party will
promptly notify the other party and may withun 30 days appoint a substitute process agent acceptable to the other party
[ he parties irrevocably consent to service of process given 1n the manner provided for notices in Section 12 of the
Agreement, except as otherwise provided in Paragraph 13 Nothing in this Deed will affect the night of either party to
serve process In any other manner permitted by applicable law
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(1) Third Party Rights A person who 15 not a party to this Deed shall not have any rights under the Contracts
(Rights of Third Parties) Act 1999 to enforce or enjoy the benefit of, any term of this Deed TI'his does not affect any
nght or remedy of a third party which exists or 1s available apart from the Contracts (Raghts of Third Parties) Act
1999
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Paragraph 12 Defimtions
As used n this Deed
“Acr means the Law of Property Act 1925

‘Appropriation Value’ means on any date, in relation 10 securities of any description (such securities Relevant
Securities) the fair market value of the Relevant Securities determined by the Secured Party acting in good faith and 1n
a commercially reasonable manner, by reference to any relevant information, including, without limitation, one or more
of the following pricing sources and methods

(A) available prices for securities with similar matunities terms and credit characteristics as the Relevant Securities
supplied by one or more third parties,

(B} if the Relevant Secunties are listed or traded on a recogmsed exchange, the value at which they could have
been sold on the exchange on the date ot appropniation,

(8] mformation consisting of relevant market data n the relevant market supplied by cne or more third parties
mcluding, without himitation, relevant rates, prices, yields, yield curves, volatihities, spreads, correlations or
other relevant market data in the relevant market or

(I mformation of the types described 1n paragraphs {A} or (C) above from internal sources (including any of the
Secured Party's Affiliates) if that information 15 of the same type used by the Secured Party m the regular
course of its business for the valuation of simitar secunities

‘Assigned Rights’ means all nghts relating to the Posted Credit Support (IM) which the Chargor may have now ot n
the future aganst the Custodian (1IM) or any third party, including, without hmutation (1) any right, interest, money or
property accruing or offered at any time in relation to any Posted Credit Support (IM) by way of redemption,
substitution, exchange, bonus or preterence, under option nights or otherwise and (1) any right to delivery of a security
of the appropriate description which anses in connection with (a) any Posted Credit Support (IM) being transferred to a
tlearance system or financial intermediary or (b) any tnterest 1n or to any Posted Credit Support (IM) being acquired
while that Posted Credit Support (IM}) 1s 1n a clearance system or held through a financial intermediary

‘Base Currency’ means the currency specified as such in Paragraph 13

‘Base Currency Equivalent” means, with respeet 1o an amount on a Calculation Date (IM), in the case of an amount
denominated 1n the Base Currency such Base Currency amount and, in the case of an amount denomunated 1n a
currency other than the Base Currency (the “Other Currency ), the amount of Base Currency required to purchase such
amount of the Other Currency at the spot exchange rate on such Calculation Date (IM) as determined by the
Calculation Agent (IM)

“Calculation Agent (IM)” has the meaning specified in Paragraph 13

“Calculation Date (IM)” means, unless otherwise specified 1n Paragraph 13, ¢ach day from, and including the date of
this Deed that 15 a day on which commercial banks are open for general business in at least one Calculation Date
Location (IM) for Party A and at least one Calculation Date Location (IM) for Party B

“Caleulation Date Location (IM)” has the meaning specified in Paragraph 13

“Calculanon Time (IM)” means, unless otherwise specified in Paragraph 13, the time as of which the Calculation

Agent (IM) computes 1ts end of day valuations of derivatives transactions 1n the ordinary course of its business (or such
other commercially reasonable convement time on the relevant day as the Calculation Agent (IM) may determine)
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“Cash” means, respectively the Base Currency and cach other Lligible Currency

‘Chargor” means unless otherwise specified n Paragraph 13 either party, when (1) that party receives a demand for or
15 required to transfer Ehgible Credit Support (IM) under Paragraph 3(a) or (n) in relanon to that party the Custodian
(1M) holds any Posted Credit Support {IM) in the Segregated Accounts

“Chargor Additonal Rights Event’ has the meaning specified in Paragraph 13
* Chargor Rights Even{” has the meaning specified in Paragraph 13
“Control Agreement” has the meaning specified in Paragraph 13

‘Covered Transactions (IM)” has the meaning specified 1n Paragraph 13

“Credit Support Amount (IM)” means, with respect 10 a party as the Chargor uniess otherwise specificd 1n Paragraph
13 for any Calculation Date (IM) (1) the relevant Margin Amount (IM) apphcable to that Chargor 1f any minus (n)
the Chargor s Threshold, provided, however that the Credn Support Amount (IM) will be deemed 10 be zero whenever
the calculation of the Credit Support Amount (IM) yields a number less than zero

“Custodian Even! has the meaning specified in Paragraph 13

‘Custodian (IM)" mcans with respect (o a party as Chargor and related Segregated Accounts the relevant entity
specified in Paragraph 13 as the Custodtan (IM) for such Chargor

“Defictency Obligor” has the meaning specified in Paragraph 8(¢)

Delivery Amount (IM) has the meaning specified 1n Paragraph 3(a)
“Disputing Party” has the meaning specified m Paragraph 5

‘Drstributions” means with respect to Posted Credut Support (IM) other than cash all principal, interest and other
paymenis and distributions of cash or other property with respect to that Posted Credit Support (IM}  Distributions will
not include any stem of property acquired by the Secured Party upon any dispositon or liquidation ot Posted Credu
Support {IM)

Eligible Credu Support (IM) " has the meaning specified in Paragraph 13

Elgible Currency mcans each currency specified as such in Paragraph 13 1f such currency is freely available

“Exercising Party” has the meaning specified in Paragraph 8(¢)

“FX Haircut Percentage’ means, for any item of Eligible Credit Support (IM), the percentage spectfied as such n
Paragraph 13

“ISDA SIMM™'" has the meaning spceified 1n Paragraph 13
‘ Local Business Day’ unless otherwise spectfied in Paragraph 13 means

n n relation to a transfer of cash or other property (other than secunties) under this Deed. a day on which
commercial banks are open for busmess (including dealings in foreign exchange and foreign currency
deposits) 1n the place where the relevant Segregated Account 1s located and 1f different 1n the principal
financial centre 1M any of the currency of such payment or as applicable place of dehvery

() m relation (o a transfer of secunitics under this Deed. (a) a day on which the clearance system agreed belween
the parties for delivery of the secunities 1s open for the acceptance and execution ol sctilement nstructions or.

16
15SDA®2016




MACI1579_IM

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

located

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

(v) mn relatton to any notice or other communication under this Deed a day on which commercial banks are open

for business (including dealings in foreign exchange and foreign currency deposits) in the place specified in
the address for notice most recently provided by the recipient

“Margin Amount (IM) * has the meaming specified in Paragraph 13

“Munmum Transfer Amoumt (IM)” means with respect to a party, the amount specified as such for that party in
Paragraph 13 1f no amount 1s specified, zero

‘Notification Time' has the meaning specified 1n Paragraph 13

“Obligations” mcans, with respect to a party, all present, future, actual and contingent obhigatiens of that party under
the Agreement and this Deed and any additional obligations specified for that party in Paragraph 13

“Ornigmnal Credit Suppeort (IM)” has the meaning specified in Paragraph 4(2)(1)
“Other CSA " means, unless otherwise specified 1in Paragraph 13 any other credit support anncx, credit support deed or
collateral transfer agrecment (and related secunty agreement) that (1) 1s a Credit Support Dowument, or (1) forms part
of the Agrecment

Posted Credit Support (IM)' means all Eligible Credit Support (IM) other property Distributions and all proceeds
thercof that have been transferred to or received into the relevant Segregated Account under this Deed or otherwise
credited to the relevant Segregated Account by the Custodian (IM) and not transterred to the Chargor pursuant to the
provisions of this Deed or otherwise debited from the relevant Segregated Account by the Custodian (IM)

“Recalculation Date” has the meaning specified in Paragraph 13

‘Recetver” medns a receiver a receiver and manager or administrative receiver, 1n each case appomted under this
Deed

Regular Settlement Day means unless otherwise specified in Paragraph 13 the same Local Business Day on which
a demand for the transfer of Ehgible Crednt Support (IM) or Posted Credit Support (IM) ts made

‘Regulations " has the meaning specified i Paragraph 8(a)(n}XC)

‘Resolutton Trme” has the meaning specified in Paragraph 13

‘Retiurn Amount (IM) has the meaning specified 1n Paragraph 3(b}

‘Secured Party " means unless otherwise speaified in Paragraph 13, either party when (1) that party makes a demand
for or 1s entitled to recerve Chgible Credit Support (IM}) under Paragraph 3(a) or (1) the Posted Credit Support {(IM)
credited to the Segregated Accounts 1s subject to a Security Interest created under this Deed n its favour

“Secured Party Rights Event” has the meaning specified in Paragraph 13
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“Securnty Avsers” means with respect to a Chargor the Posted Credit Support (IM) and each other nght or asset
subject to the security created under Paragraph 2(b) of this Decd

“Securtty Interesi” means a mortgage charge pledge. hen, nght of set-off assignment by way of secunty
hypothecation or other security interest securing any obligation of any person or any other agreement or arrangement
having a simlar effect

“Segregated Account” means with respect to a Chargor each segregated account with the Custodian (IM) 1n the name
of the Chargor subject 1o the terms of the Control Agreement as specified 1n Paragraph 13 (or any successor accounts
(ncluding following any redesignation or renumbering) to those specified in Paragraph 13 which are subject to the
terms of the Control Agreement)

“Specified Condmion” means with respect to a party any event specified as such for that party in Paragraph 13
“Substitute Credit Support (IM)" has the meaming specified n Paragraph 4(e)(1)

“Substitntron Date” has the meaning specified in Paragraph 4{e){in)

“Substitution Nofice” has the meaning specified in Paragraph 4(e)1)

“Threshold” means. with respect to a party, the Base Currency Equivalent of the amount specified as such tor that
party in Paragraph 13, 1 no amount 1s specified, sero

Valuarion Percentage’ means, for any item of Ehgible Credit Support (IM), the percentage specified as such in
Paragraph 13

‘Value' means unless otherwise specified in Paragraph 13, for any Calculation Date (IM) or other date for which
Value 1s calculated and subject to Paragraph 5 1n the case of a dispute, with respeet to

(1) save as provided in clause (1) below Ehgible Credit Support (IM) comprised mn the Posted Credit
Support (IM)

(A}  an amount of Cash, the Base Currency Equivalent of such amount muluplied by { VP — Hg,), and

(B) asecurity the Base Currency Equivalent of the bid price obtained by the Calculation Agent (IM)
muliphed by (VP — Hgy). where

¥P equals the applicable Valuation Percentage and
Hy\ ¢quals the apphicable FX Haircut Percentage,

provided that for the purposes of calculating Value under Paragraph 11(a), the VP will be 100% and
Hex will be zero and

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

General Principles

For the purposes of this Deed, the parties have specified the regulatory regimes (the “Regrmes *) applicable to them n
their capacity as Secured Party in the below table

Regime Party A as Secured Party (Party | Party B as Secured Party (Party | Addittonal Type for the
B as Chargor) A as Chargor) purposes of Covered
TFransactions (IM})
EMIR Applicable Applicable Not Applicable
SIMM Excepiion Not Applicable | SIMM Exception Not Applicable
Retrospective Effect Not | Retrospective Ettect Not
Applicable Applicable
Prudential | Not Applicable Applicable Not Applicable
SIMM Exception Not Applhcable
Retrospective Effect Not
Applicable
CFTC Apphcable Not Applicable Not Applicable
SIMM Exception Not Applicable
Retrospective Eftect Not
Apphcable
SEC Not Applicable Not Applicable Not Applicable
Canada Not Apphcable Not Applicable Not Applicable
Switzerland [ Not Applicable Not Applicable Not Applicable
Japan Not Applicable Not Applicable Not Applicable

Unless otherwise specified or agreed between the parties, the following principles (the “ General Principles *) apply for
the purposes of this Deed and the remaiming provisions of this Deed shall be construed accordingly

(aa)

One Way Provisions Applicable

Posting Party for the purposes of One Way Provisions Party B
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(bb)

(cc)

(dd)

{ee)

(ff)

(gg)

n respect of a Chargor and 1ts obligations to post imtial margin hereunder, any reference to the term “Regime’
or * Regimes” in this Deed 1s to all Regimes that are specified as apphcable in the above table to the other
party as Secured Party provided that each such Regime will subject to (cc) below and provisions retating to
Retrospective Effect (if applicable to such Regime), be inctuded only from the date that the applicable law
requires the relevant Secured Party to collect andfor, 1f applicable, Chargor to post imitial margin under such
Regime (and only for as long as 1t does so)

for the purposes of sub-paragraph (bb) above where one or more Regimes are considered to be the substitute
for comphance with one or more other Regimes for the purposes of a posting obhigation hereunder all such
Regime(s) wiil nevertheless continue to be applicable absent agreement i writing between the parues to the
contrary

the parties achnowledge that the Chargor may nevertheless be obhiged to post (o Sccured Party under a
regulatory regime which 1s not 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 hercunder Secured Party will use
reasconable endeavours to accommodate such request,

subject 1o subparagraph (ff) below, ISDA SIMMT™ 15 the specified “Method™ lor all Covered Transactions
(IM) with respect to all Regimes (wrrespective of asset class or as applicable category apphcable 1o a
Transaction under the relevant Regime) whereby

(N ISDA SIMMT™ will refer to the versien of ISDA SIMMT™ applicable to the relevant Secured Party,
(2) the margim pertod of rish will be as provided for in such version of ISDA SIMM™_ and
(3 the SIMM Calculation Currency {also hnown as SIMM Reporung Currency} means

(A) m respect of Party A and its calculations USD and

(B) in respect of Party B and 11s calculations the USD

1f SIMM Excephion 1s specified with respect to a Regime and a Secured Party m the above table, then solely
for the purposes of (1) the relevant Chargor’s posting obligation 1o such Secured Party, and (2) Covered
I'ransactions (IM) falling within the relevant specified asset class or as appheabile, caicgory under the relevant
Regime, the “Methed” will instead be as specified 1n the above table

For all Regimes and posting obligations hereunder

) in respeet of a Covered Transaction (IM) under a Regime which the partics agree constitutes a ‘cross-
currency swap’, obligations to exchange principal will, unless otherwise agreed between Party A and
Party B be taken into account for the purpose of determumng the Delivery Amount (IM) or Return
Amount (IM) with respect to such Regime, and

2) the following approaches apply for the purposes of calculations in respeet of the related type of
Covered lmansaction (IM)

(A) Unless the alternative approach 1s specified to apply to the relevant sensitivity, sensitivities
to equity indices, funds and E1T's are addressed by the standard preferred approach where
the entire delta 1s put into the applicable asset class/category for equily indices, funds and
L1Fs [f the alternative approach 1s specified to apply to one or more of sensiivities to (x)
indices, {y} funds or (z) L1T's, then in respect of the relevant sensitivities, the della s
atlocated back to individual equities

standard approach applies in respect of indices funds and ETFs

(B) Sensitivities to commodity indices are addressed by the standard preferred approach where
the entire delta 15 put into the applicable asset class/categony for commodity indices unless
specified below that the allemative approach applies whereby delta 15 allocated back to
individual commodities
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{hh)

()

an

(kh)

alternative approach applies,

if more than one Regime 15 specified n the above table with respect to a Sccured Party then 1n respect of the
Chargor’s obligations to post imitial margin hereunder to such Secured Party

(N the “Delivery Amount’ (IM) or ‘Refurn Amouns” (IM) for any Calculauon Date (IM) with respect to
a party as the Chargor will be the Strictest Of and

(2) the Valuation Percentage and FX Haircut Percentage for all Regimes with respect to Chargor’s
posting hereunder will be the Strictest Of

In respect of a Chargor’s posting obligation, “Eligible Currencies™ and * Eligible Credut Support (IM)” will
be

(A) in respect of Party B’s posting obligation, such currencies and items (respectively) as are permutted by
all Regimes applicable to the Secured Party and which meet the following conditions

(N It can be transferred to the Segregaled Account by Chargor pursuant to the Control
Agreement (and/or any related asset schedule or operational document relating o assets held
by the relevant Custodian {(IM))

If & Chargor’s Custodian (IM) has not agreed, pursuant to the Control Agreement, to verify that items to be
transferred to the Segregated Account by or on behalf of the Chargor constitute Eligible Credit Support (IM),
then Chargor will instead give the Secured Party reasonable prior notice of the 1tems 1t intends to transfer

Notwithstanding the other provisions in this Deed, Japanese Collateral will not be Ehgible Collaterat (IM) 1n
respect of either party’s posting obligation The parties agree that the parties will adopt solutions developed at
an mdustry level in the derivatives market to factlitate the posung of lapanese Collateral as soon as reasonably
practicable following the finahsation of such solutions provided that such solutions satisfy each party’s
internal legal and pohcy requirements (including from a tax, accounting, legal opinion coverage and regulatory
perspective} Thereafter Japanese Collateral will cease to be excluded as Eligible Collateral (1M}, subject to
the other requirements of this Deed

“Book-entry Transfer Act” means the Act Concerning Book-entry [ ransfer of Corporate Bonds, Stochs, elc
{Shasar Kabushikrta no Furikae nr Kansury Horitsu) (Act No 75 0o 2001, as amended)

“Japanese Collateral means Japanese law governed securities 1ssued pursuant to the Book-entry Transfer
Act

the parties may from time to time agree (n writing that other regimes also comprise “Regimes” hereunder and
that the General Principles be adopted and/or amended to accommodate such additional Regimes  The Cxhibit
1o this Deed contains terms which may be used for such purposes, and

to the extent required by a Regime specified as apphicable to its posting obligation, the Chargor will, within a
reasonable period of time, procure that any cash credited 1o the Segregated Account 1s (1) transferred out of the
Segregated Account pursuant 1o a substitution n accordance with this Deed or (1) remvested 1n accordance
with any reinvestment provisions set out 1n the Control Agreement {unless such cash 1s otherwise transferred
out of the Segregated Account as a Return Amount (IM))  For the avoidance of doubt, upon the expiry of such
period such Cash shall not satisfy the Ehgibility Requirements

“Canada’ means Guideline E-22, Margin Requirements for Non-Centrally Cleared Derivatives issued by the Canadian
Office of the Superintendent of Financial Institutions i February 2016

“CEA’ means the US Commodity Exchange Act, as amended

“CFTC” means the margin requirements adopted by the US Commodity Futures Trading Commussion pursuant to CEA

4 4s(e)
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‘EMIR” means Regulation (EU) No 648/2012 of the Luropean Parhament and of the Council of 4 July 2012 on OTC
derivatives, central counterparties and trade repositories (including the EMIR RTS) .
‘EMIR RTS” means the published regulatory technical standards on nisk-mitigation techniques for O1C-derivative
contracts not cleared by a CCP under Article 11(15) of EMIR

“Exchange Act’ means the US Securities Exchange Act of 1934, as amended

“Japan® means the margin rules adopted by the Financial Services Agency of Japan pursuant to Article 40 Item 2 of
the Financial Instruments and Exchange Act (kin"yuu shouhin torihuki hou} (Act No 25 of 1948, as amended} and 1ts
subordinated regulations

“Prudential’ means the margin requirements adopted by a "prudential regulator,” (as defined in CEA § 1a(39)
pursuant to CEA § 4s(e) and Exchange Act § 15F(e)

“SEC” means the margin requirements adopted by the US Securities and Exchange Commuission pursuant to Exchange
Act § 15F(e)

“ISDA SIMMY™™ means, where specified as the applicable Method 1n respect of a Regime, that the mitial margin
amount for the Covered Transaction(s) (IM) 1n the relevant asset class or, as applicable category under the relevant
Regime will be determined through use of 1SDA SIMM™ as published by International Swaps and Derivatives
Association, Inc  provided that (A) with respect to a Secured Party 1f approval of a particular version of ISDA
SIMMT™ by a governmental or regulatory authority 1s required under law applicable to such party 1n respect of a
Regime, 1ISDA SIMM™ will mean the particular version of 1SDA SIMMT™ maost recently approved (even if such
approval was subsequently withdrawn) for use by such party by the applicable gevernment or regulatory authority(ies)
or (B) if such model approval 1s not required, the version of ISDA SIMMT™ used will be the latest published model for
which the implementation deadline designated by International Swaps and Derivatives Association Inc has passed

“Strictest Of° means

(a) in respect of the Delivery Amount (IM) or Return Amount (IM) applicable to a Chargor’s posting obligation
hereunder such amount as determined by the Calculation Agent (IM) 1n accordance with the following

(1) first, a Delivery Amount (IM) or Return Amount (IM) will be determined 1n respect of each Regime
applicable to such posting obligation pursuant to the Method specified as applicable to each such
Regime (whereby such amount will be determined for each such Regime solely by reference to the
applicable Margin Amount {IM) and Covered Transactions (IM) with respect solely to such Regime),

(1) secondly, the applicable Delivery Amount (IM) or, as applicable Return Amount (IM) to be used for
the purposes of Paragraphs 3(a) and 3(b) of this Deed will be determined as follows

{A) if any such Delivery Amount {IM} 1s greater than zero then the Delivery Amount (IM) will
be the highest such Delivery Amount (IM) and the Return Amount (IM) with respect to such
posting by Chargor willi be zero, or

(B) 1t no such Delivery Amount {IM) 1s greater than zero, then the Delivery Amount (IM) will be
zero and the Return Amount (IM) with respect to such posting by Chargor will be the lowest
such Return Amount {(IM), and

(b) unless otherwise specified with respect to a Regime

(1 the Valuation Percentage relating to a posting obligation to be applied to a security will be the highest
Valuation Percentage which also meets all of the requirements with respect 1o haircuts (other than
currency mismatch haircuts) under all Regimes for that type of security, and

(2) the FX Haircut Percentage relating to a posting obhigation will be the highest haircut percentage
applicable under all Regimes for a currency mismatch with the Termination Currency apphcable (o
the relevant Secured Party (and for the purpose of any Regime that requires a single designated
currency lo be selected with respect to a posting party for the purpose of applying the FX haircut
percentage under that Regime, the Termination Currency will be the designated currency)

22
1SDA®2016




MACI1579_IM

The parties will as soon as reasonably practicable following the request of erther party update their Control
Agreement (and/or any related asset schedule or operational document relating (o assets held by the relevant
Custodhan (1M)} or, tf applicable, the types of ems which constitute Eligible Credit Suppon (IM) specified m
this Paragraph 13 to the extent any such percentages change

“Switzerland® means the margin rules adopted by the Swiss Federal Council pursuant to Article 110-111 of the

Financial Market Infrastructure Act as well as the Articles 100 to 107 and the Annexes 3 to 5 of the Tinancial Marhet
Infrastructure Ordinance
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{a) Base Currency
(1) “Base Currency * means United States Dollar
(b) “Covered Transactions (IM)”, Securiny Interest for “Obligations”.

{1} The term “Covered Transactions (IM) as used in this Deed means, in respect of a Regime, any
outstanding Transaction that 1s of a type which 1s when entered into either

(A) subject to law applicable to cither party requining the collection or delwvery of immal margin
under such Regime, or

(B} 1s an Additional 1ype tor such Regime and the relevant Regime 1s at such time 1n ellect {(such
time 1t 15 1 effect, the “Regime Effective Time™) such that [ransactions are capable at such time
of falling under sub-paragraph {A) above

provided that 1f “Retrospective Effect’ 1s specified as applicable to a Regime (a “Refrospective
Regime™) then all Covered 1ransactions (IM) under all other Regimes with an earher Regime Elfective
lime will to the extent that they would have been Covered fransactions (IM) under such Retrospective
Regime had such Transactions been entered mto at or after the Regime Lifecuve Time of the
Retrospective Regime be deemed to be Covered Iransactions (IM) for such Retrospective Regime

For the purposes of the foregoing a Iransaction will be deemed to be entered into 1f an amendment
novation or other event occurs with respect to such Transaction such that either party 15 required to
collect or dehver tmitial margin in respect of such Transaction under the relevant Regime

(n)  The term “Obligations” as used n this Deed includes the following additional obhgations Nonc
spectfied (subject to the One Way Provisions, 1f apphcable)

() Credit Support Obligations
(1) "Margin Amount (IM)’ means for any Calculation Date (IM), a posting obligation of a Chargor and
a Regime the Base Currency Equivalent of an amount determined by such Calculation Agent (IM) equal to
the sum of the inittal margin amounts in respect of the Covered Transaction(s) (IM) determined using the

Method applicable to such Regime

(1)  “Calculanon Agent (IM)” tor cach party as the Chargor will be the Demanding Party for purposcs of
Paragraphs 3, 4(d) and 5 and the Secured Party for the purposes of Paragraph 4(¢)

“Demanding Party” means the party making the demand i
(m) Delrvery Amount (IM), Return Amount (IM) and Credit Support Amount (IM)

(A) Delvery Ameunt (IM}' has the meaming specified m Paragraph 3(a) subject to the
General Principles

(B) Return Amount (IM)' has the meaning specified 1n Paragraph 3(b) subject to the General
Prinuiples
(C) ‘Credit Support Amount (IM}' has the meaning specified in Paragraph 12 subject to the

General Principles
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(v)

Ineligible Credit Support (IM) Provisions

(A)

(B)

©

Inehgible Credit Support (IM) Upon effective delivery of an Inehigibility Notice by a party
with respect to a posting obligation of a Chargor hereunder (1) each 1tem (or a specified
amount of such 1tem) 1dentified in such notice will, to the exient comprised n the related
Posted Credit Support (IM), have a Value of zero on and from the Ineligibility Date with
respect w such posting obligation, and (1) save mn crcumstances where the Secured Party
objected to the transfer of such item 1o the Segregated Account prior 1o such transfer by
virtue of such item not compnising Ehgible Credit Support (IM) until the occurrence of such
Ineligibihity Date there shall be no Potential Event of Default or Cvent of Default ansing
solely out of such type of items comprising Posted Credit Support (IM) with respect to such
posting obhgation The parties will use reasonable endeavours, as soon as reasonably
practicable foliowing effective delivery of such notice, to update the Control Agreement
(and/or any related asset schedule or operational document relating to assets held by the
relevant Custodian (IM)) or, i applicable, the types of items which constitute Eligible Credit
Support (IM} specified in this Paragraph 13 1n order to mitigate agamst the risk of such event
recurring

For the avoidance of doubt, property credited at any time to the Segregated Accounts (which
has not been transferred to the Chargor pursuant to the provistons of this Deed or otherwise
debited from the relevant Segrepated Account) but which no longer constitutes Eligible
Credit Support (IM) as at such time pursuant to this Paragraph 13 will be subject 1o the
security mnterest granted under Paragraph 2(b) of this Deed

For the purpose of limb (u) of the defimtion of Value, Posted Credit Support (IM} that
consists of 1lems that are n respect of the relevant posting obligation, the subject of a
continuing Ineligibility Notice, will be deemed to have a value of zero from and including
the applicable Inehgibility Date and provided the relevant failure to meet the Ehgibility
Requirements 1s continumng (and for so long as such failure 1s continuing)

Return of Posted Credit Support (IM) with a Value of Zere Subject 10 Paragraph 4{a) (if
apphcable), the Secured Party will, promptly upon demand (but in no event later than the
latest time at which an instruction 1s required to be served under Paragraph 4(c) with respect
to a demand for the transfer of Posted Credit Support (IM)), instruct the Custodian (IM) to
transfer to the Chargor any nem of Posted Crednt Support (IM) (or the specified amount of
such item) that as of the date of such demand has a Value of zero in respect of the Chargor s
posting obligation, provided that the Secured Party will only be obligated to instruct the
Custodian (IM) to transfer any Posted Credit Support (IM) in accordance with this Paragraph
13(e)av)}(B), if, as of the date of instruction, the Chargor has satisfied all of 1ts transfer
obhgations under this Deed, if any

Reinstatement of Credit Support Eligibdity  Upon a reasonable request by the Chargor, the
Secured Party will determine whether an item (or 2 specified amount of such tem) thal was
the subject of a prior Ineligibility Notice would currently satisfy the Eligibility Requirements
applicable to the Chargor and/or the Secured Party in respect of a Chargor’s posting
obhgation hereunder 1f the Secured Party determines that as of such date of determmaticn
such rtem (or specified amount of such item) satisfies the Ehgibility Requirements the
Secured Party will, promptly following such determination, rescind the relevant Ineligibility
Notice with respect to such item (or specified amount of such item) by written notice to the
Chargor Upon eflective delivery of such notice, the relevant item (or specified amount of
such 1tem) will no longer be deemed to have a Value of zero by virtue of such prior
Ineligibility Notice The parties will use reasonable endeavouss, as soon as reasonably
practicable followng effecuve delivery of such notice to update the Control Agreement
(and/or any related asset schedule or operational document relating to assets held by the
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(D)

relevant Custodian (IM}) or 1f apphcable, the types of items which constitute Ehigible Credit
Support (IM) specified in this Paragraph 13

Certarn Definitions

“Ehgibility Requtrements” means in respect of an stem of Eligible Credut Support {(IM) and
a party

(1) the requirements for such item to be Eligible Credit Support (IM) as specified
herein and
{n) collateral eligibility requirements under law applicable to such party requiring the

collection and/or posting of iniial margin

For the purposes of construing the Eligibiity Requirements, the relevant requirements under
law may be applied on a portfolio basis (including, without limitation, for the purposes of
applying any concentration hmits) such that an entire portfolio or group of items may be the
subject of an Ineligibility Notice and wall include if relevant, whether or not the relevant
item compnses financial collateral (or equivalent) for the purposes of the Regulations and/or
the Directive 2002/47/EC of the European Parhament and Council of 6th June 2002 on
financial collateral arrangements as implemented n the relevant junsdiction

“Inehgibiity Dare” means the date on which the relevant item (or a specified amount of such
item) has ceased to satisfy (or never did satisty), or will cease to sausfy, the Ehgibihty
Requirements applicable to the relevant party for all purposes hereunder, provided that 1f 11
never did satisfy the Ehgibiity Requirements or such date 1s earhier than the fifth Local
Busmess Day following effective delivery of such Eneligibility Notice, then the Inehgibihity
Date will be the fifth Local Business Day followmg effective delvery of such Inclhigibility
Notice

“Ineligibiity Notice” means a written notice from a party to the other party in which the
notifying party

(W] represents that 1t has deterrmined that one or more items (or 2 specified amount of
any such item) has ceased to satisty (or never did satisfy) or as of a specified date
will cease to satisfy any of the Eligibility Requirements,

(11} lists the item(s) (and, 1f applicable, the specified amount) that have ceased to satisfy
(or never did sauisfy) or as of a specified date will cease to satisfy, any of the
Elgibility Requirements,

(m} describes the reason{s) why such item(s) {or the specified amount thereof) have
ceased to satsfy (or never did satisfy), or will cease to satisfy, any of the Eligibihty

Requirements, and

(v) spectfics the Ineligibility Date (if applicable)
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(v)

Thresholds; Minimum Transfer Amount (IM), Rounding

S

(A)  “Threshold” means with respect to Party A USD 46,000,000, unless otherwise agreed
between the parties

“Threshold” means with respect to Party B USD 50,000 000, unless otherwise agreed
between the parties

(BY  “Mwmunum Transfer Amount (IM)” means with respect to Party A at any time USD
100,000, unless otherwise agreed between the parties

“Mumimum Transfer Amount (IM}” means with respect to Party B at any time USD
100,000, unless otherwise agreed between the parties,

provided that if the Credit Support Amount (IM) at such time with respect to a party as Chargor 1s
zero, the Mimmum Transfer Amount (IM) with respect to the other party as Secured Party shall be
ZEro

(C)y  Rounding

(1) The Delivery Amount (IM) will be rounded up to the ncarest integral multiple of 10,000 umts of
the Base Currency, and

(2) The Return Amount (IM} will be rounded down to the nearest integral multiple of 10,000 units
of the Base Currency,

provided that 1f the Credit Support Amount (IM) at such time with respect to a party as Chargor 1s
zero the Return Amount (EM) will not be rounded

(v1) Transfer Timing “Regular Settfement Day * has the meaning specified in Paragraph 12, unless
otherwise specified here Not specified

(d) Calculation(s) and Timing

(0

()

(u1)

“Calculation Date (IM)” has the meanuing specified in Paragraph 12

For purposes of determiming the Calcylation Date (IM), “Cafculation Date Locatron (IM)” " means,
with respect 1o ¢ach party, each city, region, or country specified below

Party A London

Party B London

“Calculation Time (IM)” has the meamng specified in Paragraph 12
“‘Notfication Time’’ has the meaning specified below

With respect to Party A acting m 1its capacity as Chargor and Party B acuing 1n 1ts capacity as Secured
Party 12 00 noon London time, on a Local Business Day

With respect to Party B acting 1n 1its capacity as Chargor and Party A acting in 1ts capacity as Secured
Party 12 00 noen, London time on a Local Business Day

If applicable, a party can specify more than one Calculation Date Location (IM}
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(e

(N

(g)

Conditions Precedent

(1) The provisions of Paragraph 4{a) will apply, unless otherwise specified here

{2)

Party A
Hlegality 4
Force Majeure Event (to the extent the relevant Agrcement
includes Force Majeure Event)
Tax Event
lax Event Upon Merger X
Credit Event Upon Merger [
Additional Termination Event(s) [
Substitution.
n “Subsntution Date” has the meaning specified 1n Paragraph 4¢e)(1n), and

(n)

Not specified

For purposes of the provisions of Paragraph 4(a), a Chargor Rights Event or Secured Party Rights Event
with respect to the other party shall constitute a “Specified Condiion” For purposes of the definitions of
NEC Event, Secured Party Rights Event or Chargor Rights Event (1n each case, if applicable) the
following Termination Event{s) will be an “Access Condition™ with respect to the party specified 1f (a)
that party 1s an Affected Party with respect to such Termination Event, and (b) all Transactions are

Affected Transactions

Party B

XXX KK

Consent 1f specified here to be not applicable, the Chargor does not need to obtain the Secured
Party’s consent for any substitution pursuant to Paragraph 4(e) Consent 1s Applicable, provided that
Paragraph 4(c} will be subject to Paragraph 13(n)(v) (Relationshup with the Control Agreement )

Dispute Resotution

U]

()

(111)

(v}

v}

“Resolunon Time” means 100 p m, London time, on the Local Business Day following the date on

which the notice 1s grven that gives rise to a dispute under Paragraph §

* Recalculation Date™ means the Calculation Date (IM) that gives rise to the dispute under Paragraph
5, provided that if a subscquent Calculation Date (IM) occurs under Paragraph 3 prior 1o the
resolution of the dispute, then the “Recalculation Date™ means the most recent Calculation Date (IM)

under Paragraph 3

Credit Support Ameunt (IM). For the purpose of Paragraph 5(a)(4)(1) the Credit Support Amount
{IM)} will be calculated as follows The parties agree to consult m good faith and in a commercially
reasonable and timely manner to resolve the dispute and agree on the amount of the relevant Credit
Support Amount (IM) The Calculation Agent {IM) will recalculate the Credit Support Amount (IM)

using the amount agreed by the parties

Value For the purpose of Paragraph 5(a)(4)(1) and Paragraph 5(a)(4}(n) the Value of Posted
Credit Support (IM) will be calculated as follows The parties agree 10 consult in good faith and in a
commercially reasonable and timely manner 1o resolve the dispute and agree on the Value The
Calculation Agent (IM) will recalculate related amounts using such amount agreed by the parties

Alternative The provisions of Paragraph 5 will apply
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(h)

(1

)

(h)

“Secured Party Rights Event™ means

(1) an Early Termmation Date n respect of all Transactions has occurred or been designated as the result of an
Event of Default or Access Condition with respect to the Chargor or

{2) an Event of Default has occurred and 1s continumg with respect to the Chargor and 1is obligation to pay an
amount under Section 6{e) of the Agreement relating to an Early Terminatton Date with respect to all
outstanding Transactions

Notice of Exclusive Control Each party as the Secured Party covenants to the other party as the Chargor that
(a) t witl not give a Notice of Exclusive Control under the Control Agreement unless and until an NEC Event
occurs and 18 continuing and that it will deliver a copy of the Notice of Exclusive Control to the Chargor when
1t 15 delivered 1o the Custodian (IM) and (b} 1t will not exercise any rights of access in respect of the Posted
Credit Support (IM) held by the Custodian (IM) artsing from delivery of such Notice of Exclusive Control
unless and until a Secured Party Rights Event occurs and 1s continuing

* NEC Event” means

(A) where the Control Agreement permits delivery of a Notice of Exclusive Control separately trom
mstructions from the Secured Party to the Custodian (IM) regarding the transfer of assets from the relevant
Segregated Account (1) an Event of Default or Access Condition with respect to the Chargor has occurred
and 1s conunuing or (2) an Early Termimation Date (in respect of all Transactions) has occurred or been
designated as the result of an Event of Default or Access Condition with respect to the Chargor, or

(B) otherwise, a Secured Party Rights Event has occurred and is continuing

“Notice of Exclusive Control” means a notice that a secured party 1s entitled to give under the Control
Agreement that has or will have the effect of grving such party the exclusive night to direct the Custodian (IM)
to block withdrawals or to control the Posted Credit Support (IM)

“Chargor Rights Event” means (1) an Early Termination Date has occurred or been designated as the result of
an Lvent ot Default or Access Condition with respect to the Secured Party, (2) the Chargor has provided a
statement to the Secured Party in respect of such Early Termination Date pursuant to Section 6{d) of the
Agreement and (3) an amount under Section 6(e) of the Agreement 15 payable to Chargor, 15 zero or was
payable by Chargor but has been discharged in full together with any accrued nterest (including, without
limitatzon, pursuant to the Delivery in Lieu Right, if apphicable), unless otherwise speufied below

As above, provided that, notwithstanding anything to the contrary n such defimition, to the extent that the
Control Agreement does not include a delay of at least two business days (as defined 1n the relevant Control
Agreement) between the service of a Pledgor Access Notice and the Pledgor Access Notice enabling the
Pledgor to direct the Custodian (IM) to block withdrawals or to control the Posted Credit Support (IM), then
the Chargor Rights Event may not occur earlier than the second Local Business Day following provision of a
statement to the Secured Party pursuant to Section 6(d) of the Agreement

Chargor Additional Rights Event 11 specified as apphicable here, has the meaning specified below not
apphcable

“Chargor Addittonal Rights Event” means Not applicable
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U]

(m)

(n)

Chargor Access Notice
Each party as the Chargor covenants to the other party as the Secured Party that

(2) 1t will not give a Chargor Access Notice under the Control Agreement unless and untii a Chargor Rights
Event occurs and that it will deliver a copy of the Chargor Access Notice to the Secured Party when it 1s
delivered to the Custodian (IM) and

(b) 1t will not exercise any rights or remedies ansing from the delivery of such Chargor Access Notice with
respect to Posted Credit Support (IM) held by the Custodian (IM) unless and until a Chargor Rights Event
occurs

except where 1t does so to exercise the Delivery in Lieu Right, 1f applicable or in order to exercise 1ts night to
return of Posted Credit Support (IM) pursuant to Paragraph 8(d) of this Deed

“Chargor Access Nofice” means a notice that a chargor 1s entitled to give under the Control Agreement that
has the effect of giving such party exclusive right to direct the Custodian (IM) to block withdrawals or to
control the Posted Credit Support (1M)

Moedification to Chargor’s Rights und Remedies 11 specified as applicable here, the below (the “Delivery 1n
Lieu Right”) will be inserted at the end of Paragraph 8(b) applicable

“The Chargor may, without the consent of the Secured Party, direct the Custodian (IM) to transfer to the
Secured Party so much of the Posted Credit Support (IM) as 1s the Cash equivalent by reference to the fair
market valug at or about the ime of such transfer as determined by the Chargor necessary to satisfy (together
with any other payments already made by the Chargor) all amounts payable by the Chargor pursuant to
Section 6(e) {together with any accrued interest) such that a Chargor Rights Event occurs  Such Section 6(c¢)
payment obligation (together with any accrued interest) of Chargor will be deemed satisfied to the extent of
such transfer Tor the avoidance of doubt, the Chargor in all events will remam hable for any amounts
remaming unpad after such transfer, and to the extent of any transier of Posted Credit Support (IM) under this
subsection, the Chargor waives any night to redemption or to require the Secured Party to make disposition of
account for any surplus in respect of, or request the sale of such Posted Credit Support (IM) by the Secured
Party ”

Custody Arrangements

I he Custodian (IM) and Segregated Account details 1n respect of cach party as Chargor are

Party A Party B
Name cf Custodian ([M) Not applicable Ihe Bank of New York Mecllon,
L.ondon Branch
Segregated Account Detatls Not applicablc As per Control Agreement
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(1) “Control Agreemenr’ means with respect to a party as Chargor and the other party as the Secured Party
the account control agreement among such party as the Chargor the other party as the Secured Party and
the relevant Custodian (IM) entered into in relation to each relevant Segregated Account

(n) Custodian (IM) Risk The provisions of Paragraph 6(b) will apply unless otherwise specified below
(A) Party A as the Secured Party and Party B as the Chargor Not speaified

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

(11) Custodran Event If specified as applicable here, has the meaming specified below applicable

‘Custodian Event” means, unless otherwise specified below. with respect to the Chargor and 1ts
posting obhgation hereunder (1) any failure of the Chargor’s Custodian (IM) to comply with
appropriate nstructions sent by the Chargor to cffect any transfer obligation of the Chargor
accordance with this Deed (other than any such fallure caused solely by the action or inacuion of the
Chargor), (2) the Chargor’s Custodian (IM) ceases to comply with or perform, or 1s otherwise unable
to comply with or perform, any agreement or obligation to be complied with or performed by 1t n
accordance with the Control Agreement, (3) notice by the Chargor’s Custodian (IM) 1s given to
terminate the Control Agreement or the Control Agreement expires or terminates, whether mn
accordance with the terms thereof or otherwise, (4) the Chargor's Custodian (IM) disaffirms,
disclaims repudiates or rejects in 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
Control Agreement or 1ts status otherwise changes, 1n erther case resulting n erther of the partics
ceasing to be in comphance with their regulatory obligations as determined by such party acting 1n
good faith and 1n 4 commercially reasonable manner

If such Custodian Event has occurred and is continuing after the CE End Date, 11 will constitute an
Additional Termination Event under the Agreement and unless otherwise specified below, for
purposes of such Additional Termination Event

(A) each Covered Transaction (IM) will be an Affected Transaction and

(B) both the Chargor and the Secured Party will be the Affected Parties

For as long as the Custodian Event 1s continuing but prior to the relevant CEL Lind Date, the Chargor
will attempt to 1dentify a replacement custodian arrangement which 1s aceepiable to the Secured Party
and the parties agree to use reasonable endeavours 1o negotiate mn good farth and implement such
amendments 1o the terms of this Deed as are reasonably necessary

*CE End Date’ means, n relation to a Custodian Event the earher to oceur of

{1) {A} other than n the case of a Custodian Event with respect to imb (3}, the day falling 90 days
after the occurrence of such event

(B) 1n the case of a Custodian Event with respect to limb (3) where advance notice 15 given 1n
accordance with the Control Agreement, the later of

{\) the date the notice 1s given and
(¥} the 30th calendar day to fall prior to the date on which the Conirol Agreement will
terminate 1 accordance with 1ts terms with respect to such notice (such date of

termunation under the Control Agreement being the “Release Date’ ),

provided that 1f
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(1) an Early Termtnation Date has been designated 1n respect of the Covered Transactions
{IM) as a result of this Additional I'errmnation Event and .
() on the date falling 14 calendar days prior to the Release Date only one party has
effecuvely provided a statement (the “Timely Statement ) 1o the other party pursuant to
Secuon 6(d) of the Agreement,

then, notwithstanding the provisions of Section 6(e)(1)(2) (7wo Affected Partres) ol the
Agreement the amount payable under Section 6(¢) shall be determined and be payable solely
on the basis of the Timely 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 Affected Party) or

(C) m case of a Custodian Event with respect to limb (3) where there 1s no advance notice in
accordance with the Control Agreement, the date the Control Agreement expires or
termynates, and

2) cffective delivery of a notice by a party that a Regulatory Lvent has occurred with respect 1o
such party 1n respect of such Custodian Event (specifying in such notice the nature of such
Regulatory Event)

Any event or eircumstance that constitutes or gives nise to a Custodian Event will not constitute or
give risc to an Event of Default under Section 5(a)(un)

“Regulatory Event’ means, in respect of a party and a Custodian Event, that

(n such party has received notice in wniting from the relevant governmental or regulatory
authonity with proper jurisdiction that 1t has ceased or will cease to comply with 1ts
regulatory obhigations under any Regime, or

(2) a relevant governmental or regulatory authority with proper jurisdiction has made a public
statement to the efledt of (1),

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

() The Control Agreement as a Credit Support Document 1he Control Agreement will not be a Credil
Support Document with respect to a party unless otherwise specified here

Not speaitied
(v) Relationship with the Control Agreement.

(A) Notwsthstanding any provision to the contrary tn the Control Agreement this Deed will prevail over
the Control Agreement 1t being recogmized that the Control Agreement 1s a means by whrch a party can
perform their obligations or, as apphcable exercise their nghts hereunder except that

() each of the Chargor and the Secured Party consent to any substitutions of Posted Credit Support (IM)
for replacement Ehgible Credit Support (IM) (or other assets) that arc made by the Chargor and/or the
Custodian ([M) n accordance with the terms of the Control Agreement (without prejudice 1o the
subsequent application of the Ineligible Credit Support (IM) provisions)

(2) notwithstanding differences in methodology or timing 1f the Custodian {IM) determines a Value (or
any component thereof) and/or Base Currency Equivalent pursuant to the terms of the Control
Agreement then such Value and/ or Base Currency Equivatent so deternmimed will be used (and the
Calculation Agent {IM) will not be obhged to make such determination) provided that where an item
has a Value of zero by virtue of an Inehigibility Notice then it will do so for the purposes of this Deed
irrespective of the Custodian (IM) Value,
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(o)

{p)

(3 the Secured Party and the Chargor will not be required to serve demands under Paragraph 3(a) or
Paragraph 3(b) respectively 1f such demands are effectively made under the terms of the Conirol
Agreement (and both will be deemed to be Demanding Parties hereunder 10 the extent that both
parties are required (or entitled} under the Control Agreement to convey nstructions to the Custodian
{IM) which reflects the calculations hereunder),

(4)  the parties will give such instructions contemplated by the Control Agreement to the Custodian {IM)
as may be necessary tn order for obligations hereunder to be performed or rights hereunder to be
exercised (or exercisable) by a party, and where applicable no later than the Notification Time For
the avoidance of doubt, the Secured Party will bear no ltabihty for any failure of the Custodian (IM)
to effect the transfer of any Return Amount (IM) 1f the Secured Party has sent the appropriate
mstructions (if any are required), and

(5)  the Secured Party’s obhgations under paragraph 8(bXn) or the operation of the Delivery in Lieu
Right (1f apphcable) 1s without prejudice to any delay or contest period expressly specified n the
Control Agreement that applies m such circumstances

(v1) Other Provisions,

None specified

Addmional Representation(s)

Party A/Party B represents 1o the other party (which representation(s) will be deemed to be repeated as of each
date on which nt. as the Chargor transfers Eligible Credit Support (IM)) that

None specified

Addwional information relanng to Regulatory Compliance and Concentration Lumus Each party will as
soon as reasonably practicable following request by the other party provide such information as 1o 1ts
classification under a regulatory regime as may be reasonably required from time to ime Unless otherwise
expressly agreed any misrepresentation with respect to such information will not constitute an Event of’
Default or Potential Event of Default under the Agreement in respect of such party
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(q)

{r

(s}
(1)

(u)

(v)

{w)

Demands and Notices

All demands, specificabions and notices under this Deed will be made pursuant to the Notices Section of the
Agreement unless otherwise specified here

Party A
Address Peterborough Court
133 Fleet Street
London EC4A 2BB
Attention Collateral Management
Tel +44 207 552 0080
Fax +44 207 552 7323
Email margin-calls-europefadny email gs com
Party B
Address 10 The Seuth Colonnade
London, E14 4PU
Attention The Collateral Management Team
Tel +44 (0)20 7773 1018
Fax +44 (0)20 7516 7494
Email xra0T CCollateralf@barclayscapital com

Addresses for Transfers.

Party A To be advised

Party B as advised from time to time

“Other CSA ™ has the meaning specafied in Paragraph 12
Process Agent For the purpose of Paragraph 11(h) of this Deed

Party A appoints as 1ts Process Agent not applicable
Party B appomnts as 11s Process Agent rnot applicable

Valuation of Apprepriated Collateral,

The provisions of Paragraph 8(a)(v) shall apply with respect to the exercise of any appropriation right in
relation to any Posted Credit Support (IM), unless otherwise specified here Not specified

Amtendment to “Ternunation Currency” The definition of “Ternmunation Currency” has the meaning
specified in the Schedule to the Agreement, unless a currency 1s specified below as the “Termination
Currency”

Not Applicable
Other Provisions

If “One Way Provisions” are specified as applicable under the General Principles the following provisions
will apply
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(n

(A)

(B)

The term “Chargor’ as used m this Deed means the Posting Party only and the term “Secured Party” as
used in this Deed means the party who 1s not the Posting Party (the “Other Party ) and the remamning
provisions of the Deed shall be construed accordingly

In parucular but without limitation

(a} only the Other Party will (1) benefit from the security interest created under this Deed by Posting
Party and {(u) have the right to require a transfer of a Delivery Amount (1M} under Paragraph 3

(b) the Other Party does not undertahe any of the covenants or grant any of the nghts with respect to
itself or its property that 1t would otherwise undertake or grant as Chargor under this Deed and

(c) each Other CSA shall only be amended in accordance with Paragraph 1{c)}{Scope of this Deed and
Each Other CSA) in relation to an “Independent Ameunt” artsing thereunder with respect to Posting
Party as the collateral giver (howsoever defined therein)

The following additicnal obligations will be included n the term “Obligations’ for the purposes of
Paragraph 13{b)}(n} “With respect to Posting Party as Chargor, all present future, actual and contingent
obligations of the Posting Party to the Other Party under any Other CSA (including, without hmitation

to pay default winterest or equivalent amounts arising from a faiture by Posting Party as a secured party
thereunder to comply with its obligations 1o transfer or otherwise procure the return of imtial margin to
the Other Party)”

If ISDA SIMM™ or another model, mcluding a model operated by a third-party vendor or the other party, 1s
to be used for any purposcs hcreunder and a party loses an approval required from any governmental or
regulatory authority {or such use or such use 1s otherwise prombited by a governmental or regulatory authonity,
then 1t will not constitute an Event of Default or Termination Event under the Agreement
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IN WITNESS of which this Deed has been executed as a deed and has been delivered on the date first above wntten

EXECUTED AS A DEED and THE COMMON SEAL of
GOLDMAN SACHS INTERNATIONAL

was duly affived and signed by erther two Directors, two Managing
Directors or a Director/Managing Director and a Secretary duly
authorised by, and pursuant to, the resolution of the Board of
Drrectors of Goldman Sachs Internatronal dated 2% March 2011, on
2016

/] (13 nt_ Ao
REDACTED UNDER S.499G OF
HE COMPANIES ACT 2006

(Signature)
JONNY (HEATLE (Print name)

CHR LS NiEADoPoU LD s (Print name)

Managing Director/Seeretary
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BARCLAYS BANK PLC

EXECUITD as a deed by Basdlas s Bank PLC I I T DACTED UNDER

) 5. 859G OF THE
COMPANIES ACT 2004
aung by Signature)

acting under the autherts of that company in the presence of

REDACTEL UNDER S 854G
OF THE COMPAMNIES ACT Authonsed Aﬁorney
Wuness™s Menature
'}
Witness » Name b, LA A0 ] A1 L3
HEDAC TED UNDER S 858G OF THE COMPANIES ACT

Winess s Address 2006
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EXECUTION VERSION

Extubit to Paragraph 13 (template provistons for the purposes of adding a New Regune)

The parttes may from time to ttime agree (0 new Regimes hereunder in writng.  The below provisions have been
included 1n tus Exhuibit to factlitate such addwion of Regimes pursuant to a separately documented amendment
agreement.

Additional Regimes

With effect from [ @], the below “Additional Regimes™ will comprise Regimes for all purposes ot the Deed

Additional Party A as Secured Party | Party B as Secured Party | Additional Type for the
Regime (Party B as Chargor) {Party A as Chargor) purposes of Covered
Transactions (IM)

[specify] [Applicable/ Not | [Applicable/ Not | [specify/ Not applicable]
Applicable] Applicable]

Elections for Additional Regimes:

{For each such Additional Regime, the Method in respect of each asset class or, as applicable, category thereunder, the
apphcable Valuation Percentage and the apphicable FX Hartrcut Percentage will be as specified in the table below

Additional | |Asset Valuation FX Hairewt [Other]
Regime Class/Category Percentage Percentage
| Method
[specify] | ] [ISDA SIMM™/Other [As per General [As per Generall
Model/IM Schedule Principles, Principles
/Other/No Margin] specify other]  specify other]
| ] [ISDA SIMMT™/Qther

Model/IM Schedule
/Other/No Margin]

|specify] | ] [ISDA SIMM™/Other [As per Generall [As per General
Model/IM Schedule Principles Principles
/Other/No Margin] specify other]|  specify other]

| ] [1ISDA SIMM™/Other

Model/IM Schedule
/Other/No Margin]

[For the avordance of doubt, to the extent that the elections made with respect 10 any Addimonal Regime are different to
the General Primciples then such elections will only apply to such Additional Regime If any such election relates 1o
the Valuauion Percentage or FX Haircut Percentage then such Additional Regime will not be included for the purposes
of determining the Strictest Of with respect to other Regimes (such that, without imitation, the Value of the Substitute
Credut Support (IM) and the Posted Credit Support (IM) to be exchanged for purposes of Paragraph 4(e)(111) wall be
based on the Regime that will result in the least amount of Posted Credst Support (IM) to be transferred by the
Custodian (IM) on the nstruction of the Secured Party)

For the purposes of [all] such Additional Regimes
(A) [Unless the alternative approach s specified to apply to the relevant sensitivity sensitivities to equity

indices funds and E I'Fs are addressed by the standard preterred approach where the entire delta 1s put
into the applicable [asset class/category] for equity indices funds and ETTs I the alternative approach 1s

1SDAB2016




MACI11579_IM
specified to apply to one or more of sensitivities to {x} indices, (y) funds or {z) ETFs then n respect of
the relevant sensitivities, the delta 15 allocated back to indrvidual equities |
fstandard approach applies m respect of [indices][ funds][and ETFs]]
[alternative approach apphes in respect of [indices][, funds][and E1Fs]]
(B) [Sensitivities to commodity indices are addressed by the standard preferred approach where the entire
delta 1s put into the applicable [asset class/category] for commodity ndices, unless specified below that
the alternative approach applies whereby delta 1s allocated back to individual commodities)
[standard approach applies][alternative approach applies]
[“Other Model’ means
“IM Schedule” means

“Lther” means

“No Margin” means the mtial margin amount required for the applicable Asset Class/Category 1s zero ]
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