
EXHIBIT II-E

to 2000 ISDA® Definitions
Additional Provisions for a

Confirmation of a Swap Transaction 

that is a Swaption and is subject to the 

"2000 ISDA Definitions Settlement Matrix for Early Terminations and Swaptions"  TC "E.
Swaption" \f C \l "1" 
[See Exhibit I of the 2000 ISDA Definitions for the introduction, standard paragraphs and closing for the Confirmation.] Any terms not defined herein shall have the meanings given to such terms in the 2000 ISDA Definitions. 

The Swap Transaction to which this Confirmation relates is a Swaption, the terms of which are as follows:

	1.
	Swaption Terms:
	

	
	
	

	
	Trade Date:
	[                ]

	
	
	

	
	Option Style:
	[American/Bermuda/European]

	
	
	

	
	Seller:
	[Party A/B]

	
	
	

	
	Buyer:
	[Party B/A]

	
	
	

	
	Premium:
	[                ]

	
	
	

	
	Premium Payment Date:
	[                ]

	
	
	

	
	[Business Day Convention for Premium Payment Date:]
	[                ]

	
	
	

	
	[Business Days for Payments:]
	[                ]

	
	
	

	
	
	

	
	
	

	
	Calculation Agent:
	[                ]


	
	
	

	2.
	Procedure for Exercise:
	

	
	
	

	
	[Commencement Date:]
	[                ]



	
	[Bermuda Option Exercise Dates:]
	[                ]


	
	
	

	
	Expiration Date:
	[                ]

	
	
	

	
	
	

	
	
	

	
	[Latest Exercise Time:]
	[                ]


	
	
	

	
	
	

	
	
	

	
	
	

	
	
	

	
	[Multiple Exercise:]
	[Applicable/Inapplicable]


	
	
	

	
	[Minimum Notional Amount:]
	[                ]


	
	
	

	
	[Maximum Notional Amount:]
	[                ]


	
	
	

	
	[Integral Multiple:]
	[                ]

	
	
	

	
	
	

	
	
	

	
	
	

	
	
	

	
	[Fallback Exercise:]
	[Applicable/Inapplicable]


	
	
	

	
	[Contact Details for Purpose of Giving Notice:]
	[Seller/Seller's Agent]


	
	
	

	3.
	Settlement Terms:
	

	
	
	

	
	Settlement:
	[Cash/Physical]

	
	
	

	
	[Cash Settlement Valuation Time:]
	[                ]


	
	
	

	
	[Cash Settlement Valuation Date:]
	[                ]


	
	
	

	
	
	

	
	[Valuation Business Days:]
	[                ]


	
	
	

	
	[Cash Settlement Payment Date:]
	[                ]


	
	
	

	
	[Business Day Convention for Cash Settlement Payment Date:]
	[                ]

	
	
	


	
	[Cash Settlement Method:]
	[                ]


	
	
	

	
	[Cash Settlement Currency:]
	[                ]


	
	
	

	
	[Settlement Rate:]
	[ISDA Source]/[Other Price Source [plus details]]/[Reference Banks]
 

	
	
	

	
	[Cash Settlement Reference Banks:]
	[Specify] 


	
	
	

	
	[Quotation Rate:]
	[bid/mid/ask] 



4.
The particular terms of the Underlying Swap Transaction to which the Swaption relates are as follows:

[Include provisions from the relevant form of Confirmation for the type of Swap Transaction to which the Swaption relates, as set forth in Exhibits II-A through II-D to the 2000 ISDA Definitions.] 

EXHIBIT II-F

to 2000 ISDA Definitions
Additional Provisions for a

Confirmation of a Swap Transaction to which

Optional Early Termination applies TC "F.
Swap Transaction to which Optional Early Termination applies" \f C \l "1" 
[See Exhibit I for the introduction, standard paragraphs and closing for the Confirmation.]

[Include provisions from the relevant form of Confirmation for the Swap Transaction, as set forth in Exhibits II-A through II-D to the 2000 ISDA Definitions.]

	1.
	Early Termination:
	

	
	
	

	
	Optional Early Termination:
	Applicable

	
	
	

	
	Option Style:
	[American/Bermuda/European]

	
	
	

	
	[Optional Early Termination Date:]

	[                ]

	
	
	

	
	[Seller:]
	[Party A/B]


	
	
	

	
	[Buyer:]
	[Party B/A]


	
	
	

	
	[Business Days for Payments:]
	[                ]

	
	
	

	
	[Exercise Business Day:]
	[                ]


	
	
	

	
	Calculation Agent:
	[                ]


	
	
	

	2.
	Procedure for Exercise:
	

	
	
	

	
	[Commencement Date:]
	[                ]
 [e.g., [Each/the] date that is 15 days preceding [a/the] Cash Settlement Payment Date]

	
	
	

	
	[Bermuda Option Exercise Dates:]
	[                ]


	
	
	

	
	Expiration Date:
	[                ] [e.g., [Each/the] date that is 2 days preceding [a/the] Cash Settlement Payment Date]

	
	
	

	
	Earliest Exercise Time:
	[                ]


	
	
	

	
	[Latest Exercise Time:]
	[                ]


	
	
	

	
	Expiration Time:
	[                ]


	
	
	

	
	[Partial Exercise:]
	[Applicable/Inapplicable]


	
	
	

	
	[Multiple Exercise:]
	[Applicable/Inapplicable]


	
	
	

	
	[Minimum Notional Amount:]
	[                ]


	
	
	

	
	[Maximum Notional Amount:]
	[                ]


	
	
	

	
	[Integral Multiple:]
	[                ]

	
	
	

	
	[Contact Details for Purpose of Giving Notice:]
	[Seller/Seller's Agent]


	
	
	

	3.
	Settlement Terms:
	

	
	
	

	
	Cash Settlement:
	[Applicable/Inapplicable]

	
	
	

	
	[Cash Settlement Valuation Time:]
	[                ]


	
	
	

	
	[Cash Settlement Valuation Date:]
	[                ]


	
	
	

	
	[Valuation Business Days:]
	[                ]


	
	
	

	
	[Cash Settlement Payment Date:]
	[                ]


	
	
	

	
	[Business Day Convention for Cash Settlement Payment Date:]
	[                ]

	
	
	

	
	[Cash Settlement Method:]
	[                ]



	
	
	

	
	[Cash Settlement Currency:]
	[                ]


	
	
	

	
	[Settlement Rate:]
	[ISDA Source]/[Other Price Source [plus details]]/[Reference Banks]


	
	
	

	
	[Cash Settlement Reference Banks:]
	[Specify]


	
	
	

	
	[Quotation Rate:]
	[bid/mid/ask/Exercising Party Pays]



[This page has been left blank intentionally.]
EXHIBIT II-G

to 2000 ISDA Definitions
Additional Provisions for a

Confirmation of a Swap Transaction to which

Mandatory Early Termination applies TC "G.
Swap Transaction to which Mandatory Early Termination applies" \f C \l "1" 
[See Exhibit I for the introduction, standard paragraphs and closing for the Confirmation.]

[Include provisions from the relevant form of Confirmation for the Swap Transaction, as set forth in Exhibits II-A through II-D to the 2000 ISDA Definitions.]

	1.
	Early Termination:
	

	
	
	

	
	Mandatory Early Termination:
	Applicable

	
	
	

	2.
	Settlement Terms:
	

	
	
	

	
	Mandatory Early Termination Date:
	[                ]

	
	
	

	
	[Business Day Convention for Mandatory Early Termination Date:]
	[                ]

	
	
	

	
	Cash Settlement Valuation Time:
	[                ]


	
	
	

	
	[Cash Settlement Valuation Date:]
	[                ]


	
	
	

	
	[Valuation Business Days:]
	[                ]


	
	
	

	
	Cash Settlement Method:
	[                ]


	
	
	

	
	[Cash Settlement Currency:]
	[                ]


	
	
	

	
	
	

	
	Settlement Rate:
	[ISDA Source]/[Other Price Source [plus details]]/[Reference Banks]


	
	
	

	
	Cash Settlement Reference Banks:
	[Specify]


	
	
	

	
	Quotation Rate:
	[bid/mid/ask]



� 	If the Calculation Agent is a third party, the parties will want to consider any documentation necessary to confirm its undertaking.


� 	Include if American style option and the Commencement Date is not the first Premium Payment Date.


� 	Include if Bermuda style option.


� 	Include if American or Bermuda style option and the Latest Exercise Time is not the Expiration Time.


� 	Exclude if European style option.


� 	Include if Multiple Exercise or Partial Exercise is applicable.


� 	Include if American or Bermuda style option to which Multiple Exercise is applicable unless the Maximum Notional Amount is to equal the unexercised Notional Amount.


� 	Unless otherwise specified, Fallback Exercise will be deemed to apply if the Underlying Swap Transaction is a single currency interest rate swap. 


� 	Include Seller's Agent if an agent is designated by Seller for purposes of receiving notice of exercise.  Include contact details, if desired.


� 	Include if Cash Settlement is applicable. 


� 	Include if Cash Settlement is applicable and if the Cash Settlement Valuation Date is not the Exercise Date. This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Cash Price, Cash Price - Alternate Method, Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable, Cash Price or Cash Price - Alternate Method is the specified Cash Settlement Method and the intended Cash Settlement Currency is not (a) the currency of the Underlying Swap Transaction (if a single currency interest rate swap) or (b) the Termination Currency specified in the relevant ISDA Master Agreement, or, if none, the currency in which Fixed Amount(s) under the Underlying Swap Transaction are payable (if the Underlying Swap Transaction is a cross-currency swap).


� 	Include if Cash Settlement is applicable and Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted is the specified Cash Settlement Method.


� 	Include if Cash Settlement is applicable.


� 	Include if Cash Settlement is applicable.


� 	Include if the Optional Early Termination Date is not the same as the Cash Settlement Payment Date, if any.


� 	Exclude if Optional Early Termination is available to both parties.


� 	Exclude if Optional Early Termination is available to both parties.


� 	This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	If the Calculation Agent is a third party, the parties will want to consider any documentation necessary to confirm its undertaking.


� 	Include if American style option and the Commencement Date is not the first Premium Payment Date.


� 	Include if Bermuda style option.


� 	This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if American or Bermuda style option and the Latest Exercise Time is not the Expiration Time. This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Exclude if American or Bermuda style option.


� 	Exclude if European style option.


� 	Include if Multiple Exercise or Partial Exercise is applicable.


� 	Include if American or Bermuda style option to which Multiple Exercise is applicable unless the Maximum Notional Amount is to equal to the unexercised Notional Amount.


� 	Include Seller's Agent if an agent is designated by Seller for purposes of receiving notice of exercise.  Include contact details, if desired.


� 	Include if Cash Settlement is applicable. This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable and if the Cash Settlement Valuation Date is not two Valuation Business Days preceding the Cash Settlement Payment Date or Optional Early Termination Date, as appropriate, or determined as indicated for the currency and, if relevant, Floating Rate Option in Section 17.2(d) of the 2000 ISDA Definitions. This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable. 


� 	Cash Price, Cash Price - Alternate Method, Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Settlement is applicable, Cash Price or Cash Price - Alternate Method is the specified Cash Settlement Method and the intended Cash Settlement Currency is not (a) the currency of the Swap Transaction (if a single currency interest rate swap) or (b) the Termination Currency specified in the relevant ISDA Master Agreement, or, if none, the currency in which Fixed Amount(s) under the Swap Transaction are payable (if the Swap Transaction is a cross-currency swap).


� 	Include if Cash Settlement is applicable and Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted is the specified Cash Settlement Method.


� 	Include if Cash Settlement is applicable. 


�  	Include if Cash Settlement is applicable. 





� 	This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if the Cash Settlement Valuation Date is not two Valuation Business Days preceding the Mandatory Early Termination Date, or determined as indicated for the currency and, if relevant, Floating Rate Option in Section 17.2(d) of the 2000 ISDA Definitions.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Cash Price, Cash Price - Alternate Method, Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted.  This term need only be included if the relevant Transaction Currency is not included within the ISDA Settlement Matrix. 


� 	Include if Cash Price or Cash Price - Alternate Method is the specified Cash Settlement Method and the intended Cash Settlement Currency is not (a) the currency of the Swap Transaction (if a single currency interest rate swap) or (b) the Termination Currency specified in the relevant ISDA Master Agreement, or, if none, the currency in which Fixed Amount(s) under the Swap Transaction are payable (if the Swap Transaction is a cross-currency swap).


� 	Include if Par Yield Curve - Adjusted, Par Yield Curve - Unadjusted or Zero Coupon Curve - Adjusted is the specified Cash Settlement Method.


� 	Include if Cash Settlement is applicable.


� 	Include if Cash Settlement is applicable.
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