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* This Japanese translation is for reference only. Although every effort has beenmade to ensure the accuracy of this
translation, dueto the differences in grammarand legal terminologies, the possibility that terms orwords used in the
Japanese translation may have different meanings or connotations from the English original cannot be ruled out.
Therefore, this Japanese translation should not be relied upon by any person in making any decision or taking any
action. Ifthere exists any difference between the Japanese version and the English version, the English version should
govern.

K H ZIKIJEIIJ j?‘%%uﬂfg?) D H%ED %EZ’K E l/\71:_ Liﬁ‘ ZK%”:%NR’C j:f:é( ) BED Eﬁﬁfﬁﬁﬂnﬂ %f??’) wCio
D ETA JEE S AAFEOMITITSUESRIER « SFERBEEDEVDRHY | TNENOSFEICE VTS 1
DDOFEIK L THEBOMRAEETHY £, Lo T, KSEBROIEMMEL EBEMEIIREES N D
HDTEDH Y ERA, FILEASZROMITHEE 2 56 1213, JESXORNEMERL 5,
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(sterling London interbank offeredrate) . A1 2 77 1 K817 MBS 4:F] (Swiss franc London
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1. #E72% IBOR Fallbacks Protocol Z#t#EC& 520> ?

A ED X 57 FEEOETLIRN IBOR Fallbacks Protocol ZHE#HE T 57082

B. ISDA % v /X—TlL72 EFEIRA IBOR Fallbacks Protocol Z#t#E T& 50> 2
2. IBOR Fallbacks Protocol i%/if 3% & D7) ?

A. IBOR Fallbacks Protocol % #t#£ L Protocol Covered Documents Z & 1E4 <&
D9 B BRI ] 2 it AuE v 2

B. IBOR Fallbacks Protocol (X, fERNZ AR LEE LIZREIC BT 502
3. IBOR Fallbacks Supplement (Zfi] 235 & D> ?
4, £ @ IBORs & E¥3 IBOR Fallbacks Protocol D xt5 & 72 5 7 2

A Relevant IBOR & [ fafh» 2

B. Protocol Z# #HtAE L7834 . T+ _RCO~ A X —8K. [EAMEEHELNa
Ty A—vaIZEAING»?2ENEDL, —ENICEA I NS ?

C. Protocol Covered Documents & [X{a[7)> 2

D. Protocol Covered Master Agreements & [3{a] 7> ?

E. Protocol Covered Credit Support Documents & (Zfa] 7> ?
F. Protocol Covered Confirmations & [X{af7> ?

G. Covered ISDA Definitions Booklet & [Zfff)> 2
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(Canadian dollar offeredrate) , ZEHEERITRIEF14:F] (HongKonginterbank offered rate) . > AR —/L K
b« AU« F 77—+ L—} (Singapore dollar swap offer rate) K ON% 1 $5E24F] (Thai baht interest
ratefixing) TH 5,
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H. IBOR Fallbacks Protocol 1%, 3E ISDA < & % —3 % Ok ISDAE Fffise £
HICbmEA SN2

l. TEE BN &5 EFEIZ IBOR Fallbacks Protocol 3@ H S5 0> 2
Relevant IBOR |Z Index Cessation Event 2334 L7-35. E 972502

A. Relevant IBOR [Z/AF 51k w1 b U A — R OMEAREIE b U H— ORI 535
ELTESGE. E5Dn?

B. Relevant IBOR (2 2 UL _F o [A] UFEE D Index Cessation Event 23564 LU 7-34 .
ED72 BN

C. EARELE N T—oAHAPEAINS54 (Bl 21X, LIBOR TixZzen
Relevant IBOR IZHD>\WT) . F9HRBne

D. M CAEEIRI N =247 " T O NLTERE, E07R50°?

E. Relevant IBOR 23 & &8 0 Bl X 4u7- HIZ 245% Relevant IBOR 23 FE I S 4
ae. Eoane

Relevant IBOR |Z4% 2§ E D7 F— O HPMEARNZEEIE SN %6 . XiE LIBOR
122U Tl Non-Representative & 72 > 72354, E972 5702

IBOR Fallbacks Supplement (%, [Linear Interpolation] 23] =41 % Calculation
Periods <> Compounding Periods (il 2. 1% A &% 7 B X 13 % O o> FHEAE HERY 72 HA )
(ZOWNTOHNTD DD 2

IBOR Fallbacks Protocol D %) 71235849 % DI o7~ 2

A. Protocol Effective Date (X D7)

B. IBOR Fallbacks Protocol (Z L AELEZITH 2O DEENL I LD DIEVND
P

C. IBOR Fallbacks Protocol |2 X A2EIENEERIZITHOILDE DIV D02
IBOR Fallbacks Protocol 2 & K 9 I[ZHHE L CTEITT UL LV 2
A. IBOR Fallbacks Protocol Z #it#3 57200 D& T HIZH 5002

B. E» X 912 Adherence Letter Z 2 H T X L v ?
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10.

LT ERRETEINDHD?

B4 ME R 1R D 2

Adherence Letter D NAZZEE S5 Z LT TE 500 ?
IBOR_Fallbacks Protocol % #it#E3~ 2 72 DI E L5 D> 2
IBOR Fallbacks Protocol D #t#EZ X D {4 Z L 1T TE 5202

IBOR Fallbacks Protocol Z# #it#:9- % = & 72 < . IBOR Fallbacks Protocol = k&
S TEKENDIEELZZNEITEY AL Z LIXZTEE0?

WG EH S, EEEA S X E O Agent IL, Z O Clients Z U L T
IBOR Fallbacks Protocol Z#t#t4 25 Z LI1ZTXx 5 ?

A.

B.

Agentix, £DOFTXTDClients ZfRELL THHET 2 Z LI1TTE D002
AgentiE, ¥FED Clients DA EZ R L THUET H 2 LITTE 5702

Agent 7% Client ZfXHE L CTHifE L CWOVRWH O DIEIEELT O HERZ BT 5
Protocol Covered Document (%, Client Z{XEEd 2 AgentiZ L » CTHHET 5 =
& T, IBOR Fallbacks Protocol {2 353 <HEIER 72 SN DM 2

Agent & it )74 FE @ & A IBOR Fallbacks Protocol Z #h Ut L 7= %,
Protocol Effective Date D EijIZ, *47% Agent 25 Protocol Covered Document ©
DT T VTR EMITEER LR LICa . 0 RD?

Agent 75 IBOR Fallbacks Protocol % #t#t L7-%%. Client % Agent Protocol
Covered Document T 57 > 7 L 7 EKO Y FH BN LIZGG. £972
D2

Client3 B & IBOR Fallbacks Protocol Z #ti#: L. 3% Client Z{{¥E 9% Agent
t ¥ 7-45% Client 2 ftHE L T IBOR Fallbacks Protocol % #t#t L7354
Protocol Covered Document @ Implementation Date [\ ND1Z72 % 7> 2

Client Z {{¥ L T Protocol Covered Document % #fif& L7= Agent 73, 4i%
Client % {t# L T IBOR Fallbacks Protocol Z#t#t L. 47% Protocol Covered
Document % fififiti L CTuM7Zev v d D D 45% Protocol Covered Document % & 14
% HEIR 2 A9 5 o> Agent 7 IBOR Fallbacks Protocol Z#t#E L 7= . Non-
Agent Executed Protocol Covered Documents O 1E % {42 Client & L T
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W% Client # 8 ® L7286 . Mi% Protocol Covered Document &
Implementation Date LV N2IZ72 570> 2

11.  IBOR Fallbacks Protocol (% / _X— 3 > SN-HEIZEA S b2

12.  IBOR Fallbacks Protocol ®%{5: & 72 2 R ITKPH A THETH I &N TE
D0 ?

13.  IBOR Fallbacks Protocol (Z & Af&1EIZ [Spread Provision] (2014 4= 5 H 12 H
ISDA 7323 L 7= ISDA 2014 Collateral Agreement Negative Interest Protocol | Z & # é
Nod, ) KT 502

14.  IBOR Fallbacks Protocol @ Attachment /X7 75 7 3(a)i%. 72+ IBOR Fallbacks
Supplement 72> & [THB-THFIX-Reuters | ZHIfr L CWAH D222 £72, [THB-
SOR-Telerate | [ZDOWTILE H 7 DHDH?

15.  ISDA 2018 Benchmarks SupplementProtocol /337 L\ IBOR Fallbacks Protocol & [F] U
MP2ZELT, WINNL 1L ODREZMHMET HZ LN TELH)0?

1.

#E 23 IBOR Fallbacks Protocol Z#t#HETX 5022
A. FoD k> ARBEHEOETEDN IBOR Fallbacks Protocol Z HLHE TX 5002

IBOR Fallbacks Protocol 1%, FTEHIZ 0 5T T X TOEEERBPHUET S
ZENTE D, BEERIL, ZREhAE ORI WT, XX Clients @
Agents & LT, LT D 2 &3 TE 5, Agents OREHEICET 5472 a v~
(ZOWTOFMIL, EM 10 (REEHZFH, BEEHZFHXITZDMD
Agent /%, & Clients z/(# [ T IBOR Fallbacks Protocol #4795 = &/t
T& 570 ?) 25,

B. ISDA X U N—TiIZ2 W iEEMAD IBOR Fallbacks Protocol Z T X 5032

ISDA A > 3—1HJE ISDA A U3 —DIEEKREL ., WIFBIE T L 512 IBOR
Fallbacks Protocol Z#t#td 2% = L N TE 5, HUMEOHAIC BT % 3£/

B R 9 (IBOR Fallbacks Protocol & F D 5 (ZHEHEL TEITTIIEL 000> 2)
xS
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2.

IBOR Fallbacks Protocol 1Al 23425 H D> 2

IBOR Fallbacks Protocol IZ L V., M4FEIX, LFNOEELZITY Z ENA[HETH 5,

(i)

(i)

(iii)

A.

Covered ISDA Definitions Booklet ("Z [ 4.G (Covered ISDA DefinitionsBooklet
E 1L ?) MR, ) ZRIA A TUW S Protocol Covered Document ¢ 4
#=H % 7%, IBOR Fallbacks Supplement o 4cIHIZ L - TIEIE &7z Covered
ISDA Definitions Booklet z #H A T & 1E % 245% Protocol Covered Document (&
*LTITH Z &,

Covered ISDA Definitions Booklet (‘[ 4.G (Covered ISDA DefinitionsBooklet
E1Z 75 ?) =B, ) IZERINTE Relevant IBOR #5660, X
IZ Relevant IBOR 73 Covered ISDA Definitions Booklet (Z3 W CTED HiLT2 &
Wa A+ 25HDE 45 Protocol Covered Document @453 A3, Covered
ISDA Definitions Booklet |Z £ #s & 4172 XX Covered ISDA Definitions Booklet
IZBWTED BN EWZAT 5 Relevant IBOR ~DO &I %2 T, IBOR
Fallbacks Supplement {Z £ = #1. IBOR Fallbacks Supplement ® % Dt B
SR IZART % RelevantIBOR @ B9 % RelevantIBOR (Z£% % Rate Option

(X 1% Protocol Covered Document TZHe 1% Relevant IBORIZDUNT, 2
L ko Rate Option 23 {F1E T 5354 . IBOR Fallbacks Supplement (23517 %
Relevant IBOR @ £ 4J]® Rate Option) %2 M3 5{&1E % Protocol Covered
Document (ZxF L T1T95 Z &,

RelevantIBOR (YD X HITERSN TV DA EMbARRV, ) ~DBREE
7¢ Protocol Covered Document @453 53, Relevant IBOR @D 7 4 —/L/ N 7
K OB T 5 5IE 2B INT A& (IBORFallbacks Protocol ™ Attachment @
RITTT6IZEDD, ) % %% Protocol Covered Document (Z%f L CT1T 9
Lk,

IBOR Fallbacks Protocol % #t#£ L Protocol Covered Documents Z f&1E 4 &
NHEIWr T AR R IX L VD ?

IBOR Fallbacks Protocol O#t#EIZES L Tl H S b3 XToOMHH. Bk, &
.o~y DR OMOBRHIEFRIE 2R L2 2 & AR T D70, SIS
Ji~ U C. IBOR Fallbacks Protocol Z#t#t9% = & OZRIZHOWTHN Tk
L. EERENEEICAN LS 2N OFEMENOZIT 5 ENHET
» 5, [AIRFIZ, IBOR Fallbacks Protocol Z it L 22\ 3ARRE T U NTF o
TERNERE TR T =Ny T EEDIRWET S L Relevant IBOR N {FELE
LW BICYEEN T =Ny « L= NE/FETDHIEEHETD
BEGFDO 7 +— Ny P PERA LR WAREERSH 5 Z LW TH-ET S Z
EMMLETH D, Bz iX. IBOR Fallbacks Protocol DSRIE DM AN/, 7
F =Ny 7N [L— MNMERIIT XD 47— arTHDHIRD .,
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Relevant IBOR 2 E LS 7-8481% [L— MEREIT) N2 FTF—a %
AT 2 ATEEENMERNZ D, RIS 7 — Ny 7 BITE X
HAILTUVRLY,

S B2, IBORFallbacksProtocol /37 27 =7 2(c) [Third Party Credit Support
Documents & /# 7 Protocol Covered Documents /= B 7~ & #7 & |

( F'Undertakingsin respect of Protocol Covered Documents with Third Party
Credit Support Documents| ) |&. Protocol Covered Document %% Third Party
Credit Support Document {Z & Y {E H#fi5e 4L (F°724> 5., Protocol Covered
Document (ZFE-5<  Adhering Party O %5 2 LR, FRFEXITZE DD LT
e L) o o, (47% Protocol Covered Document (29~ 2 EIEN S 4L 5 i
(Z) 4 5% Third Party Credit Support Document (2 X ¥ 243% Third Party (2 X % [A]
. OKHE, BB, AR E OMOIT O BSENERENDHGE. Y
7% Third Party Credit Support Document (2 X W B 2 OEB SR, LRFESIIAHH
56 Z 4L 5 4% AdheringParty 13, 243%(E A SE & fiikh L 7245 )7 Adhering Party
W2kt LT, BEsRE N5 Third Party OfFIE. AR, AE. &b XITZ 0o

(FKGR) 1TAEZIUST 28R E A O BEOH TS, Adhering Party (XFE 7=,
ZRIZIG U T 2 [AE ORI BT 2 GE A2 F8 F 5 4 3812t L CAeft
TOHEBEZAIBFEEDTCWD, 7277 L. ThirdParty % IBOR Fallbacks
Protocol % #t#t L 7=85 4. Mi% Third Party (Z. Third Party Credit Support
Document (218 f ffi5¢ & 15 Protocol Covered Document (2 %f 4% IBOR
Fallbacks Protocol IZ D<K ETEICRELT-b D E R END, LR - T,
IBOR Fallbacks Protocol Z #t#t3 2 AiiC, BUSG T XEXFREOHEEZRTFT 5
ZERMETHD,

IBOR Fallbacks Protocol iZ & » TIEIE S A5 e EHO Y FE (EM 4E
(Protocol Covered Credit Support Documents & /777> ?) &M, ) 1%,
IBOR Fallbacks Protocol (2 KX A EIEDO#E R, U%(E e 2 ISV
L <IEYZERHMEERICEL T, HELZHEMERESE LIFRET L7120
XI1TZE DM O AT 72 T2 DS 2 i U D 2 & DBERITOWNT bR

TOMENRD D,

IBOR Fallbacks Protocol X, fEBNIZARE LEE LTZREIZHELT I ?

IBOR Fallbacks Protocol % . IBOR Fallbacks Protocol (Z % -5\ » T Protocol
Covered Document (272 S 415 & A7 SV HIEIE (il 2 1L, Protocol Covered
Document 73 Covered ISDA Definitions Booklet Z fH 7 ATe R V (ZIBWNT, HH
S} 7= RateOptions }x O\BH#IGRIH 2B N5 Z & XX 45% Protocol Covered
Document 73 RelevantIBOR (ED L HIZEZES N TV DE 0 ERID72eV, ) %
Z M4 5854 . IBOR Fallbacks Protocol @ Attachment D/ 8F 75 7 6 D 7E 8
EieZ b, ) AW T, IBOR Fallbacks Protocol (253 < EIE DO ERTIC Y
#% Protocol Covered Document (Z 3 FH & 41 % 45 Protocol Covered Document ™ 5
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Ak, BlEmEmEAInNsZ L2 EDDH, B 12 (IBOR Fallbacks Protocol
DAL E 70 55 K ITFE & TRE TSI N TES0?) Tl
TW 5 & BV, IBOR Fallbacks Protocol 12 -3\ TEIE & 155 Protocol
Covered Document OfERNIZA W LA E LIZRHE %Y, AR CHEFFT 526 E %
T 5L TEDH, YEHIL., IBOR Fallbacks Protocol 23E L4 2 7,
Protocol Covered Document DfEBNIZ A LA E LT SRE A EIET 5 0 EE|C
BEt L, BEIS U THEMZOYELZRDL 2 EBLETH D,

3. IBOR Fallbacks Supplement i {i Z 4% & D )>?

IBOR Fallbacks Supplement (%, Relevant IBORs 23ME/ARIICIELL L72E (0,
LIBOR Rate Options3|Z- oW\ Tlk, TREIZFHIT 5 B0 TAREILRTO ) FHM
WELTESHE) OFLWT +— "y 7 ZiBINT 572, Relevant IBORs ¢ Rate
Options Z# & 17" %, 4 Relevant IBORs |%. Relevant IBOR 23MEABIIZAEIE L7=5;
# (LIBOR Rate Options ([Z DWW T, [AREFILFTO] FHAEELIZLE
BAONC, BEES 2 EEOHBHFEINZY AT « 7Y —+ L—RMNIAT Ly R&
MELIZbDORT7+—nA "y 7 L LTHHASND (e, ER 6 (Relevant IBOR
IZR BIFED T T — DA PR AN FEIE S 72834, XK/ LIBOR /220 T/t
Non-Representative & 72> /284, & 257> ?) Tl STV DHAFIZHE
Do ) o UHHEH SN 74 Rate Options |2 DWW Tlk, £ d#%. IBOR Fallbacks
Supplement IZEDH D X 5725 7+ —/3y 7 BN I N5,

EF?o &0, IBOR Fallbacks Supplement X, LIBOR Rate Options (22X [/AF
{ZIERTO ) FHRARELEGARICOVWTOH LWV T 3 — 1y 7 2 HEL TS,
[AFAEIEFTO) FH &%, LIBOR O H IR D HH Y F (RAEIX.,
Financial Conduct Authority) 2 X2 AKX OFHXIXEHRDOAE TH- T, () 4%
IR R, B9 2 @EICMR5 LIBOR BNHIE L & 95 &+ 250 E5 &
O R FEREZ Y% BE 9 5B RICFR D LIBOR 1T &1L L TR TRt
ROFFEDRFRIZEB W T L72< 72D, & LTEDOFEEMIZEIE S u7ev &)
WrL7- 2 &, W)Y % I XUT AR, FEZNICBWTHES N, 4
HEBY RN LD AREILFIOESIZE > THEDTH 74— ANy 7 2l S
LEK EOSEME (FBRIZED I SITHEIILTW D0 ZMbiv, ) &licd 2

3 Sterling LIBOR ( [GBP-LIBOR-BBA | % U' [ GBP-LIBOR-BBA-Bloomberg| ) . Swiss Franc
LIBOR ( TCHF-LIBOR-BBA] & % [ CHF-LIBOR-BBA-Bloomberg] ) . U.S. Dollar LIBOR ( USD-
LIBOR-BBA] }U* USD-LIBOR-BBA-Bloomberg] ) . Japanese Yen LIBOR ( [JPY-LIBOR-FRASETT] .
[JPY-LIBOR-BBA| &% " [JPY-LIBOR-BBA-Bloomberg) ) if7ONZ Euro LIBOR ( [EUR-LIBOR-BBA| &%
% TEUR-LIBOR-BBA-Bloomberg] ) .
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LB ERB LI ETREIND LV ZERELRINTWEED (LIF
[ Pre-cessation Index Cessation Event] &\ 9, ) U 9,

IBOR Fallbacks Supplement (X% 7=, Relevant IBOR 23 —WsfICFI s I L7254

(725, MiZ IBOR BBHET 2 HIZEBWTARINLTWRNE DD Index
Cessation Effective Date 73 REIRDEGE) O T +— ANy 7 ZHEALTWD,
IBOR Fallbacks Supplement 73 /A% & 41 % &£ T, 2006 ISDA Definitions (2351 %
Relevant IBOR (Z£% % Rate Options (%, i#% [ReferenceBanks] (Z &k 527 47—
GUNDT =Ny I DHEEDTEY, BT +— Iy 71E, —RFHy7eF]
MAARRE UL TEAR EIEIC X AR TH 2 B0 02 53, Relevant IBOR
MAT Y=V ETARENLWVEGHRIZHICEA SN2 D TH o7,

% Z . IBOR Fallbacks Supplement /%, Relevant IBOR 23 EABIIZEEIE 472 D
N—EERICRIARBEL 72> TV D H O U T, ABD 7 — 3w 7 R
35 7= %, Rate Options OHEZ LHT 5, L — FNBFFEDFEHRIFUIZIUT—HKF
PIZFIHAARRE L 72> TV DA, Y FE L. EHEEEDRIET I L—F (4
WD SR T 5 IEFEMEE I L - T Rate Option [ZF8E S5 T HFA#% 024
MPE BICBWTIRt SN S L— M2 &ETe, ) XiT Relevant IBOR O &3 H &
NS5 L — 2RI RETHDH 2L, FLTERRGEEMOEEE DN
nNd L —h2AKLARWES, Hi% Relevant IBOR DI E H 2N ARUKIF 2 HESE
THL— MR EASNLGZLEZ T+ — ANy 7 L LTEDS, 4% Relevant
IBOR i & FH N ARIT L — R 2 HELE L TR0 EE . Y5% Relevant IBOR % &
T 5 EAEA D EEEY R TER Y R L <I1343% Relevant IBOR O E# XL
PR ERIT. X, BRI L - TiE, 5% Relevant IBOR DU L — k&2 #5392
B CARITHEKRAE L ITHE S NT-ZBSFEORE SNTEEENAKXICFIH
T H L — MDA SN D, Ui BRO T2 DIZHEE S DO R/,
Rate Options |2 £ W #7225, ZNEFNOLEIZHNT, AMICHREEN L L— K
IR WGA TR, IR UG BT TR &N s L— R T, WInod
A b, HiZ Relevant IBOR 22T 57 U NT ¢ 7HS I LB S IZ BTt
BEB T 520 AREBEL— & LTORGIENH D & Calculation Agent
NEZ DL — h&EEFE L, Calculation Agent 73 Sterling LIBOR Oft#L— K& L
TREMICAEHENTHDL L — FERETILD LT 5,

Kk RV LIBOR 1%, YU A=K AT T « F7 57—+ L— | (Singapore
dollar swap offerrate) }x 8% A $51F4F (Thai bahtinterestrate fixing) % &FHH 3%
BRI T 57— ThD, LIER>T, Y AR—NVEL - AT YT « FT 5
— + L — bk (Singapore dollar swap offer rate) K O A $F54Z4:F (Thai baht interest
rate fixing) ¢ Rate Options (22T, Z #1741 IBOR Fallbacks Supplement (%, f&
1S 1E1Z4% % Index Cessation Event 313 Pre-cessation Index Cessation Event 3%
A L7, K R/L LIBOR 2MEAMICAEIE L7256 0% TAREILRTO ] FHA
BELTEHBEDRH LNT +—Ny 7 2B 5, Zhbid, K F/L LIBOR O
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bz, KRV Y UHR—IV RVDEFERAT v iy (Vo TR—L KL« &
7 v« 4757 —-+ L—F (Singapore dollar swap offer rate) DFE) KUK R
oo BAN=YDEEFEAT v Ty (Z A FEEE4H] (Thai baht interest rate fixing)
DEE) BT L2EEOIRSIZZ B GRS D L— METNTK R/ LIBOR
DT =Ny (Thhbb, WRGREZIT 72 SOFRICA T Ly RE A L7z
L) EEBMLUCHESNDI KRV« L= h~DOFTR T =N 7 LD,
VT R—V R e AT e F 75—« L— | (Singapore dollar swap offer rate)
D7 F—Ny 7 - L— N, ABSBenchmarks Administration Co Pte. Ltd.(Z & ¥
NFEEIND, ¥ AFEESF] (Thai baht interest rate fixing) O 7 #—/L/Nw 7 « L
— X, Bankof Thailand IZ X W AF I 5,

HAR Y K LIBOR, AA A7 7 LIBOR, % R/LLIBOR, ==—u LIBOR, —u
$RAT RIS 48] (euro interbank offered rate) . H A LIBOR, H A B ATERT T
He 51 4:F] (Japaneseyen Tokyo interbank offered rate) . —=— & [ B mUER1 TS | 4>
F (euroyenTokyointerbank offeredrate) . A —Z &7 U 7 ERITRIES[4F] (bank
bill swap rate) . 7 & 1T EG[4F] (Canadian dollar offered rate) & ONE 4R
1TRIEL 5144 (Hong Kong interbank offered rate) 7 4 —/A 3w 7 « L— K (]
WA EIT>7m VA7 « 70—« L—hMNZAT Ly REMELZH D) I,
Bloomberg Index Services Limited (Z L W AFK D,

X 512, IBOR Fallbacks Supplement 1%, (i)E#. HEHE, HHEA XX Floating
Rate Option % it BT 2O FIEMEE S NTHATH - TH, %i% Floating Rate
Option ~D F K%, {EIE% D FloatingRate Option ~DE K L35 Z L &2 E& A, (i)
BE 1k S 7= R 2 8E (Relevant LIBOR @ 7 7—72% Non-Representative
& 72 o 72354 . LIBOR Rate Options {22\ T %, IBOR Fallbacks Supplement (Z -5
< BELE STz BFIIIFIAR D HE DM o 5 & T 5 8% RE . ISDA D 2013 4F
10 H 11 HIZZA3% L 7= ISDA 2013 Discontinued Rates Maturities Protocol {2555 < #
ENZRE LTS, ) 28 (B 6 (Relevant IBOR /ZAR S AFE D 77—
DB P IEXANFE I I 7=57, XK/ LIBOR /220> T/4 Non-Representative & /¢
S E, E oS0 ?) &M, ) . Ho, (i) [Linear Interpolation) 733 H
X % CalculationPeriods (313 CompoundingPeriods) (225 7 #—n v 7 (&
il 7 (IBOR Fallbacks Supplement /%, /Linear Interpolation / 25# /1 & #1 5
Calculation Periods - Compounding Periods (%)< /% X 5 =7 #jfi] X |3 -E D D HAE
BRI 12D TORZH S22 ?) #BH, ) ZEDTWD, EF. AT
J5ik, #EASUT Floating Rate Option % 5153~ 2 th D HIENMEIE S =86 Th
- T %, Pre-cessation Index CessationEvent 23584 L 72 & X 125X, IBORFallbacks
Supplement |%, BHE 9 5 AFEKE ILRTOFGIZ4% D Index Cessation Effective Date D
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B et 12 7¢—wﬂyﬁﬁL%ém PRV T ARG TTIOTER T HHEELE
FIEOMERIT YR TIIEA SN2V E2AGE LTV 5,

B 5 L— hOWIMFHESZ DO A Y « 7 — -« L—NIAT Ly RENET S
35 )7 ¥ ) O IBOR FallbacksSupplements D FE#IZ SN CTid, Bloomberg, I1SDA &
O Linklaters LLP "AK L7727 77 Fi—F (26 56) (ZHE#shTnd,  GR
E B, FRIZOW T, b hE2MR, )

SOR }% O THBFIX LA} @ Relevant IBORs IZii [ &5 7 +— L 3w 7 O EE 2D
WTIE, AEO Annex I2H HXFH A 5,

E @ IBORs & £JE23 IBOR Fallbacks Protocol DXt & 72 50> 2
A. Relevant IBOR & (Zfap> 2

RelevantIBOR & [Z LA FD L— F &L, WL BEE9- 5 Protocol Covered
Document (ZBW T, (FEXIIZDMOSFET) FDO X HITERXIIHRE
SN TWDDONEMb7RU,

(i) AR N LIBOR (= RUeRITHEG@F]) . A4 A7 7 LIBOR
(7 v RUERATRIEGSI4F]) . K RV LIBOR (1> R URITRHIERS |4
) . =—nr LIBOR (= RUAARITRIEG|&F]) | —a dRITHEE]
| (euro interbank offeredrate) . H A = > K 81T M HLS |4 H
(Japanese yen London interbank offered rate) . H A HURUERT TR ERS |42
F| (Japanese yen Tokyo interbank offered rate) . —— vz [ B RUERT T HR
514:F| (euroyen Tokyo interbank offered rate) . A —A k7 U 7R TH
5l 4#F] (bank bill swap rate) . 7 7 Z$R17/ Bl 4F] (Canadian
dollar offeredrate) . FH¥ERATHIS4F] (Hong Kong interbank offered
rate) . VU HAR—IL RN ATy« A7 57— L— K (Singapore
dollar swap offerrate) M UM% A $51F4 4] (Thai bahtinterest rate fixing)
DOUVNT U

(i) LIBOR (v > RUERITHIEGGI4F])  (BS# 3 5 LIBOR DilE~DF
YITRRDIRNE D)

72%5. 2005 ISDA Commodity Definitions ™+ 2 - a > 7.3 (Corrections to

Published Prices) (23112 m > KUBBAART 1100 ZAICBiF 500 R

CHUTRITIGIC BT D B ERTOESITHR D AR Y - F 77— R -

L — k| ( Tthe spot offered rate for deposits in the payment currency in the

London interbank market as at approximately 11:00 a.m., London timeJ ) (&
RelevantIBOR] 1Z3%% 9 %,
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https://data.bloomberglp.com/professional/sites/10/IBOR-Fallbacks-Fact-Sheet.pdf
http://assets.isda.org/media/d3cb1711/650ac8c4-pdf/

B. Protocol ###E L =884 . TR_RTHO~YRFZ—FK. ERA=EEHEN= Y
T A—TaviCBEAININ?2ENE S, —WICERAEI NI N

IBOR Fallbacks Protocol (%, ffi ™ Adhering Parties & o [ Thiifs & iz
Protocol Covered Master Agreements . Protocol Covered Credit Support
Documents & O" Protocol Covered Confirmations (2 D & F 415 (REARIE.
'H [ 4.D (Protocol Covered Master Agreements & /77> ?) . 'EfH 4E
(Protocol Covered Credit Support Documents & /277> ?2) K OVE R 4AF
(Protocol Covered Confirmations & /t/a/7>?) &/, ) |

— W72 ISDA O 71z | =)L & [FEEIC. IBOR Fallbacks Protocol [, IBOR
Fallbacks Protocol O EZ A LW & UEENHEICAEE L2812
A S 7,

% 7-. ISDA 1Z. (i) IBOR Fallbacks Protocol 73 A %0Z 72 2 Hijl ki S 7=
Relevant IBOR % & R4 2 ZKITBINT 2 5B LS O (Zhick v,
IBOR Fallbacks Protocol @ i %€ % B4~ 2 Z4912 6 FH 9 5 2@ 0322 T
VEEPPARICAET LI ENTE S, ) KO(i)— ED IS % IBOR
Fallbacks Protocol @ %t 754035 (Y i%E S| O WY H A IBOR
Fallbacks Protocol # #t#t L7212 (2R A EETe, ) 72O DOLE O %
ERE A Th %,

C. Protocol Covered Documents & 2> ?

[Protocol Covered Documents| &%, Protocol Covered Master Agreements (&
] 4.D (Protocol Covered Master Agreements & /L7720 ?) &M, ) .
Protocol Covered Credit Support Documents (‘& 4.E (Protocol Covered Credit
Support Documents & /27772 ?) % ZMR, ) . Protocol Covered Confirmations

('EM 4.F (Protocol Covered Confirmations & /277> ?) =&MW, ) ZEK
L. WEEBGNCEHE S 2 FH AR (ER 40 GBFERGNICEH S5 Z
#% /= 1BOR Fallbacks Protocol /%4 // /57> ?) %M, ) . IBOR
Fallbacks Protocol 7% Adhering Parties @[] T ZhiZ 7241, IBOR Fallbacks
Protocol (Z%iE > T ¥43% Adhering Parties @ if§® Protocol Covered Documents 73
EiEIh5,

D. Protocol Covered Master Agreements & [X{af 2> ?

[ Protocol Covered Master Agreement] & [, ISDA Master Agreement X (%
Additional Master Agreement (Additional Master Agreement (Z B9~ 2 3EHIZ D
WCIE, ERY 4H (IBORFallbacks Protocol /&, F£ISDA ~ X 5 —Z2#9 % (M
ISDA /5 #H55ZHFIZ b B X157 ?) BB, ) D9 HRO )R O(i)D

12

FEMEO2020 HIER 7 v 7"« T U RF 4 7 s



S zmiz Ly 2o, (N 25%M40 5 bl e 1 o&Wldbo
2D,

(i)

(i)

(iii)

QY FHICLD (EBEO XL Agent (L AREITAZBLUT) &
FEATAICL VRS SN2 &, UIORRYFEEN a2 T 7 A—T =
v (EAEICOE Agent IC K H2RBEIITRA 2B L T) fikiT 22 &Ik
D . ISDA Master Agreement # L < | Additional Master Agreement 75
WENZbDLERREND Z LIZX > T, —#F® Adhering Parties ¢ ]
THEEINELD

Protocol Covered Document Date 73 Protocol Effective Date & ¥ 1D &
@ (X1 ISDA 28 —3& @ Adhering Parties @ 9 5 #% (2t L 7= Adhering
Party 7> & Adherence Letter Z 555 L 72 H 2N RICEIRT 556, Uik
H) . Protocol Covered Document Date &1, Ed X HiZitd# T
BN DL TEEEHICOWTORMNAEER TS, 72720, @Y
FEHICERDIHMAPHES N TWDAEE., £09 6 THAAT ( las
of] ) | &L THEZIN TS HD Protocol Covered Document Date %
BIEL., £/, (b)4i%EHE Confirmation (BEE4 2 — kA7 5:0F %
EDDAL Ty A=V arkgle~vAX—ar 7y A—va V%
<, ) ThHYA. Protocol Covered Document Date (% Trade Date %
BEHT 5,

(@) Covered ISDA Definitions Booklet (& [l 4.G ( Covered ISDA
Definitions Booklet & /2777~ ?) #ZM, ) ZMHAHAAALTNDHH D
(f5l 21X, 2006 ISDA Definitions % fHlZ3A A TUW¥ 5 ISDA 2002
Master Agreement)

(b) Covered ISDA Definitions Booklet (235 T TEF & 4172] Relevant
IBOR Z#Z M L T2 b DXIIZ DDA T Relevant IBOR 73
Covered ISDA Definitions Booklet |2 Lk > TEH LN T-EWAE AT
HHLDOLELTHELTWD LD (72721, »»25 Covered ISDA
Definitions Booklet 7324 7% Master Agreement (2 35\ T8 272 F Tl
HIAENT WD E DR, ) (BIRIX, ik L7z &S
AU % I1SDA 2002 Master Agreement Td - T [2000 ISDA Definitions
IZB W TEFR ST GBP-LIBOR-BBA] #ZMH L T\5HH M)

) EDEICERINTWVDININH LT, Relevant IBOR %%
BMLTWs b0 (BlziE., TIBOR] Z&M L TV5 2010 ISLA
Global Master Securities Lending Agreement)
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ISDA Master Agreement | % Additional Master Agreement 2% E52(i) K& ON (i) D 5&
HEW =3 a. BB 2548405 6 1 DOH % 7-H1X Protocol
Covered Master Agreement ([Z3%4 3 %5, 2F 0, #ilxiX, %7 L% Covered
ISDA Definitions Booklet & 17 IA A TV D MBI /2N Z & 2 EWKT 5,

S Bz, Bz iE. Covered ISDA Definitions Booklet 73 ISDA Master Agreement
WZITHAAENTND H DD, X45% ISDA Master Agreement (2555 < —ED
Confirmations (2 I3 4 A £ 4 TV 72 W54 Protocol Effective Date (X (%
ISDA 7% — 3 @ Adhering Parties @ 5 H %I #L#E L 72 Adhering Party 7> 5
Adherence Letter #5256 L7 H DN RIZBEPRT 2356, Mi%H) X0 ZICHRS
SIN7=HBI T, % ® Confirmations 7% Covered ISDA Definitions Booklet % #H 7
ATV E OO, ISDA Master Agreement FHAIZHAIAEN TS Z &

(%51 21X, Relevant IBOR (Z4% %5 Rate Options 72 &', Covered ISDA Definitions
Booklet IZE#E SN TV D HFEELZ M) ([T L TV 5 DIZHOW TR,
IBOR Fallbacks Protocol (2 & 2 & E2 @ H X b, #ilz1X. ISDA Master
Agreement (Z#H A F 41T % Covered ISDA Definitions Booklet @ Rate Option
D E #1T IBOR Fallbacks Protocol (2t » TIEE SN D Z LT b0,
Confirmation TZ R &1 5 Relevant IBOR (Z4% % Rate Option (Z1X#HT L\ 7 #
— NNy I RBINESNDZ LD,

Protocol Covered Credit Support Documents & {Z{e 5> ?

[ Protocol Covered Credit Support Document | % . ISDA Credit Support
Document X {3 Additional Credit Support Document (1] 4.H (IBOR Fallbacks
Protocol /%, FEISDA ~ X 5 —2ZZ } O'FF\SDA 15 /75 2501 & i X1 5
N?) BEMR, ) ©H5bH, ZFHO AdheringParties |2 XV (ELREIC i Agent
W2 X 5 MRHAT % 28 U T) #ifs S 41, Protocol Covered Document Date

( I'Protocol Covered Document Date] D JEFRIZ DWW Tk, EF&ERM 4D

(Protocol Covered Master Agreements & /210> 2) DY T35 75 7%k %
M, ) 7% Protocol EffectiveDate KV HaETD & D (XX ISDA 78 & D
AdheringParties @ 9 H&IZHEHE L 7= AdheringParty 7> % Adherence Letter % 52
LT BDBRICEDRT D56, HiH) ZEWL, 2o, RO(>)., (i)Xix
()D& EZRIZTHDE VI,

(i) Covered ISDA Definitions Booklet Z f1A3A A TV D H D (il 21X, 2000
ISDA Definitions % #H 73iA A TV % 1995 ISDA Credit Support Annex
(Bilateral Form; ISDA Agreements Subject to New York Law Only))

(ii) Covered ISDA Definitions Booklet {235\ T [7E# I 4172) RelevantIBOR
LB LTS HOXITZEDOMD I T Relevant IBOR 7% Covered
ISDA Definitions Booklet IZX > TED L= bNT-EREHT S
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LDOLELTHELTWD LD (727 L., 25 Covered ISDA
Definitions Booklet 73 247% ISDA Credit Support Document 3 /% Additional
Credit SupportDocument (2B TR THAAENL TV L0 /b
20, ) (BIziE. 2006 ISDA Definitions (238 W\ TEF S 7= USD-
LIBOR-BBA| % %3 % 2007 FBF Collateral Annex)

(i) EDXLHITEZESINTWVDENITH DD 5T, RelevantIBOR 2 & [H L T
WanH o (FIZiX, THIBOR) &4 % 2016 4 hji Credit Support
Annex for Variation Margin (VM) (Bilateral Form - Transfer; ISDA
Agreements Subject to English Law))

ISDA Credit Support Document 3 {3 Additional Credit Support Document 73 3%
@ Adhering Parties (Z J - THfifif <41, Protocol Covered Document Date 7%
Protocol Effective Date &2 ¥ HATD & D (31X ISDA 23 — 3 @ Adhering Parties
D 9 HRITHENE L 7= Adhering Party 7> 5 Adherence Letter 25258 L 7= H 3%
(ZEPRT D5 E, HikH) THLHEE,. L), (R0 RED S H 1
D F % i 72 ¥ X Protocol Covered Credit Support Document (Z5%%4 9 %,
F 0. FlzIE, %3 L1 Covered ISDA Definitions Booklet % fH A iA A TUN 5
VB2 EE BT 5,

Protocol Covered Confirmations & 1X{a[ 2> ?

[ Protocol Covered Confirmation] & (%, Confirmaton @ 5 %, & @
AdheringParties |Z X ¥V (EF2IZ XX Agent (2 X 2 RE T A 2@ U C) fiifs S
AU, Protocol Covered Document Date ( I Protocol Covered Document Date]
EFEIL., M 4.D (Protocol Covered Master Agreements & //a7> 2) D7
NT 7T 7R2)=M, ) 1’ Protocol Effective Date X W H i &0 (X%
ISDA 7% -7 @ Adhering Parties @ 9 H2IZ#L#E L 7= Adhering Party 7> 5
Adherence Letter Z 68 L7z H MR ICEBERT 256, HekH) ZEKL, »
S, D). (i) L) D S AT L DRV,

(i) Master Agreement*% fifisc L. T DO — 2k L XILZ 0 %% 05 5
t DT, H>. Covered ISDA Definitions Booklet Z H7xA A TN 5 & D
(#1 21X, ISDA 2002 Master Agreement (2 33U THERE & 41, 1991

ISDA Definitions Z#f7~A A TV % Confirmation)

* Master Agreement & (%, ISDA Master Agreement X |% Additional Master Agreement (Z ] 4.H (IBOR
Fallbacks Protocol /%, 7 ISDA ~ X 5 —2Z&#& O ISDA 15 /#5241 & /] 41572 ?) =B, )

TH o T, ()BOLFEEICLD (EHEOT Aentic L5 RE T4 28 Us) Sk T4 L0 Kk shi-
b D, UE(i)ERAI G FEE A Confirmation 2 (BRI T Agent 12 K AR FETAZ WL ) fifEd5 28I
X v . ISDA Master Agreement #5 L < (% Additional Master Agreement 23ifs S 7= b D L 72 SnD LD T
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(i) Master Agreement Z fifi5c L. ZO— 2k L XILZ O H 2517,
7> . Covered ISDA Definitions Booklet ([Z B W T EFH I 7=
Relevant IBOR Z &M L T\ % b O X iEZ Do 5T Relevant IBOR
2% Covered ISDA Definitions Booklet|Z & » TE® b= 52 =Bk
AT LHHDOELTHELTWDS D (72721, 72205 Covered ISDA
Definitions Booklet 73 43% Confirmation (Z 35\ T2 272 THLAIA E
TWa»albivy, ) (Blz2iX, 2013 FBF Master Agreement relating
to Transactions on Forward Financial Instruments |2 &SN CHEfE S 4.
1998 Supplement to the 1991 ISDA Definitions (Z E# & 417 CHF-LIBOR-
BBA % £ it L CTu % Confirmation)

(iii) Master Agreement % #fisc L. =D — 2k L3I OWH %2517,
MO, EDOXIRITERSINTNDENITH 05T, RelevantIBOR %
LR L TCWDH0 (Bl 21X, ISDA2002 Master Agreement (2 5531 CHif
f &4, [TIBOR) =&ML TuV % Confirmation)

Confirmation 728 — & O#HtHE Y FE 12 L v # 45 & . Protocol Covered
Document Date 7% Protocol Effective Date & ¥ HRETD & D (X ISDAN &
@ Adhering Parties @ 9 HZIZHLHE L7224 F35 7> 5 Adherence Letter 23258 L
7= H W RIZBEIRT 256, H¥iZH) THhr5e. EEa). (i) OVi)o S5
D9 H 1 oDOHET-H1E Protocol Covered Confirmation 125%44 %, o %
v, Bl zIiX, %79 L1 Covered ISDA Definitions Booklet z LA IA A TUN 2 4
TN EEEWT D,

. Covered ISDA Definitions Booklet & (% {a 5> ?
LT oK EFREN,  [Covered ISDA Definitions Booklet] (Z5%%4 5 5,
(i) 2006 ISDA Definitions
(it) 2000 ISDA Definitions
(iii) 1998 ISDA Euro Definitions
(iv) 1998 Supplement to the 1991 ISDA Definitions
(v) 1991 ISDA Definitions

Protocol Covered Document 75, Covered ISDA Definitions Booklet % i 743A A C
WA A, XX Covered ISDA Definitions Booklet iIZ W CEFR S /=L — b
2 ML TWbHA . IBOR Fallbacks Protocol (2 X ¥ . IBOR Fallbacks
Supplement ® ZRIE X FBET 5 EFK A . £ 1241 IBOR Fallbacks Supplement
7 5 24 5% Protocol Covered Document D SRIBIZfL AR IATe = & &2 A[REIZ T 5,

16

FEMEO2020 HIER 7 v 7"« T U RF 4 7 s



H.

IBOR Fallbacks Protocol iX. 3E ISDA = & % —E# & O FE ISDAE FffiszZ
HICHEHINS N ?

FE ISDA EFHOFIZIZEE 2 IBOR ~O2WEELL0ONH Y . b IE
ISDA E 4% IBOR Fallbacks Protocol @ [ Additional Master Agreements] (&

[ Additional Credit Support Documents] @ U A MIFIZE SN TV AHHAEICE
VT D & IBOR Fallbacks Protocol @ %15 & 72 %, IBOR FallbacksProtocol i3,
WU A MMTHIZE SN TWARWIE ISDA ~ 2 2 —F#) 3 ISDATE FffisE
EIHPEETHHOTIEAR, 7277 L., EM 12 (IBOR Fallbacks Protocol &
G & 70 BRI |FHGH 1K THET SN TEE00?) b, Y
& 7. IBOR Fallbacks Protocol @ U & k25 3E ISDA ORI T U A
F~?D3F ISDA FEHOBNEZ HET D56, A TITHOMERH L, B
12 (IBOR Fallbacks Protocol D X/58 & /¢ 5 S X | d# [ & X THET S =
ERTEE?) BB,

ISDA 1Z. FE ISDAZEJHA IBOR FallbacksProtocol IZ X W BERNCEE XN S
L ERERTHTEILIDHDDN?

Z 9 LI=TEIXR W, FE ISDA EHHIZ %9 % IBOR Fallbacks Protocol D %h &
IOV T, ISDAIIERFEZIT 9 & D TIX72v >, IBOR Fallbacks Protocol 4t
Fix. I ISDA w2 7 —8H) K OFE ISDA {5 iz E545 IBOR Fallbacks
Protocol IZ X > THEZNMEESINLD LD TH D2 NENTOWVT, H H¥Wrd
HLEND D,

ISDA [%. IBOR Fallbacks Protocol (Z [ Additional Master Agreement] }& O

[ Additional Credit Support Document] & L CTHIZ X5 45FF ISDA 28 4 5
M HBE T 58T T o R OERFRIZER L TR0, LT U &~
7 Fe— I OBENFERH S LTV D,

FE ISDA EFHIR D I T BV K OSERFROEHER Y A K

772U, ZRHDIE ISDA EHEIX, ISDA IC L DEMBEEZ R TR LT, 4
7% ISDA EHHICEAT 2 EMIE, FEISDAEHHICHR L —BIZHIFEI N TN D
5% I ISDAEAE LI L T Tz, ERR T L TWb B0, —4)
DI ISDAEH (ER—EBIZHZEINDLI B OEET, ) ITOWT, Mk
2%} 9" % IBOR Fallbacks Protocol @ 55522 T ISDA IFRFEEITH H DT
W72 < BEMER 1ZFE ISDA E467Y IBOR Fallbacks Protocol (2 & » THRIE
EEINA2LDOTHALINENTHOWT, HOHMTALERD S,
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E DIk ISDAZEEH IBOR Fallbacks Protocol D &7 D H> 2

FE ISDA ~ R & — 3 K OVIE ISDA 15 Aiflise =S 1X.  [Additional Master
Agreements] M O [ Additional Credit Support Documents] [Z3%34 L. 72D,
Protocol Covered Master Agreements & X Protocol Covered Credit Support
Documents DWW T 4D EFNE O D B2 72 L7555 (2 IBOR _Fallbacks
Protocol D x4 & 72 % (& 4.D (Protocol Covered Master Agreements & /277
20 ?) KOVER 4.E (Protocol Covered CreditSupport Documents & /277> ?)
rZ TS,

Additional Master Agreements [¥ . IBOR Fallbacks Protocol @ Additional
Documents Annex @ Part 11235 SN 7-FH (T X TORMNEEM BEE
rEte, ) ThHo,

Additional Credit Support Documents /%, IBOR Fallbacks Protocol @ Additional
Documents Annex @ Part 2 [Z8112 S 72 EHH (T X TORMEFOM R EH
ralr, ) Tho,

. BEBENSEA S BEHEIC IBOR Fallbacks Protocol IZ @A S 302

A X472y, IBORFallbacks Protocol (%, 2016 ISDA/FIA ClientCleared OTC
Derivatives Addendum (Z£:-3 < [Client Transactions] (Z:3%%4 2 H5] (XX
T EFEEMICFRFEORS]) 28 ERINICEH S5 BHEUITFARS
ME L FOR%E O o 2016 ISDA/FIA Client Cleared OTC Derivatives
Addendum W TR I TWAHESG| & [REROXZRICFEERICEET 5 H 5
WA EFHICITEH S e, YEEFX, EEIGENCET 5 R dIgE s o
HLAZ e T2 L 13 H 5, S FANZIT IBOR Fallbacks Supplement @
FHNEENTWDLHIDH D S,

5. Relevant IBOR IZ Index Cessation Event 3 F AL 723RE. 5230 °?

A. Relevant IBOR [ZAFEIERTI MY H—R OCEAREIE MY H—DRFGFRFH
ELESE. E5R50°

'E [#] 3 (1BOR Fallbacks Supplement /2772 7% & ?72>?) TiHIL T\ 5% &
£ v . IBOR Fallbacks Supplement /%, (i) Relevant IBOR D/AF 2MEAHIIZAE

S X, LN A2 SH,
https://www.cmegroup.com/education/articles-and-reports/cme-group-supports-isda-s-libor-fallback-provisions.html
https://www.Ich.com/membership/Itd-membership/Iltd-member-updates/Ichs-position-respect-isdas-recommended-
benchmark

https://www.lch.com/membership/Itd-membership/ltd-member-updates/Ichs-position-respect-pre-cessation-triggers-
relation
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https://www.cmegroup.com/education/articles-and-reports/cme-group-supports-isda-s-libor-fallback-provisions.html
https://www.lch.com/membership/ltd-membership/ltd-member-updates/lchs-position-respect-isdas-recommended-benchmark
https://www.lch.com/membership/ltd-membership/ltd-member-updates/lchs-position-respect-isdas-recommended-benchmark
https://www.lch.com/membership/ltd-membership/ltd-member-updates/lchs-position-respect-pre-cessation-triggers-relation
https://www.lch.com/membership/ltd-membership/ltd-member-updates/lchs-position-respect-pre-cessation-triggers-relation

1B L 72 FHE I 2 5§ O RAKOFE B UIFHRO AR NBFFEDOHEBIZ L - T
T (bbb, HAWEILIZER S IndexCessationEvent) . 247% Relevant
IBOR 723 fH AT AS Ik ST 56 DF 7272 7 + —/v 23 » 7 J UN(ii) LIBOR
Rate Options {Z- DV TiX, Pre-cessation Index Cessation Event 235842 L 721212
LIBOR (2% 5 TAFREILRT] OFHNEELIZLEEOH 2727 +— N\ y
7 HEHTND,

(i) Relevant IBOR 23 fE /A FJIZBE I S 17554, I (ii) LIBOR Rate Option (Z
S, BET5EEO LIBOR A3 Non-Representative & 72 545 L < 1% Non-
Representative & 72> 72, XUFTEARIIZEE I S 72554 Relevant IBOR IZ4%
DT F—EHNDHEPAEH TE RV E T 5L (Relevant IBOR (24% %
flh > 7 F— 2 M A 2MEH TE 258 1oV TR, ERM 6 (Relevant
IBOR (27 & 4 D7 F—DHRIAXHIFEIE X 7/=435, X/ZLIBOR /2D
V) T/% Non-Representative & 2o/ 474, L o4ko200?) M, ) | 4k
Relevant IBOR (%, Bloomberg 73AZ% 3 %, BhE T 2@ EOHIMFE =7z
JRAZ « 7=« L=hMIAT Ly REMELIEbDIZT 4=y 73
% ('ER 3 (IBOR Fallbacks Supplement /2774 93 & D72 ?2) ([Zat#k L7z,

VTR —IV RN e AT e A7 57—« L— | (Singapore dollar swap
offer rate) M ON% A $54#%4:F (Thai baht interest rate fixing) Z %<, ) . 7
F =3y 7 - L— NOREICHET 5FEM % E © 7= Bloomberg (2 X % IBOR
Fallback Rate Adjustments Rule Book 1Z. = b Hic#g#isn T3,

KT A= NNy JIUR DA T Uy REpE, EARE LIZFE D Index
Cessation Event X (% H 23 & 5 3555 13 Pre-cessation Index Cessation Event % 1#
%3 2 AROFIHN 2 SN SUITHFHRAAE SR BIZ, Bloomberg /3
NBTDHAT Ly RERD, BEAT Ly Rid, YFEHUIAED 2 H
Al (4B Z2ETe, ) TTIIARINTZV AT « 7V — - L—NIHRDLT—
At BZOBBIR LT —2ICES D THD, oF 0, HAREE
IE K OVAFASE IERT N U H— OB 5 A& % Rate Option (& (] 21X, LIBOR
Rate Option |Z) #H SN 5L A2V T, [HAREIEIZFR D Index Cessation
Event & 595 3£ 0TI, H >, Pre-cessation Index Cessation Event %
MRS DRI DFRMITOIIZ L 1, RAIOFEEKITHi7 BT Bloomberg
IRV AT Ly RBRE, 2F0 TEE] ShbdZ bilhesd CYRERN
AREIEFIOFERICEET 2O THDL 0, HAEILZETLZLOTHD
DT BV, ) o BIITONTEREN, 71— w7 O—fE L
THMASNDAT Ly RIZH L TEENKIETTZ L3Ry (T742b5, Pre-
cessation Index Cessation Event 3L X E/A I 1EIZ4% 5 Index Cessation Event %

https://www.Ich.com/membership/Itd-membership/ltd-member-updates/summary-feedback-Ichs-consultation-
regarding-proposed.
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https://data.bloomberglp.com/professional/sites/10/IBOR-Fallback-Rate-Adjustments-Rule-Book.pdf
https://www.lch.com/membership/ltd-membership/ltd-member-updates/summary-feedback-lchs-consultation-regarding-proposed
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T 5 A ROF AN ENUTHFRDB AR S NI O RICAR S
ATy ROEEERD, )

UHET =Ny 7 (AT Ly FEEgte, ) &, &b FIZEBRT 2 Index
Cessation Effective Date (9724 %, Relevant IBOR 73, LIBOR (22T FEE
IZ Non-Representative & 72> 72 H X% Relevant IBOR 73 FEERIZFIHAEE & 72
STEHD Y B, ANZEIKT D H) oI nD, T7hbb, [HANE
1EZ4% % Index Cessation Event 232k L7 HIZHRE, 2%V TEE] i
A7 Ly K23, RelevantIBOR (Z DU T #)IZ Non-Representative & 72> 7= H

(B, TEARNE IIZEE 3 5 B EDH&ANTITOI, LIBOR 23 ERIZHE L S
U % HIIZ LIBOR 3 Non-Representative & 72 > 72356) HiEH IS Z En
HDHEVWIZ LI D,

Bl Z 1%, 2022412 HiZ4AR > R LIBOR2SFEIESNAD Z &3 20224 1 H i
BRINEHLOD, 20224 7 AIZHA L K LIBOR 2% Non-Representative &
72 % Z & % UKFinancial Conduct Authority (FCA)7S 2022 4F 4 A 1236 5% L=
Ay A7 Ly RiE, 2022 41 AICBIT 2%BERH - T- BICHEE KR DAE S
e ZA— ANy 7 X 20244 7T AICEHAEND D ET 5 (YFEFEXT
T, AFREIERT N T—Z2REHE L TWRWZ EZRiEET 5, ) .

LTFoOM#FEIX., 5 Relevant IBOR (22 =, fHAME ILIZ/E D Index
Cessation Event X U Pre-cessation Index Cessation Event D X 5 354 L7256
2. A7 Ly RBRWOIRE, 2F 0 TEE] i, WOT 4+ —b3Ny 778
BWHINDNERL TS,

Adjusted RR — *45%
IBOR O 7 F—IZk

W C B S A £ H)| Spread Adjustment D/AFE (2
spread HE RFR % T HEHD 4AZET, ) BUAOH Fallback Rate (%
Adjustment  AHH L7 bo, % ¥ CILARSNEZRR T —4 254 AVTC RFRIZAT Ly |
GBZEs4Ep BB ETICL—h o, WEOHIMICKIT 57 —Z I MWEEMZIHD) D —oPp
D BOR T —  AVHIBAT S K 58 HESLbDIKESL) ) A
ZICEVEE v U—FRYThR
<nB) PNEREND, | |
|
< _ — —>
IBOR Z [ 1] | R EONE |
(1) ® %z O o

@: 17 A1 1512 1R 3 Index Cessation Event D%/, §7adbh, @ DR T, IBOR BMEARICHIAIEILS 5 EORERDH o722 &,

@ : Pre-cessation Index Cessation Event D3¢, +7abh, @DEEAIZIS\ T, IBOR 75 Non-Representative & 72 % 5 OB ERY /i L5
AR OFHBRLENUIERNAZ SN2 L (@& FHCRAE LZ@ LY bHRICRETIHALH D)

©: IBOR 7% Non-Representative & 72 %

O: 1BOR 23 EAMICHIA RS 72 %
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Relevant IBOR Z 2 BA ED[E] CFEFED Index Cessation Event 2334 L7-32
&, EDRBMN?

& % Relevant IBOR |22, #H%? Index Cessation Event 23 %49 % Al HEME
Nd> %, B 5A (Relevant IBOR /(ZLNFE/Z LG M Y 22—k CNEAHIFZIE
VDU —=DKGPIEL L GG, 00870 ?2) 2T, Pre-cessation
Index Cessation Event } OME/A IS IEIZ4% 5 Index Cessation Event 235875 L 7=
AW OWTHBA LTV,

[FEARIC . [F CFEOE RO Index Cessation Event 23384k L7234 (Bl 212,
#2782 K LIBOR (ZBH LT 22 Pre-cessation Index Cessation Event 23384 L
=34) . 4% Relevant IBOR D> 7 F—ZFIH L =M1 N R ATRE TH 5
Z & (Relevant IBOR O Wil 2K L 7=l A3 Al REZ2 e & lc DWW T,
'E M 6 (Relevant IBOR (Z4% S 4FE D 7 F—DEZPIHA I FEIE SF172 55
X /4 LIBOR /Z 2T /4 Non-Representative & 2o /2884 F o800 ?) %
ZM, ) AEHEL T 5L, H4i% RelevantIBOR D 7 — /L Xy 7 D—¥ & L
THHAEND A7 Ly FiE, %i% Relevant IBOR (24 2 & #1D Index
Cessation Event 3 FAE L7-HICAESINTZAT Ly RE b,

fil 21X, UKFCA 73, 20224 6 H 2K R/ LIBOR 7% Non-Representative & 73
52 LA 2022 FF 1 HIZHEEL, 61T, K KL LIBOR 28 %ERIZ Non-
Representative & 725 DX 202245 A THDH Z & % 202242 HIZHF L=
B AT Ly Rk, 2022 4F 1 A (AIDFEEDNH - T2k R) (EE RO
I, 74— ANy 7 X 202F5 AnbiEA IS (HEEDFXT,
INFAEIERT R Y =2 REHE LT\ eWnWZ E&2RifEET 5, ) &

CEBEAREIENYIT—0BRERERHINSHBE (BlxiEX. LIBOR TlxZWw

Relevant IBOR {Z DWW\ T) . 5B N2

INFefE IERT MY A —1%. LIBOR Rate Options \IZ DA fH S b, L7z - T,
ftth ® RelevantIBOR |Z 4% % Rate Options I, E/ARJEIEIZFR D Index Cessation
EventiZf2 5 MU T—DHZHET S (ERI3 (IBORFallbacks Supplement /2
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&35 6 07?) Tz RN RFARRERICETIHELEEN
Do ) o

PLFOXFIZ. 5 Relevant IBOR (2 oW T ., [EABIEIEICTFE D Index
Cessation Event D AN RBA L T2HEI1Z, A7 Ly RBAWOIRE, oF 0 [H
Bl A, WOTZH— NNy ZREHINENERL TS,

RYRT Ly Fja%E
D RF (2EHEHE

= - N (%B%8T, ) U 7 F—Iy
,fo%ihifjfi;afi N OHE TIRARS 71—} G
Py RF&» B BRI © NI RFRT—5 % % Shi- RFR
A7 Ly N i & tr, BEOHEIZ ALy N -
B (fEs4 MHEFLbO, i BIFBTF—FcEDS AN
B %z L— FSyl b0 LagS
F;’?,'B,‘?i{( +3LomELENS D) PHFIFLE
BAnD) |
| RE, FROK
IBOR 25 }#4 181 1#] @ =iz,

@ [EAKIEIEC 17 2 Index Cessation Event DFE, 725, IBORMEARNICFIAHEIET HE (F72, UL > T, @ DL T IBOR
PEARICHIELET 22 (@& FRACREA LXII@L Y bRICHEETIHA LS D) ) ORERDH -T2,
@: 1E A5 L1247 3 Index Cessation Effective Date DF3K, 3725, IBOR S ERSIIEAMICFIFEL L2 &,

D. X TAREBILEA NI H—ZFTF " T U NLIERE, EIRD50°

‘B[] 12 (IBOR Fallbacks Protocol D x/5¢ & 70 5 S/ X [ F4EH & 151 T E 7
S5 ENTES0?) THHLTWAEED, BEHIX, HOEEIZEL
v . IBOR Fallbacks Protocol |25 £ 5 AREILFIOFEHICEIT 5 HELE R
WHETDHZENRETH Y, ISDA T Z D= DIEE LS O AL L
TW5,

Bloomberg % % 7=, Bloomberg 3% 2 2 XL v K (T2 b, fEAREIEIC
B3 2 AKX OFH N 72 S N SUTTFE BN AFT SN HRTOEEOHRICKIT 5
F—Z IS LD TH Y, L Pre-cessation Index Cessation Event % 4#
35 R A SN SUTERD AR INTHRIT, SEAE LIRS -
B 22 ST HRERP ARSI NI HEEEL TS, ) ZAKRT D
ZEIZoXx, HLURHLINEHW T AR EEEL TS, L LT
%, Bloomberg’8E 2 A7 vy REART HIGE. YEEDHEMOAEIZEL
DARERIOFHICETAIHAEZAAEM & L& X, EANEILEZD
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TNy s D=l LTEEAT Ly FEMRT 52 & 2 BitT 5 =
LHTED AP,

YEENPHENOAEEICLY, AFREILRTOFEHRICHETIHEERAEHA & L
2>, Bloomberg 3% 2 A7 Ly REAR LeWGE CUTYHEEMITOE
BlICX Y, AFRELGIOFHICET 2HEEZR#EHE L, 2>, Bloomberg
WAFLESE 2 A7y RemMl LRWES) | [HAREILIZEED Index
Cessation Event @ FijiZ Pre-cessation Index Cessation Event 23 ¥8/E L 7= & & 1%,
ATy R (=N 7 O—EERHKT D, ) 1X%H5% Pre-cessation
Index Cessation Event 2334 L7- BICiE. ©DF 0 TEE] SHDEN. 74
— L3 7% Relevant IBOR 2MEAMIZEIESNZBENbOARMEH I NS

(AEEIEFTOFERICETIHENAEH E S, YZEBEEIZBIT D
LIBOR 7% Non-Representative & 72 > 72 & |27 +— /3w 7 B H S/
W7, ) .

Relevant IBOR 2%@ % F 8 0 Bl S 7z HIZ Y3 Relevant IBOR 3 BEIE &1
T=8BEe. EoRbBNn?

Relevant IBOR |Zf% 5T XTOT T —0FEILEND Z L2 BET H L FFE
DT T —=DHPMEABNIFE L SNTZHE . ST LIBOR (ZOW T, FFED
7 F— D FHH Non-Representative & 72 > 72355122V Tid, ER 6 (Relevant
IBOR /Z 7 B FE D 77— DA IAXANZFEIE X /=574, K/ LIBOR /2D
V) T/2 Non-Representative & 722 /24574, Fomd00?) M, ) . Index
Cessation Effective Date /%, RelevantIBOR (X (%347% RelevantIBOR 23 > 4
AR—/ KL AT w7« A7 57—+ L— K (Singaporedollarswap offer rate)
# L <X ¥ A $51E4F] (Thai bahtinterest rate fixing) D354 13K F/L LIBOR)
Mgt SN ool B, XiX, LIBOR Rate Option (22U Tik, ¥4
7% RelevantIBOR (X34 #%RelevantIBORZN > > AR —/L K)b « AT w7«
47 7 — + L— K (Singapore dollar swap offer rate) #5 L < 1L % 1 FEIEE4F]
(Thai baht interest rate fixing) D& 132k KL LIBOR) 2fEffkEn7a< 72 -
7= i #] D HHE L < 1 LIBOR 2% Non-Representative & 72 > 7= fJ(O H Tdh 5,

il 21X, AR K LIBOR IZ24% % Index Cessation Event Z #5545 3 &I B W
T, FAR R LIBORA 202041 H 13 0 (RIHZ&Te, ) LIRIZAESN
2N E ENT-YEA . IndexCessation Effective Date 12202241 H 13 H L 72 1)

IBOR Fallbacks Supplement (} T" IBOR Fallbacks Protocol) (2 E D DR K
LIBORIZH& D 7 4 —/L 3w 7%, 2022461 H 13 0 (FHZ&Te, ) b
sz il sd, ZHUZkL, %A R LIBOR (242 % Index Cessation
Event # f ik "2 FFIZE W T, #AR L FLIBOR2Y20204-1 A 13 H L 0 #
WZIZAFREI N2V E ENT=4E . IndexCessation Effective Date (3 2022 4F 1 H
14 A &£ 729 . IBOR Fallbacks Supplement (A Y IBOR Fallbacks Protocol) (Z
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ED AR R LIBORICHRAD 7 +—L Ny 713, 202241 H 14 H (FH
ate, ) MOBMAINDZ LI,

RelevantIBOR (Z4% % Index Cessation Effective Date 73, *45% Relevant IBOR 73
HEEFBN SN H <1§J2 I¥. GBP-LIBOR-BBA (Z%% Reset Date) (ZEk L
=k Ji D, YUZHIZEBWT Relevant IBORIZf& D L— M 3AFRK I LTV
s (E. LBORG<NVUi\énEﬂ&ﬁ%éiﬁtV*Fﬁ§Nm-
Representatlve T®d» D% A) . IBOR Fallbacks Supplement (A % IBOR
Fallbacks Protocol) (Z 331 5 %4i% Relevant IBOR (2425 7 #—/L 2N v 7 1%
WM H (B 21E. GBP-LIBOR-BBA IZOW Tk, 74—/ v 7 2B L
5% ResetDate [ZxfIi 9D L— R RESND, ) oM IND, 727250
4% Relevant IBOR 7% i i #8Llll & 415 H @ 245% Relevant IBOR 7318 & 1] &
D REZNT BT RelevantIBOR AR SN TE Y (5D, LIBORIZDWT
ﬁi WL HICAFE SN L— F A Non-Representative T72<) | M4i%H DY

ZIFZ L0 RICH O TR IES N SHE, YA ICkHET 5 I/—Hi\ INFR
éz]“w‘: RelevantIBOR (7>, LIBOR (Z-2W TIi%. Non-Representative T72\>
L) B ULIRESND, #lZ21X. GBP-LIBOR-BBA (22T, ¥
Reset Date @ = > R U HR§fH] AT 11:55 IZ9R > R LIBOR (Non-Representative
TRWIEZRIHEET D, ) DARINTEGE. Yi%ResetDate (235155 L
— X, YEAEINTA K LIBOR &720 Index Cessation Effective
Date |&, 5%7R > K LIBOR 28 @ % THIVLKICARINTTHAH A LR D,
7 F— NNy 7%, %% Index Cessation Effective Date VA 12259 % Reset
Date |23 H S5,

HDHHIZBWT, BEMEEH TS LIBOR OL— Fﬁﬂﬁéht%K\Me
cessation Index Cessation Event Z k3" 53R MITONT GG, FEERIZIT
ZOMINTFHALIFRICAT S (T2 5., Index Cessation Effective Date |3 f¢
HEAZEIRT DHA LD, W7z 58581280 ThH, 4% LIBOR O L
— R~ 7% Non-Representative & 725 H & L THHIYREDFRER - FBIZBW TR
ENbHHERD, ),

6. Relevant IBOR IZfR B2 EDPT F—DAPEAMICEILL SN ZHA. i
LIBOR {Z 2V Tl Non-Representative & 22 o 72358, E572500°

Relevant IBOR @ 5 E D7 F— D HMEAMIZEE LS LD (T LIBORIZDWT
I% Non-Representative & 72 %) $ DD, *i% RelevantIBOR © L W W XIT XLV £
W7 T —DHHAFRETH U Held 5 (X 512 LIBOR (22U TiE Non-Representative
LB RN) ZERDVIFD,

IBOR Fallbacks Supplement>t 7 o 5 > 85 D FEIE S = &R HIRNAR D HE (B
fil 3 (IBORFallbacksSupplement/Z/7/z 9% & D72 ?) TELRINTWD, ) T,
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()& % ResetDate |2817 5 L— b33, BEIES 27— (UL LIBORIZOW T
Non-Representative & 72> 7.7+ —) ST L5 LICX VIRES L, 22D, (i)
Dig EBMD 2 O5DT FT—=RHFRETH Y (S HIZ LIBOR 2Tl Non-
Representative TIL72<) . TNHDIHI L 1ONFEILSINT T —L D HEL »
D, b I LOPEIEINTT =LV EWES, %% Reset Date i1 5 L— b
X, ElkSh o7 T —owIiZEWH AR (S 512 LIBOR (22U Tid Non-
Representative T72VY) IBOR D7 F—& | BEIL ST T —ORIZEWFIH AT EE
72 (& 512 LIBOR {225V TliX Non-Representative T721Y) IBOR DT F— & D [H]
OMFENZ LV IRESND, ERRICHEYT AL LVENWT F—IL EWT
T =W EE. IBOR OF F— O THif 21T 9 Z L3 A ATBEL 72 D | Index
Cessation Effective Date N ER L7 b D LA s, T7hbbE, YUikT F—I2B
7 % Relevant IBOR 23 Bg1E &7z (XX LIBOR (22U Ti& Non-Representative &
Rolm) BED £ MMICE D IBORL— MI 73—y 7452 LT 5,
EINZI AT « 7)) — - L= MNIAT Ly FEME LIV — D7 +—/b
Ny 70%, IBOR @7 F— (LIBOR I24% %7 7 —Ii% Non-Representative T72\ %
D) OFTHMZIT) ZERRAREL o Te Bz snsg (T72bb,
TARTOLYEWIBOR XITXTHOLYEVWIBOR b EIE S 7z, XX LIBOR
22Tl Non-Representative & 72 > 722 &1k %, ) ., IBOR®D7F— (LIBOR
(% % 7 —1% Non-Representative T72\ D) DT 21T 9 Z & 2SR AJHE
72854 . IndexCessationEventix, X TO LV B NTF— I TXTOLY EW
Th—MEEIEN% (#F L <X LIBOR 25V ClE Non-Representative & 72 %) Z
EMBRINDYZEFEFEOH CUIBZREINDI T T —0NZORFIZLVFEIES
% (# L <IX LIBOR IZ W TCi Non-Representative & 72 %) Z ERRFEINDHY
AR DOADBRKRICERT 254, Hi%A) ICERT 5, BIE T % Index Cessation
Effective Date |Z, + X TO XV ENWT T —XITTXTOLY EWVWT F—0FEIES
7z (35 L < 1% LIBOR (29 TiE Non-Representative & 72~ 72) &#IDOH (U
S InND T —nBEIEs 7z (B L <X LIBOR 122U Tix Non-Representative
L7 oln) BAIDANKRIZERT D56, UiZH) b,

Bloomberg I, AFI72 IBOR DIEEZZRTHZ LIk, FEEIZT +—N
7 REAESNLEING, HRIELEZAME LT, [BEHD) X7 Ly REEE
IZAFLTWD, H5D Relevant IBOR D d 57 T —0FEIL S LD BOFENITH
7= 4. Bloomberg 1%, ¥#% IBOR OEZ ST 5 7-0I2FkfF7 % IBOR DT
F— (LIBOR 225\ TlZ Non-Representative T72W H D) DR THE 21TV, Y4
Z ZZMO) A7 vy NERET D, YflL,. A7y RERET D720,
FDOHRMYTHIVARY « 7Y — - L— DT —F LI NDZ LT Db, T
TOXIVENWTFT—XIT_XTOLYEVWT =25 (XL LIBOR (Z
DUV TIE Non-Representative &72%) EDHENHTHE, UEAT Ly R)R
WE, 2F 0 HE] Shsd (725, Bloomberg @ IBOR Fallback Rate
Adjustments Rule Book |Z E# 415 [Spread Adjustment Fixing Date] 72323k
5. ) o 7% Spread AdjustmentFixingDate ™%, BI# 4 2@ E K OT F—I4% 5
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%% IBOR (2B L T Bloomberg 3ARK T2 A7 Ly Nid, ZHEENDZ Lideuy,
5l 21X, Relevant IBOR (Zf2 5 H 5T F—FEILS L, BHTXTO XY ENT
FT—b BN 5E . Bloomberg 1L, T XTOLIVENT F—0BEILINS &
THHE (I VEWT F—OREILICOWTERORENMThN A 5E . 5k
IZBRAFT 2 K0 EWT F—ICBET 2 R8EK) 0%, AT Ly RERE, 2F0 [H
El T %,

Tx =Ny 7 - L—k (AT VL y REegly, ) OREFECONTOEME E
¥ % Bloomberg @ IBOR Fallback Rate Adjustments Rule Book X, = ©H 5 25,

. IBOR Fallbacks Supplement (% . T Linear Interpolation] RN EMH S h 3
Calculation Periods % Compounding Periods (il . 1E2 # 7 818 Xi%% DDk
E BB oW TORNIZHE0?

IBOR Fallbacks Supplement (%, TLinear Interpolation] 2% S5 & HRESINT-
Calculation Period } (% Compounding Period (%1 2 12 % 7 H#i[#) o> & M/ H
E &R ITCUv5, 2006 ISDA Definitions D7 > 3 - 831Z9E-> T, 22D L — |k

(Z® 9% 120 Calculation Period (X3 Compounding Period) O LV &
WT TR DO THDLZ ENE, ) ML THEHESNAD L— FPHND
1% Calculation Period (1% Compounding Period) (2o T, HIRGEE Sz
DA « 7U—+« L—RNIAT Ly REMATELDIZ 7 A — NNy 735 L%
HINHERE LW A[REMER H D720 Th D, Z JICB T AMEAIR, Y%LV E
WTF—ICHIaT A ERFE S AT - 7Y — - L— | (BN T 3+ —L
Ny 7 OREFRTH D, ) 1%, B, Y%LV EVnT F—o IO/ £ TH
HLZ2nEnwsZ2&ThHs (DFED, HBi%47 T —I Y E\L Calculation Period (X
< Compounding Period) #5229 % Payment Date (23N THIB L TV 72
EWVWH kiR D, ) .

L 72723 - . IBORFallbacks Supplement i%., (2006 ISDA Definitions Dt 7 > =
> 79BN T) SOR KU THBFIX LISkD, FH/2 IBORSIZEAL T, LU TD &
BYOEDD,

(i) Calculation Period (X% Compounding Period) O] X v W HIRK L OVE W
kS d % IBOR L— MR ATEETH Y . 2>>, LIBOR Rate Options
IZ2U N Tik Non-Representative CT72W5A (Xidk 7 v g v 83 IZHEV il
S5 RED Designated Maturities 2 &57E L TV DA, AR S 2
B IEd % IBOR L— F 3R BRI EETH Y, 42>, LIBOR Rate
Options (2> Tk, Non-Representative T72\ & &) | 2006 ISDA Definitions
D7 = 83IZHEV IBOR 7 F—I[H @ lLinear Interpolation] 23541
%o
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(i) LECE 6 (RelevantIBOR (Z£R S FFE D 7 F-— DA IEAHIIZ FEIE I 17255
£, X/ZLIBOR /Z 20> T /4 Non-Representative & 2o =254y, & 9705702 2)
o B, AR THNIT (D F Y Calulation Period (X I
Compounding Period) @ 8] L ¥ FWEIR & VR W IR %S 3% IBOR L
— EBRGFEELTWDIRY) | Bl =a&FRIcR s HEICE SN T
IBOR 7 F— DMl 24T 9, B S 7= R I £R 5 HEIX 2006 ISDA
Definitions D7 > a > 85 IZEH LN TEY . FMEIL, AKiTHEE O
HELIX R DR Mol L— FMZ, ZL T, #AM OO AW LTz
TF =l TH, ENBEEIL IS, XL LIBOR 1220 TlE Non-
Representative TH 23512, H I D,

(i) F) FH ATREZ2 (& 51T LIBOR Rate Option (Z -5 Cix Non-Representative T 7
VW) T =72, 9T, Calculation Period (X% Compounding Period)
W& 0ENUIEWZ®, BELE S - &R ISR 2 BUE2 8 H Sz
Ba., UAZ - 7Y — -+« L— KM Calculation Period (3 % Compounding
Period) @RI CTHEFIFH <4 (Payment Date X W §ijic L — F2VHIBA4 5 X
INYy I U= 7 FEND, ) . ZRIZAT Ly Fp3BElshd, A
7' Ly Ri&, Bloomberg 3A%ET % [FHE] 2F 0 EE] SNAT Ly
K% - T Calculation Period (3i% Compounding Period) DA D WIZHE
T =K ORICEWT Tz b0 EmETHsZ LI LV EHI N,

[EE)] SNEAT Ly RThHo TRIZEWT F—KUORIZEWT F—0D
DNFT IR D S DOBFE L2 WiGaE (FlZiX, 7 3To LY £V IBOR
T —=IETRTO LV IBOR OFT F—N72BRHARETH D729,
Bloomberg ZAE T2 [B2EBEHD | A7 Ly ROLZBHHFRETH HHEH) .
Calculation Period (% Compounding Period) (2 btV T7 F—I126%2 5 [[H
El SNEAT vy RB#EHINS, 2O &%, 2006 ISDA Definitions @
v ar19ICHESN TV,

il 21X, [Linear Interpolation] 2%@EH S5 EfEE S 4172 4 7»H @ Calculation
Period (22T, 370 & 672 D3R > K LIBOR BB AN S b~ &
¥ E D REE D Designated Maturities & L THEENAE LIZHE, 6 02HRKA S R
LIBORDFEIL L7 XD L — MIRDED RS,

(i) 3722H KON 12 A OZER L R LIBOR 5| &t & AR SN TV HIRDE
LEWT T —EOERLEWT T —TbD, 2»>, T 55 Non-
Representative TlI7e\2 & ZRitEE T 5 &, 3200 H 957 RLIBOR & 12
2 HJEAR Y R LIBOR & offific ks L — b, Ziik., 2006 ISDA
Definitions & 7 3 2 > 85 IZE D DB I S 7= &R 4R D HUEIZHE
IHLDTHD,
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(i) EHIT 1270 HZERY F LIBOR bEIEES., (- TA4nA LY b EVWE
R R LIBORT =23 %> TWe WA, ALY A7 - 7Y — .
L — k (%Y SONIA) % 4 )>H @ Calculation Period O[] THEFIZH5&
L (2 Applicable Reference Rate Business Days 7373 7 U — R « 7 F &
No, )« 6200HKRN12/0 AR R LIBOREA D OFAR > K LIBOR
T —EEIE SN TE 5T, Non-Representative TR\ 2 & ZRifE L 5
&L, 6 HIARL FLIBOR IR D TEE] Sh-A7 Ly REH S
% (Calculation Period (2 HiTWT F—I26% D THEE) ShicA T Ly
RTHDHT-D, ) » 6 HIAR R LIBOR LV W T F—TEIEZ1
7= 1% Non-Representative T& % & DRELE LR =6, 27 Ly Ridf
FEAEICE > TIRETE T, 6 22 H KR R LIBORIZHR D [EE S iz
27V R0 &% (IBOR Fallbacks Supplement (2 X W {EIE &z,
2006 ISDA Definitions Dt 27 + 2 > 7912817 % llnterpolated Spread] @
EFRONRT T T T70)ESH, ) .

(iii)12 2> A 957K > R LIBOR K& O 4 5> A @ Calculation Period £ ¥ & E UMD 1
® IBOR 7 7 —A B Ik & 11X 1E Non-Representative & 72 > 72354 (#il 21,
2 MHPAR Y R LIBOR bEIE SN 856) . HASNDHIRT - 7
— +« L—F (>F Y SONIA) % 4 H d Calculation Period @ CTHIF]
% L (2 Applicable Reference Rate Business Days3/3w 7 U — K « 7
FEND, ) L 20 HERY R LIBORICED TEE] SN-A7 Ly R
KO 6 AR FLIBORICAR S TREE] SN/AT Ly ROMMEIC X
HAT Ly KA@M S5, Calculation Period X0 &8 W7 F—DW\
N (YEHMBORICEWL D THLIIH»b L) BNFEIESh, X
I% Non-Representative Td ¥, X43%BE I 4172 XiX Non-Representative C
HHLVENT IR D TEE] S AT Ly RBFHATETH D
fRY . [FkkE 72 %, BRI, 270HHEAR L R LIBOR 23BE 1 ZH7278 3 7
HIFEAR Y R LIBOR D3BEIE SN TWRWES, 2 ,WHFER Y R LIBOR (2
%o THEE] SNiAT Ly REW 6 22HIEARY RN LIBOR (24525 [[H
E] ENTAT Ly ROMMIZE AT Ly RB3EA S5,

[ Linear Interpolation | 733 H & 415 & f57& & #u 7= Calculation Period X %
Compounding Period (Z3# & 2 BEDHZEIZ W TIE, A FAQ @ Annex itk
DHFE B =B,

SGD-SOR-WVAP X % THB-THBFIX-Reuters 7% Floating Rate Option & L T H &
5 %A Zi%.  [Linear Interpolation] 723EH S5 5 & F5%E S 417z Calculation
Periods (X I% Compounding Periods) (Z>WTIEZHit 7 3 a > 710 NREHE %
BT Tk Y. [Linear Interpolation| MEHT 2 LHEE SN TV RWNE DD
Designated Maturity & ¥ % %2\ Calculation Periods (¢iZ Compounding Periods) (Z
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DUNT I Section 7.11 BNELE AT TUv5D, SOR KX THBFIX (Z 2\ T, K
KL LIBOR Z EICEHE EN A T ORISR SN D Z i b,

. IBOR Fallbacks Protocol D& I RAET B DTV D0>?
A. Protocol Effective Date XV D72>?

Protocol Effective Date (& 2021 /= 1 H 25 H T& %, IBOR Fallbacks Protocol 73%) 7]
AT HREHICB T 5%, TREERD 8.B (IBORFallbacksProtocol /= L & E5IE
FITIOTERDDEER LI SDIF o0 ?) KOVER] 8C (IBOR Fallbacks
Protocol /= L SIEIES ERFIZI TS DI 00 ?) HBl,

B. IBOR Fallbacks Protocol iZ & BIEEZITO OO EBRRENBDIIVD
R

IBOR Fallbacks Protocol (. 3 ™ Adhering Parties 235 L 7= Protocol Covered
Documents Td& > T, % ® Protocol Covered Document Date 75 (i) Protocol Effective
Date & (i) @ & ® 9 H %12 IBOR Fallbacks Protocol Z #t# L 7= & 12462 D #EiHE H
DEWVWTOHRIVEIOLDEEET S,

IBOR Fallbacks Protocol |23 W THEM & HEIEZAT 9 72T ISDA IZ Adherence
Letters % 25} L 7= —35 @ Adhering Parties @ [ & & 1%, Implementation Date (2%
71 % 4 L (Implementation Date @ EEHIIZ DWW TIZITRE/NT V7 725, ) |
Implementation Date (X% Protocol Covered Document Date 734 (2 25k B34,
WEEH) DR, MHEIEE1T 9 & E 1345 Protocol Covered Document o — ¥ % 4 ik
4% (ER 11 (IBOR Fallbacks Protocol /& / ~N—z2 7 > X2 G 1IZEH S5
20 ?) BB, ), ZOZ L1, Implementation Date 12, — 54 F#E 7Y IBOR
Fallbacks Protocol D Ht#E&fiflnl L7- & LCH, Ua%k4di3 L BEIC IBOR Fallbacks
Protocol % #L# L T\ 54t 524 35 & D[] D Protocol Covered Documents |2 5228 %
FIEE 202 &2 EW 5 (Implementation Date 7% Protocol Effective Date X ¥ &
HTZ R SET 5 7=, %5% Protocol Covered Documents 23 R72MEE ST
HTho ThRKERD, ) o FEIOFEMIZOWTITER 9.G (IBOR Fallbacks
Protocol DHLHEZ IRV T = /T TE 572 ?) % Protocol Covered Documents (2
FEEIEIERN TN D OEEMIC W TITRER 8.C (IBORFallbacksProtocol /=
L SIEIEPERKIZITPA S DI 00 ?) B,

V940D Adhering Party ¢ Agent T72U 54 Implementation Date |, ISDA 734

7% 3 @ Adhering Parties @ 9 B IZHENE L 7= 243 0> 5 Adherence Letter % 52 5

L7zl & D, —I748HEED Agent TH DG . WD Implementation Date

DFEMIZHOWTITER 10 (KREEH 2 BB 2K ITE DM D Agent /4,

Z @ Clients 27022 L T IBOR Fallbacks Protocol Z#/#7 5 = L/1T& 500 ?2) K

OVEL [ 10.C (Agent 23 Client Z/CEE L Ty L TR0 & DDIFIEETT 5 HEIRE
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% 75 Protocol Covered Document /&, Client 2/C# 95 Agent /=L > THHET S
= & T, IBORFallbacks Protocol /[CHE T < IEKIEN 2 3570 ?) &5,

IBOR _Fallbacks Protocol (Z 3517 % Implementation Date %, %77 @ Protocol Covered
Document (2> W CHEHATH-> T, —&D Adnhering Parties 2B\ T (KT,
Agent 7% Client 2 fCH L CTHLUET 2355 ) #25 Implementation Date 23FE7 5
ZERBDH, TORIE, BEITYEEMIZ 120 Implementation Date 721 23 F1E
T HMD ISDA 7' v h A/ ZBIF LT e —F L3R5, GOV TIE, &
] 10.A (Agent /£, €D T XTDClients 2/CH L THNT S = EIZTTEE07)
B[ 10.B (Agent /1, #7&DClients D4 ECAEL L THAHET S Z EITTE 550 2) |
B[] 10.C (Agent 73 Client &/CEE L Thiia L TRV & DDIFIEZTT 5 1R E
7-5 Protocol Covered Document /%, Client 2 /0295 Agent /=L - THHET S =
& T, IBORFallbacks Protocol /ZHD < EEIEZ 72 Si 572 2) . B 10.F (Client
23 H 5 IBOR Fallbacks Protocol ##/# ., 257 Client /(27 5 Agent & F /=24
7% Client z/C22 [ T IBOR Fallbacks Protocol # #//# [ /=474, Protocol Covered
Document @ ImplementationDate /% 2/2 72 57> ?) K OVERT 10.G (Client 2-/C#
L T Protocol Covered Document z#7## [ 7= Agent 73, 247% Client 2/C#% T IBOR
Fallbacks Protocol z #/# L, 247% Protocol Covered Document 2 #7#4 L T 72200 b
D D 24 7% Protocol Covered Document # /X175 #fR & % 75 #17 Agent 73 IBOR
Fallbacks Protocol & #//# [ 7=_}- T, Non-AgentExecutedProtocol Covered Documents
DIEIE Z1CH 95 Client & L T24z%Client 245& L /=44, 247 Protocol Covered
Document @ Implementation Date /£ 2/Z 2 570> ?) w5,

C. IBOR Fallbacks Protocol iZ & A EBIENREREIZITH I D DXV 252

IBOR Fallbacks Protocol (Z 3 T{E &4 H{EIEIL, (i) Implementation Date & (ii)
Protocol Effective Date D IE\V D BIZEFRIZITOND, YUEEEZITI BN
Implementation Date (21705 Z & 4k 2 5 & (Implementation Date D IRFH] D
PR, _BFCERY 8.B (IBORFallbacksProtocol /2L S IEEIE 27T 0 720 DEE LR
SNSDIZ o0 ?) BBR, ) | UEEELITO AREFEFERDERIEESN
HENIATOND AREENH H Z LI A D,

Y& EIL, Protocol Effective Date (XX ISDA 73 7 @ Adhering Parties D 9 %
AT HEME L7455 > 5 Adherence Letter 2568 L7- H RN RIZRIRT 556, 4
ZH) LY bRickisE 27z Protocol Covered Documents (25 L CHOILTHOIND
Tl b, Lo T, HMEFEHFN Protocol Effective Date & ¥ 1 AIIC IBOR
Fallbacks Protocol IZ#t#t3 5355, ISDA 25 43% 3 @ Adhering Parties D 9 H1%
(ZHEHE L7245 )5 Adherence Letter 2 5 fH9" % H 7% Protocol Effective Date -
D HETORTHDZ LT 5, Protocol Effective Date X 0 & gi/Zheks S
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7= Protocol Covered Documents {22V T, IBOR Fallbacks Protocol (Z 35\ CTARX &
L 5 & 1EI1X Protocol Effective Date ([zh 124 L 5,

Protocol Effective Date & ¥ & 7/Z 4535357 IBOR Fallbacks Protocol (ZH#t#ET %55
A, ISDA 23 45% 3 @ AdheringParties ® 9 H & ICHENE L 7= 245538 > 5 Adherence
Letter #5248 L 7= H X VU & AilcHHhE S 417- Protocol Covered Documents (22T,
IBOR Fallbacks Protocol (Z 38\ THEX & 41 5 & 1EIE Implementation Date (2% /7 & 4
L%,

— J7 ¥4 =53 71 Protocol Effective Date & ¥ ¥, 57/ IBOR Fallbacks Protocol (Z 1t L |
fth 5 24 3573 Protocol Effective Date & ¥ ¢, 42/Z IBOR Fallbacks Protocol (Z4t#9
534 ISDA 2345% —# @ Adhering Parties @ 5 H & ICHHE L 724 FE D
Adherence Letter #5258 L7= H & YV & gr/chiist 7= Protocol Covered Documents
IZ->\W\ T, IBOR Fallbacks Protocol (23 T{EX & A E1E 1L Implementation Date
Wz &= C D,

Protocol Covered Master Agreement 7% IBOR Fallbacks Protocol {2 X » CTEIE S5
B4 . 7% Protocol Covered Master Agreement |2 F&- S THERE S D BB 1L, 4%
Protocol Covered Master Agreement |2 455 < M5%E 5 [CB# 3+ 52 7 7 A—v 3
> DN LE R Protocol Effective Date X (3 Implementation Date 1 ¥ & #2 IZHfE S
% M2 0y 53, IBOR Fallbacks Protocol (2 & » TEIE & 7= 24 5% Protocol
Covered Master Agreement O HLEIZHE S Z L2725, iz 1X. Protocol Effective
Date L W b RICHiFE LTz 77 A—va V CHESNDEE| T, Yi%ar 7y
A—3a > [GBP-LIBOR-BBA] % £ R L. Protocol Effective Date L Y & A
fii fi& < 7= Protocol Covered Master Agreement z s L. D — il & ik L X %%
O &% 7. %45% Protocol Covered Master Agreement 7% 2006 ISDA Definitions %
FH A ATV DA IBOR Fallbacks Supplement (2 % GBP-LIBOR-BBA @i
BRICBWTHESNDIER Y R LIBOR IZFRD 7+ — Ay 7 BINEns 2 &
2705,
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LI IEZE6ITH %,

2EH A

Protocol Covered Document Date 7% Protocol Effective Date X ¥ & EiTH 5. MUFH
A & Y EFH B & D @ Protocol Covered Documents (25t L C. Protocol Effective
Date {2 . Protocol IZ B W TR S5 EIENT LN S,

WEE AN ISDA T WEHEE B ISDAIZ
Adherence Letter % &£ Adherence Letter % =15,
ISDA 78 % % AD ISDA 7% 24 9¢55 B @ Adherence Letter =
% S fH, Protocol |Z B AEIEIZ4%E  Protocol Effective

Adherence Letter % - D
24, BURFMOTESANE 2D ate
=Implementation Date*

Protocol Effective Date & ¥ % Ail {Z % 2425 373 IBOR Fallbacks Protocol % #t #4245 4. Implementation Date &
Protocol Effective Date & o [E]|Z % #% & 415 Protocol Covered Document (2 IBOR Fallbacks Protocol & IE % #H 2
AL IO EMYFEEFOBRKZEDD ZE 2RI T L ERH D,

2%l B

Protocol Covered Document Date 73 4 35 BOHLHER LV bRICHLH, BFHE ALY
H3& B & @ [H @ Protocol Covered Documents (2%t L C, Implementation Date (Z .
Protocol IZ B W\ TER S EIERTTbivs, **

W B ISDA I

WEHE AN ISDA I -
Adherence Letter & 1251,
Adherence Letter % 3% {-F % 54T

I | | "

2021 E\‘%/ﬂ 15 H 202041 7 25 H 20214 5H 4 H
ISDAN Y EH A = _ ISDA 73 X4 33 B @ Adherence Letter
@ Adherence Letter Protocol Effective

L AE — i *
% L Date % % fH=Implementation Date

* Implementation Date X, Agent 7% Client % U L THifE L 72 Protocol Covered Documents /&% U8 Non-Agent Executed
Protocol Covered Documents DWW TIZE 25 GEHIC SOWTITER 10 (BEEH LSH, BFEEH SH X ITF DM D
Agent /£, # @ Clients 2 /2 [ T IBOR Fallbacks Protocol ##/#9 5 = L/3 T& 350 ?) 25K, ) .
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** (i) Covered ISDA Definitions Booklet % #i 7jA AT 5, Xi Covered ISDA Definitions Booklet T lEZ S 472
Relevant IBOR % &M L T\ 2% { O L < 1% Relevant IBOR %% Covered ISDA Definitions Booklet (2 & - CTE® HiLicE
hAEATLHLDE LTHELTEY ., 22, (ii)Protocol Effective Date 2 ¥ & % ICHG#E SN 7m~ 2 ¥ —8K), 12 A
EHE R T 7 A= 3 02i%, B FEE A IBOR Fallbacks Protocol % HE#E9™ 5 22T 7023 59, IBOR Fallbacks
Supplement D HLE N EE D,

9. IBOR Fallbacks Protocol # ¥ D & 5 IZHHE L TETTUT LIV ?

A.

IBOR Fallbacks Protocol Z #t#+ A7 DK T HIXH H 52

BL1E . IBOR Fallbacks Protocol @ #EHEIZREI LT T HIZ W, 72721,
ISDA (X, V=7 %A F (www.isda.org) o TISDA 2020 IBOR Fallbacks
Protocol] & WH 7 v a BT HES ES 0 EHATE TCOBEAITLY

(T F Dt 72 FEc X ) . IBORFallbacks Protocol D& T H 257
T DHER T D,

E D X 512 Adherence Letter Z #HTIUE L VW2

IBOR FallbacksProtocol Z##t#: L & 9 &2 &GS MNE L, V=741 k
(www.isda.org) @ TProtocols] EWoH &7 a7 7k AL,
Adherence Letter DR A VERN T B 72 DICM B RIERE T T A - _X—AT
ANTHZ LTk s, EHRN AT E 7= AdherencelLetter % Protocol ¢ 3 A
TANHEBEX Y B — RTENNIETEFA— VI TZHELIEREK. &
Adhering Party 1%, 1525 AJ & 7= Adherence Letter (24 ( [FE X
DEBEBLIIARE, ) L, BAFEAD Adherence Letter 2 PDF (FR—% 7)1 -
RE¥a A e Tr—vv ) 774D THS LT Protocol @A
T AT v Ta— NI 5, ISDA NELFEAD Adherence Letter % 78 K& Y
=t LT-t%. 4% Adhering Party 1%, [7] Adhering Party /% IBOR Fallbacks
Protocol ZHtHE L7 2 & Z BT D ET A — NV EXET 5, HHECRET S

FIEIZ., UTE22H,

How to Adhere to 2020 IBOR Fallbacks Protocol (BRiF : 723, FuERIZ-2>W\ T
X, 2 b EHME, )

ML LBARINDD?

NEEND, IKBETEDL X107 5720, BAMEREICET 25EM
i £E X 41724 Adherence Letter DFE ThAS ISDAIZ L W ABH &b, #EHEL
TPEFIROLFNL, fHE L7238 & L CHtMER  (Protocol Effective Date & ¥
HbHIDBERD D, ) BT, ISDADOY =7 A N TREIND,
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E A HEIRAE 133 2

Adherence Letter D4 MERRE 1L, LT DHERE 2 R 3 2 VER0MERR 2 A 5
HIENE2D,

Adherence Letter DNEFEZEETH I LITTEH01?

BHEITH I ENTE RV, Adherence Letter X, IBOR Fallbacks Protocol (2
BNWTARINIHEANEF CEERXT, 72 haroy o744 N TEKRS
N OTRITNIR R B 720,

IBOR Fallbacks Protocol Z#t#Ed B 7= DICEIZ 1025 52

PLUEFE O ISDA A > N—OFH L OHHET 2RI K D, TISDA Primary
Member] T & %4 Adhering Party I, Adherence Letter & 5192 % Tz,
FTHOB 500 Kk R v& —HET ISDA 12X L TR DR ITIE R B0,
[ISDA Primary Member] T 72\ 4 AdheringParty /X, Protocol Effective Date
£ U HETC Adherence Letter Z 25413 2856, BHOKIIARE L5,
[ISDA Primary Member] ~C 72\ Adhering Party 73 Protocol Effective Date L4
%1 Adherence Letter Z =74 5555, 7% Adherence Letter 21519 %
TIZ T8 500 Kk KL & —FETISDAICK L THIL D Z L2 ET 5,

[ISDA Primary Member] O 0Bt ThH - T, v b OB
DT TA<Y—+« AU NRN—2 T OMEE%Z T 5HE 1L, ISDA IBOR
Fallbacks Protocol % fit#t 3~ % sz Tix TISDA Primary Member] (Z43%A
&, L7 - T, ISDA IBOR Fallbacks Protocol Z #t#t4~ 2 E1k = & 12
[ISDA Primary Member] & L COEHO K WEET 5,

[ISDA Primary Member] T& % Agent 2% ® Clients Z{tF L T IBOR
Fallbacks Protocol Z#tit 3 2356 (ER 10 (REEHSI, BPEET S
X 1ZE& DD Agent /4, & D Clients /U2 L T IBOR Fallbacks Protocol 2
HHEFTSZEIZTTES1?) ) 220, ) . Hi%Z Agent X, Adherence
Letter 2 25 9% £ TIZFH0EF 500 Kk R/LA —$5 T ISDAIZXT LTI 9 &4
TN 5D, 7277 L. Ui% Agent NREET 2 Client Z & 12 T4k 500 3k Kv
N O B,

[ISDA Primary Member] T72V> Agent 3% ® Clients Z{tE L T IBOR
Fallbacks Protocol Z fit#: L. Adherence Letter % Protocol Effective Date kX ¥
HATIZESTT 256, ISDA 1I2xF L CRERHE 0 5 BT, 72720,

[ISDA Primary Member] T72u> Agent 3% Clients Z{tE L T IBOR
Fallbacks Protocol % #t#: L. Adherence Letter = Protocol Effective Date VA&
ICEAT T 2 8E . FHeE 500 Kk RLZ2 —$5C ISDA (2% L THHL 5 BN
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b5, 72771, Hi% Agent NREET S Client = & 12 4ok 500 K KL% 3
?-[\ 5 ‘/[Z‘ghifcil/\o

ISDA I, 2504 FoBS#EEFRIZ-OV T IBOR Fallbacks Protocol D #E# 2 F
Bl DMETMRICK LT, RAOBHEFEEI 2RI L T\ b, ROtHEFEE
DFEAMIZ DOV TIE, protocolmanagement@isda.org & TEAKE S IL720,

IBOR Fallbacks Protocol D##EEZR D ETZ LI TE 0

a5 = LN TE 5, AdheringParty (%, Protocol Effective Date D12,
ISDA |(Z%} L T, Revocation Date (%43% Adhering Party (Z & % Revocation
Notice 73 ISDA (2 AN & & 7= A OB A 1281 % & # Protocol
BusinessDay & 72 %, ) %. 7% AdheringParty & fth 5 Adhering Party O
@ Protocol Covered Document (ZE89% Implementation Date 2322k L 9 % 5%
& H & L THET 5 KZE IBOR Fallbacks Protocol @ Exhibit 2 DEERIZ L 5
W% (LLF TRevocation Notice] &9, ) 24252 N TES, T
~C @ Revocation Notice 1 EmIZ LV iTbiv, RA[ZD PDF (RK—X 7
Ve RFEa XA b Txr—~<vb) 774NN THRRM LT ISDA

(isda@isda.org) I\ZEFA— /L CEMNTOILERNDHY | BN HIZH
MZEMT SN b D ERREIND, 12720, EfTHIZISDA DR R -
AT 4 ANKRER TH D), HiEmn e v R UOREMA% 5 RELIRIZ 54
ENTSE. YimAaE, ISDA Oy Ry - 7 4 ZADOFEERICHL)
ICEfFENTZbD AR EIND,

ISDA OFXToO7ra ka/LTHFEEEIZ, TS0 725 Revocation Notice
Z ISDAITKF L CiEft L7235A . Makwsni, BIEJ % Revocation Date ®
FICHERE LT (Do, SUEICBEE L CHEL 25T X TOFmEE2E T L
THEEW D, TR, ANELTHHET I HICO W TIRHtHEE %
ISDA~5fF L, REEANICHOWTIE, HHEE A ISDA~ERT L, 22D, X5
ER BB ERE T DS Z L XL Non-Agent Executed Protocol Covered
Document Z & E7 HHER OFEHLZ R4S 25 Z L2 oo, RELADERINT
LPUHEDF AU K DWW RBINFR LT O 2 L2 Gl ) MYFEHITMR
% Protocol Covered Documents (Zxf L Tl 5 52884 RIF T H O Tidiw, T
LA, Ymims g 23 )5 Adhering Party & o [E THE#% L 7= Protocol
Covered Documents 73, 43%fth )5 Adhering Party 7% Revocation Date &2 ¥ & Fij
IZ Protocol ZHtHE L TV W GEE (o, ERTHH LTV k0, it
B L TR B LRI TRTOFREEZET LTV RWES) 1T,

IBOR FallbacksProtocoliZ L W IEIESN72WZ & LT 1 2AE L SHDHD
B L 72% (9725, Revocation Notice D %5 & LT, Revocation Date ™
BIZHBIE L7=THAS D Implementation Date (HEHEIZBEE L CTHE L 7253
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RTOFremUFENE T LIZH) 2487 5 Protocol Covered Documents
73, IBOR Fallbacks Protocol 12 L W IEIES W2 b &b, ) .

Client Z X HL 35 Agent 23, 47% Client % {XE L T IBOR Fallbacks Protocol
AWHET 256 (ERM 10 (REEH S, BEEH 2K IZE DD
Agent /%, Z Clients 2702 [ T IBOR Fallbacks Protocol Z#/#75 = &
(2T 570?) 5, ) | XX Client 2326117 % Revocation Notice (%,
UTFOHED (WFRIZHOWNTEH, 0 Implementation Date 1%, *%4#% Client
IZ & % Revocation Notice (Z#5 & 41 5 Revocation Date D IZEIKT 5 & D
&3 %, ) IZ2% IBOR Fallbacks Protocol |Z L W {EES72WZ £ E&T5
WAL SED,

a. % §X% Client & ftho> AdheringParty @ fii] ™ Protocol Covered Document T
B> T, Hi%Client B 52356 L72 b O XU 245% Agent 23 24 7% Client
ZRELTHIFE LT D

b.  Non-Agent Executed Protocol Covered Document (‘&[] 10.C (Agent 73
Client 2 /CH L THIAEL TR S DDIEIEETT S HEIREHT 5
Protocol Covered Document /%, Client &/C#27-2 Agent /= L > THEHE
7-5 = & T, IBOR Fallbacks Protocol /ZH S < IEIER 234570 ?)
xZ W, )

Agent @ Client 73 IBOR Fallbacks Protocol % [EL#HE#HE L, 247% Client 2 G2
% Y% Agent b F 72 245 Client % {{#E L T IBOR Fallbacks Protocol % L
T 556, Y% Agent 73245% Client 2 {UHL L Ci4f+3 5 Revocation Notice
X, %5% Client 23Mti> Adhering Party & o [l CHifif& L 7= Protocol Covered
Document (3% Agent IZ L W K s h7=-Lmaxzate, ) IR D
Implementation Date 7% Revocation Date L Y HRZRICEERLR2WZ L 954
D TIL7Z2\N,

Implementation Date ® ZRFFHIZEE 9 25403, ER 8.B (IBOR Fallbacks
Protocol /Z L SEIEZTT 2 /20 DEED L IS DT 20 ?) B,

IBOR Fallbacks Protocol Z#t#3 2 Z & 72 <. IBOR Fallbacks Protocol {Z
X o TEREINABEEZRPHEITEYIATZ LIITES0?

AIHE Td 5, ISDA X, WTiLd 2 FHHE A IBOR Fallbacks Protocol @
Attachment ® 25I8% . IBOR Fallbacks Protocol Z#t#t9 5 = & 72 < EFHIZ i
3252 LzmgEETH, [a— b7t —L4) KX 077 4 —Ah)
DFEFHEIEZK O 2 /R LT\ D, Zub OKRIE, Attachment 55
AT XCET (v 77 3—2A4]1) . Attachment ORIEZFHAIZH
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B (Tva—b7x—20]) TH5HDTHDH, 25D TOELEZLL
DETE 1L, ISDA Create THFIHFIRETH 5,

10. B ERASHE, BEERSEXITEOMD Agent iX. D Clients ZRE L T
IBOR Fallbacks Protocol Z#t#+ 25 = LT TE B0 ?

x5, Agent 1. TDOTXTHOXILI—H#ED Clients ZfLFL L T, IBOR
Fallbacks Protocol # #ti#t3 25 Z E N TE 5,

A.

AgentiZ. £DFTXTD Clients Z#RE L THHAETHZ LITTEXH0°?

LT X 5, Agent 23, Agent OHIAZIZ IV T IBOR Fallbacks Protocol % #it
#£ L. Clients (Non-Agent Executed Protocol Covered Documents Z{&1E9 %
Z Lt EHELT D Clients 3V 5515, %% Clients #Fr<, ) ZFE LR
W I ERIR LA, 4% Agent 28 % Clients 2 fCER L THRERE L7
Protocol Covered Documents Z & 1E3 27212, %43% Agent BT 59
T® Clients 0B L THHET 5 Z L2/ b, % 3% Protocol Covered
Documents @ ImplementationDate (%, ISDA 7> & @ AdheringParties D 9 ©
BT PEUE L 7= 2455 ) 5 Adherence Letter 258 L7 H &7 5,

— Tl Clients O &z RBL L 7= #tHEIC W Tk, ERT 10.B (Agent /4, #&
D Clients D& F (T L THINET S Z EIZTTE S0 ?) =5 M, Non-Agent
Executed Protocol Covered Documents MEEIZ DWW T, &R 10.C (Agent
2% Client Z/CE L Tz L TRV DDIFEIEE 1T 0 HEIREH 75
Protocol Covered Document /, Client 2 /02273 Agent /= > THLHET S =
& T, IBORFallbacks Protocol (Z A D IXIER 2 S50 ?) 5,

Agentid. BED Clients DAHZREB L THHETHZ LITTELH0?

HHETE 5, Agent 1L, 2 DD FEIe 5 HIEIZ K > THED Clients O A% X
LTS ENTE D,

¥ B ST Clients % (CER 3 5 #t4E

F—12, Agent 25, FFEDHE I NT- XTZ OMhEEE S 417z Clients (2D
TOH, HBi% Agent 23%45% Clients 2 {UFE L CTHiifE L 7= Protocol Covered
Documents Z1EIET B 7= OIHHET 2 2 & 2 AL T 554, IHS Markit 23
23 %5 ISDAAmend 77 v 7+ —L &I L LT 5, ERICEBNT—
IZFIH IR A v FA4 D7 Ty 74— (LLF [Platform] &
9. ) ZBELU T, Yi%Clients Z BRI E IR ET DL ENHH, 4
#% Protocol Covered Documents @ ImplementationDate (&, Agent 23 2473% Client
D4 T AT FRBIE ¥ & fth )7 Adhering Party (252 L7~ H & L C Platform |2

37

FEMEO2020 HIER 7 v 7"« T U RF 4 7 s


https://e.isdacreate.org/new_release/Fact_Sheet_ISDA_New_Document_Packs_Outreach.pdf

FoREINDH CUIME AL LToO ISDA 23t )5 Adhering Party 7> 5
Adherence Letter % 558 L 7= H 3R ICBIR T 256, HikH) TH D,

Agent 23, fREEL THLHET 25 E D Clients (22X, X% Agent 73 4i%
Clients Z {CHE L CThiifs L 7= Protocol Covered Documents Z{E1Ed 5 7= 91T
Platform % i U C BREVIZHE & SUIFREE L, £ @ Adherence Letter % 1SDA
NZHE L% EHICClients Z2245% Y A MIIBINT 5 Z L 2HmET 2854,
3% Agent (X, Platform % U CiEM S 15 Clients 245 7& XIIFFET 5 Z
EXoTEBMEITS Z LN TE %, 5 Adnhering Party & X45%:800 &7z
Client & ®IZEBW T, ImplementationDate X, 45% Agent & 247% Adhering
Party & O[] THIBEDOEE N 72WREY | H5% Agent 23B1 & 415 Client D44
A Sk BIE R 27 Adhering Party (2%F L CfmiEd 2 H CUIRFEA &
L T ISDA 73X 3%4th )5 Adhering Party 7> 5 Adherence Letter #5248 L 7- H
MIRICELRT 256, Hi%H) LD,

Agent (X, Platform % i UC, $5& XIIFFE I 4172 Cliens ([fx 2 R 5 U
A N7 BMGTYFEFICH L TCEMTHZEETED (TRTOMSGY
FHHWZKLTHRE—D U A M ZEHT 0BT, )

B4k B Clients & L TREINZEZRL T Clients Z L+ 3
it #E

FRRICRD D H1EE LT, Agent 23R E DERIN S 415 Clients ZFR< 37T
DOICHE 5 Clients IZ2&, 5% Agent 23 %4#% Clients 2 /VHL L Thaf L7
Protocol Covered Documents Z & IET 2 7O CHHET 2 2 L 2 HLET D56
ISDA 78 7 @ Adhering Parties @ 9 H#&IZHEHE L 7255347~ Adherence
Letter 25 69 % HLARIZ, Hi%br4b 415 Clients %, Platform %@ U C
BAKPICHREXIIRET 24BN’ H D (K% H L0 1 %I Agent Protocol
Covered Document (ZEMN S AL 7=Hi @ Clients T& - T, Agent Protocol
Covered Document (Z BN S 415 & RIFFICERSN S5 2 & O T& % Clients & B
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Agent 23 %4 3% Clients z LB L CHfifs L 7= Protocol Covered Document | Z4% %
Implementation Date /X, ISDA 7% 3 @ Adhering Parties ® 9 B I(ZHEHE L
72 HE )5 Adherence Letter # 52 fH 9 5 H & 72 %, ISDA 728 & D
AdheringParties ® 5 H % IZHHAE L 722453 7> 5 Adherence Letter 2 525507 %
H LARTIZ, Platform %18 U CTERAF S 415 Clients & L THRE XIIFRFFE S D
Clients 23 fF7E L 72\ 54, Agent 28 Protocol Covered Document % ##ifE L 72
J- T D Clients (oW T, *47% Protocol Covered Documents {23 T, 4
7% H 2% Implementation Date & 72 5 (%% H X VU $ 4 (2 Agent Protocol
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Covered Document (2B S L7 F#l D Clients <., TN &M 10E

(Agent 73 IBOR Fallbacks Protocol z #/# L /=#, Client 2 Agent Protocol
Covered Document Th 5 7> 7 L 7RI D G FEZHIZEN L /=555 & 978
S00?) BBZH, ) .

Agent 738 % Client Z LHED HERAN S LD FE & U CEARIICHRE U TFFE
T 5546, Agent L. ISDA 23% @ Adherence Letter 252569 5 H DI,
Platform % i U C45% Client Z R4 415 Clients ® U A h 2B HIBRT 5 2
ENTED, ZDOMDOTXTOH Adhering Party & 245% Client & OREJIZE W
T. Implementation Date (%, 7% Agent & *45% Adhering Party & O[] CHIJE:
DEFEDR7ROIRY . 5% Client 23FR5t 415 Clients © U 2 R HHIBR S 4L
% Z & % Agent 23 it )5 AdheringParty (2%} L CfmiE L72 H & L T Platform (2
FRENDHH CUIREAL LTO ISDA 23 %3%4th )7 Adhering Party 7> 5
Adherence Letter Z 5256 L 72 H BZICEDR T 5856, Mi%H) 7225,

Agent (X FE 7z, Platform ET, BRAFS D Clients (TR 5725 U X &5
IR DM EEFICH L TCEMNT DI ELTED (T RTOMBE LY FEHFITH
L CR—DI S5 Clients 12655 U A N & EMT 2081320, ) o

Non-Agent Executed Protocol Covered Documents D& EIZ- DWW T, B 10.C

(Agent 7% Client Z/CEE L THias L TR & DDIEIEZ7T 5 R ZH7
5 Protocol Covered Document /£, Client /0273 Agent /= L > THEHET S
= & T, IBORFallbacks Protocol (CHE T < IEKIERA 2 I 570 ?) &5,

Agent 28 Client ZRE L TR L TOWRWLDODEEZITOHREZET S
Protocol CoveredDocument i%, Client Z ¥ 42 AgentiZ K- THHET S
Z L T, IBOR Fallbacks Protoco iZ S EERREIN B0 ?

Adherence Letter (231 % Agents DR

Agent X, Adherence Letter {233\ T, IBOR Fallbacks Protocol |2 3531 A& 1E
Z BLF @) ) DOV IUCE T 5 2 28I 5 2 L S TE B,

(i) Agent BA{UER L THEHET 23X TD Clients (Z2W\ T, %45% Client %
BE L T Agent 235ii#& L 7245 Protocol Covered Document (Option 1)
(Z 04, Agent i%, ER 10.A (Agent /L, FDF X T Clients
UL THNET S5 Z F/1TTES57?2) XIFER 10.B (Agent /7,
FFE DClients DA Z UL L THNT B Z LITTEB02?) [ZENE
NELHE D LB HUHET D, )

(i) (A) Agent A HLHET 53 TD Clients |2 DWW T, 45% Client 2 {LHE
L T Agent 23kt L 7245 Protocol Covered Document 2 OY (B) Agent 73
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IBOR Fallbacks Protocol @ %735 777 =7 3(g)(ii)(B) ()23 H S 415
Client & L T Platform % i# U CTZ O£ A L < 13355115 # % il
Adhering Party {2 %t L T{zEE L7z Clients (22T, %45% Agent 28 =
LB @ Client 2 LB L THi#& L 72 2> o 7= 4+ Protocol Covered
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DO FEDOI L 1 DB HWTIHET 5 Z L1272 %, Agent 73 Adherence
Letter (235U T Option2 Z 4R L 7246, % Agent 25 Client Z fRER L T
#t L 722> > 7245 Protocol Covered Document Tdh - T, %4i% Agent 23 45%
Client ) HEEEZITOMHEREZMA G SN THWAEHLOERELTEELL D &
95 % 3% Clients (> % v . IBOR Fallbacks Protocol ® %7 /X5 75 >
3(g)(i)(B)(IN A3 J & 415 Clients) (22T, 4i% Agent i, fthJ7 Adhering
Party |Zxf L T, Platform Zi# U T/riZET DM E R HDH, DF D, Agent 75
¥rE @ Clients DA 2 REE L THMET 5 2 L 23 IRL (EM 10.B (Agent /2,
FFE D Clients D&z (CE L THNET S5 = EI1ZTES02?) 23], ) |
Adherence Letter {233\ T Option 2 % &4 L 7=334 . Agent /% Platform % i

CT2-2DClients ®Y & K~ (1-20%, HEFR 10.B (Agent /%, A& Clients
DR EEE L THANHT S ZEIZTTES0?) [Zi#lio B0, X840
Clients X1 xf% L 72 % Clients DU Z hTH VY . & 9 11, Agent A fiifk
L 72 ) o 724 Protocol Covered Documents T& - T, 7% Agent 3 Client >
HEEZITIOMBEMGEINTNDEIHLOEEEL L9 LT 2850 %%
Clients DU X N Th D, ) £ TLHUENRD D,

ERY T XTZ 7T T (i)B)IZ fiEk S i 7c FEHIL T Non-Agent Executed
Protocol Covered Documents| &9, 72k, Agent?s Client» HIEIEE1T 9
FHETR 2 fF 5 X 41 T 72 WEFA L, Non-Agent Executed Protocol Covered
Documents Z #akt9", Y%l Client X 45%%5 D Client 2 {CHEL L
TEHEEMME L Agent O W3 Y3 EHEAEIET 5 72912 IBOR
Fallbacks Protocol (ZHt#E L7V B Y (£ L CHFL bHHET 5 2 & ZHikE
&%, ) . IBOR Fallbacks Protocol {2 Fs 3 X EIE SN D Z & 1E720,

Agent 73 Non-Agent Executed Protocol Covered Documents Z1{& [E3 5 72 91Z
fth J5 Adhering Party (Z%f L C Client D4 F ULk BIE R A {miEdT D H & L
T Platform (ZFR/r &5 B2 TldentificationDate] & 785, AgentiX, H S
NEIE L X 9 &7 % Non-Agent Executed Protocol Covered Documents (22 X |
BRI DM TICK L TR D Clients DY 2 N EEMTLZENTE D72
. Platform (238 CTHREE X415 Identification Date 1%, FFE DO T )5 12%f
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L Client ZMEENIIFFESNTZH E 72D (OF D, Client 3 Platform % i
CCHEDHTFFIEESNTZBETHY, LENR-T, BERZMFHFI L
B DGERDH D, ) .

Agent 7> IBOR Fallbacks Protocol (Z #it# L, AdherenceLetter {Z 33> T Option
2 IR LI-G4A.  (EFLERM 10.A (Agent /4, D7~ TD Clients 2/
PEL THNET S 2 EITTE570?) XX 10.B (Agent /4, A& D Clients &
SV L THMES S Z LI TES?) [ZENTNREDTED S H 1
DIZHEVY) Agent 23REE L CHLHET S Client TH > T, Agent {2 L% Non-
Agent Executed Protocol Covered Documents D& [EIZ4% % Client & L C
Platform % 1 U C 4% Agent 23 £ 3 2 & 12D\ T, BUR(i) & U¥(ii) 23 IBOR
Fallbacks Protocol ® HLUEIZTEVMEIE SN D,

(i) Agent 2% Client % {3 L TH#fG L 724 Protocol Covered Documents
(Option L IZ K> THEEFRRETH 72 H D)

(ii) % Non-Agent Executed Protocol Covered Documents

Clients @ 5§ & K& OHE FRIZ 4% 2 RIEHLR AL DB

Agent S HEHEEIZFUNT Option 2 Z &R L7254, (Non-Agent Executed
Protocol Covered Documents (Z- DT D HA) Agent [ZIRD Z & 21T 9 M E)N
»5,

(@) Platform % U C, fEIEL & 9 & 735 Non-Agent Executed Protocol
Covered Documents [Z4% % Clients Z45E 925 Z &, %45% Clients D %f
JE 1L . Agent 2% Clients 2 X B! L THi#s L 7= Protocol Covered
Documents Z{E1ET 572912, 2i% Agent 3UEE L THUET 5
Clients Z £ €95 Z & L3RI ATV 5,

(b) Non-AgentExecuted Protocol Covered Document ® & (ZB8 L T, fHF)
MoOER (BFA—NVICELGE62aT, ) ICXDEFEZIT T
%, GERAYICAREZRIR U NS, D, W RDGHIZEN TS
MHEGFO 5 BEAROAOKTREE TIZ, SEHEAEETD
Agent OFEIRZFENT 25, FHFFHNE O HFMOILEITIS W T /&3
ZORE e e ORI T e A Sy

=77 L.

(1) ISDA 7% Agent & fihJ5 AdheringParty @ 5 HHICHEHEL 7=F 05
Adherence Letter 550 L 72 H X U HATIC, H4i% Agent 03FH T 7 12%F
LT, % Client 2343 Agent # Z OB L L TITATHbD & L
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TH4 L. 2>, IBORFallbacksProtocol iIZ B WK &N AEE A
Non-Agent Executed Protocol Covered Documents {Z %t L THT 9 #E[R
(4 3% HERRASBH RAYIC IBOR Fallbacks Protocol 125 45 6D TH
Lraflbiwy, ) 252535 (BEBEMROE) 05 L XXM
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AKOBMOFELEEFET D (YxEiEiEEmD (E1rA— ks
Argte, ) ICXoTTbNAZ L A% L, Identification Date X%
ISDA 23 fHTF J57 75 Adherence Letter 25258 L 7= H OV AUV T
ODHMNL 15BEHZOHOKTRFE TIfThbNdbD L5, ) HE
FAEETHZEEZRKME LT, @QFFH Y0 IBEED H
HIAROBIMOE L #83E LR & XX, ldentification Date 1%
ISDA 2 AHTF )57 5 Adherence Letter 25258 L 7= H DWW T
DOHEMNG 15 EHZOHOK TR, XUXOFE T 08 452K X
BLEDOH 5 WARDEBEMOE L2 EiHET 5 & &3, HFEHICKH L TE
MOFLUNRER SN BIT, %% Agent (ZFHFHIT & > THHEIIIZ
WETHZELEOTELHERE LT LHLRINDEBDET S,

(1) 8 F= 5 23, ldentification Date X (% ISDA 2340 F 57> 5 Adherence
Letter # ZfH L7= H DWW EWITOHNS I5ER% OB OK T
IKF F CITYRZRIILA 22555 L e WS, Agentld, Y% 15 H% D H
DR TRERIZ, FFEHIZE o THEHEAICHE T D5 Z & D TE LHikil
iR LB INDIbDET 5,

(D3> 5 FEMLO A% . YELGEILE T 15 IEHZ O B O TIKFE T
WZHAEF 525 Agent [ Zxf L CREFBEA B LRWIEY | Agent 13, %3
15 [EHZDOHOK TRHZ, fHFEHIZE > THEPICHETHZ &
DTEDHRAERM Lz AR EINDI LD ET D (I, L7
NI TFTT7MIHED . )

(IV)EL F O WFNhoFHNAE T %G, Agent O Client & 45%MHF 5
& @[] ™ Non-Agent Executed Protocol Covered Documents % IBOR
Fallbacks Protocol IZ XV EIEESH2VWbDETDH, 2D &,
T AGBIMNOFEHLE E5E L, Agent 23 Y434l & St 3~ 2 MeF 2 1)
F 5 H DT,

a. HFEF»OOEMmMIZL H2EGER. Agent AT HITRL THY
SR EAEET DHERZRE T 5502 CUT EFEH 78
777 70 SN DA, B 58835 L <13
AKOEBEBMOFGELHHET) | MHTEFICLL2EmEDEEN
ITONTHL ISBEHZROHOK T E ot L v e =
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b. fHF 525, Agent OFEME L7ZZHILAEE TE 5 H O TiEARW
EHIr L, £OE % Agent (2% L CHFLREIL 5 S /- A
N5 15 BHBZOK TR E Clome L-a (k. B
TRTTT 7MWY, )

fi /5 Adhering Party {2t L C Z OFEMLZ 42 L 72 r > 72 2 L Id, 3% Non-
Agent Executed Protocol Covered Document (2345 < Potential Event of Default
# L < 1% Event of Default (\ 9770 % 23%45 ISDA Master Agreement (2 E 7%
ENb, ) HLAFEPT2FH LA LT IET, IR Lo RiE
REIHELNEDET D,

Agent 28 Non-Agent Executed Protocol Covered Documents % {A 3 L TIEIE
3% Clients® U 2 h~® Clients D &N

Agent 2% IBOR Fallbacks Protocol # fit#f L, & O ft#EEIZI5 T Option2 %
EE4R L 7= T, Non-Agent Executed Protocol Covered Documents O 1E % Fy
29 2% 1L ED Clients Z BRI E X IIFRE LT &HE, REAELTO
ISDA 7% Adherence Letter % 2% L 7= H ®%%. Non-Agent Executed Protocol
Covered Documents D IE % A £ 2B 1D Clients 2 (Platform %38 U )
BEXITRET LN TE D,

Agent 73 Client 7> HEEHERA {5 S 4172 Non-Agent Executed Protocol
Covered Document (22T, Agent I3 EFRIZED D T lZhE » TE DOHER
\ZFR D R TR 2 MBI B D

Non-Agent Executed Protocol Covered Documents (Z£& % Implementation
Date

Agent 7 Protocol Z #tifE L, & OHEHEEIZIS U T Option 2 2541 L 723555,
£ Non-Agent Executed Protocol Covered Document (2% % Implementation Date
%, M#% Agent 28, fth 5 Adhering Party (Z5%F L C. 47% Agent @ *43% Non-
Agent Executed Protocol Covered Document FiEfLZ1E1E 3 2 HERR Z FEBH 45
AEMLZ R L 72b o Al S d R (RFERCElansd, ) &L, 4
Non-Agent Executed Protocol Covered Documents (Z D& LT, Hi%HIZ%h
TMAECTEbDERRIND,

Agent & il F Y EHE OWE N IBOR Fallbacks Protocol % #L#E Uiz,
Protocol Effective Date M RTIZ, ¥4#% Agent 2% Protocol Covered Document

THDET T VIR LR LREE LTCRE. E5R50°

BFEE KX, Protocol Effective Date (2 33\ T, IBOR Fallbacks Protocol T4
SNFEEEZET LD E LTEESNSD (2720, afEEK2Y Protocol

43

FEMEO2020 HIER 7 v 7"« T U RF 4 7 s



Covered Document T & 5 5 &I RS (EFR 4.C (Protocol Covered
Documents & /277 7?) #ZM, ) o ) o Agent X OFHFTT O mE D
Protocol Effective Date @ RijiZ IBOR Fallbacks Protocol % #t#f L 7235 &,
Implementation Date & Protocol Effective Date o i (Z## f& < 412  Protocol
Covered Document {Z IBOR Fallbacks Protocol {2 & 2 E1E & flAiATe Z L 1C
DWT, MEDBEMEZED D Z L EZMRETT HMERD D,

Agent 2% IBOR Fallbacks Protocol % #t#£ L 72#%, Client % Agent Protocol
Covered Document TH A7 VT VIR POYUEFITEMLEBE, £
IRBDM?

4 _T D Clients (UIHFE 7= Clients < 3_T? Clients) #{LHE
L C IBOR Fallbacks Protocol % #t#E L 7= Agent 23, ISDA 7% Agent X i3 AH T
5D 9 BZITHHE L7205 Adherence Letter 2 5258 L 7= H D% I(Z, Agent
Protocol Covered Document C & % @G AT Client 2B L7254, s
AdheringParty (- W AHTFT) & DM CTYUZEKDOLREIZOZRHIEOAE
DZRWRED . #Hr Ly Client IX IBOR Fallbacks Protocol (2B W T S5
BEICES DO ETDH, Tiid, FH LW Client DB ENTRFIZAET D Z
b LT o TR MEEINE, SURIEIEEMAIANLTSZ B2 XK D, H LW Client
EAHFTT L OMIICE TS Implementation Date 1. 4% EFEERKITH LW
Client BN S 7=H &5,

7272 L. Agent 2NEEE DFRE T % O E S 417z Clients DA & REE L T
IBOR Fallbacks Protocol % #t#t L 72354 (2>, Platform % i@ U C %%
Clients Z ERAICHRE XITFFE L725E)  AFEEH L Client & fih
77 Adhering Party (- FE W #HFF) & ORI TEIESND 72HIZ, ISDA 23
Agent SUIEAH T 5 D 5 BZICHERE L 7-35 7> 5 Adherence Letter 252 fH L 7= A
D . AgentiL. AgentProtocol Covered Document & 5 m4EZKIZ BN S
7= LU Client OB (47% Client OB | EIA 5+ 52 &1, ) %
IGET DV ENHD, YZH LW Client EMHFHF EOMICBIT 5
Implementation Date /%, Agent?7® Platform % i@ U CX45%81 L\ Client D751
& ¥ & fih /5 Adhering Party (D E W AHF ) IZxfL TlrET HHE LT
Platform LIZR xS HH 705,

. Client 28 H & IBOR Fallbacks Protocol Z#t#E L., %3% Client 2 XEd 5
Agent b F 72 243 Client % X3 L T IBOR Fallbacks Protocol % #t# U 7= 13
4. Protocol Covered Document @ Implementation Date XV 22725 D> ?

Agent 73 Client Z {{E L T IBOR Fallbacks Protocol %z #t#: L. 43% Client %
F 7= B b OMERIZH-S % IBORFallbacksProtocol Z#t#E L7234, Agent 3
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5% Client 2 fREE L THH#E L 7= Protocol Covered Document @ Implementation
Date i, LLFD S BLWTFNNRIEBRT L0 L7225,

(@)  ISDA 230 F 5 XiH 5% Client © 9 H#&ICHENE L 7= 55 Adherence
Letter 25256 L7 H

(b)  ISDAZMHE T XiTAgent D 5 B ITHEHE L 723 )> 5 Adherence Letter
ZzfE L7-H (XX Agent 2 RFED Clients DA 2B LT IBOR
Fallbacks Protocol Z #t#4 5456, Mi% Client B EEA L < ITFFE
SN HELTPlatfom LR rEINHBE L IFREALELTO
ISDA 73 #H F 575> 5 Adherence Letter 25218 L 72 H BMZICBIR T 555

f. HHH)

Bl 21X, T NEONHAE L, RIZ Client S EBEHHEL . T b Hi%

Client 2 fVEE L T Agent 28 Uit L 72434 . Implementation Date (3 247% Client
DHPUE L7=H & 725, 52 Protocol Effective Date D EITIZFHEA L72HA
438 9~ % Protocol Covered Document /X Protocol Effective Date | Z & 1E X415,

Z }U & % Protocol Effective Date D# 125642 L7=33A . 247% Protocol Covered

Document /%, ISDA 732%43% Client 7> % Adherence Letter #5258 L 7= H (ZfE1E

INn5b,

. Client % LB L T Protocol Covered Document % #5#& L 7= Agent 23, 4%
Client % X ¥ L T IBOR Fallbacks Protocol Z #t#: L. ¥4 #% Protocol
Covered Document % #fi & L TW7a Wb @ D Y% Protocol Covered
Document Z 1B 1ET 2R %2 A3 DD Agent 2% IBOR Fallbacks Protocol
% HL#E L 7= T, Non-Agent Executed Protocol Covered Documents @ & 1E
ZRE S Client & LTYH#Z Client 2% E L7284, ¥i#% Protocol
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#£ L . Non-Agent Executed Protocol Covered Documents D& IE % i L5 5
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T Agent 2 2 fiAE L, 2>o. Agent1 2NME EHENRZ 49 % Protocol Covered
Document (Z£% % Implementation Date (&, LA T @D 9 H W R R < BBk 5
H&7Z2 %,

(@) Agentl 3. Non-AgentExecuted Protocol Covered Document # f{&1E9 %
H O OHERZIEHT 5 DI R D EZREME L 7-b D L ARSI H
(IBOR Fallbacks Protocol ® /X5 775 =7 3(g)(ivV)IZE & H i, & 10.C
(Agent 73 Client 2 /CEE L Thiid L TR b DDIEIEFTT 5 1R &
# 95 Protocol Covered Document /4, Client 2 /2275 Agent /= L -
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THLHET S = & T, IBOR Fallbacks Protocol (ZED < EEIER 2 S5
20 ?) Tl Eh5, )

(b) ISDA 23 HFFH X Agent2 D H HEIZHAE L7=FH 5 Adherence
Letter 25258 L7=H (XiX Agent2 2345ED Clients DA & H L T
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Executed Protocol Covered Document Z & 1E 3 S HERR A GEB] 3 5 (2 & 5 FEHL
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AELA L L2 D & A7 ST R) BRSNS,
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FHO—HE L THTOLERH D,

WMHEN ) RXR—v g3 VERE2BOELEL LTHET D2HA I8V T, ISDA 2002
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Protocol /Z.%//% /Adnhering Party) Tb 5 & D& A7 S, (iii) IBOR Fallbacks
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54, MUFEHIL. ISDA 2020 IBOR Fallbacks Protocol @ Attachment 04518 % #H 74 ATe = & 7% Protocol

Effective Date 7> 5% &L U 22OV TR T 20 ENH 5, YL S AT 56, UFEIL.

% Y FHFHDZ DI IBOR Fallbacks Protocol Z #tHed 2R % (CUT—T7 HEFEDBETHHE L TV D56,

Y EENZOBRMHET D LX) IZB T AR —EUKHET 2 BMOXLF 21BN 52 £ OBERIZON

THRFTIVERD D, GFEHIL, YRS T D8O CE 2 & e, ISDA 23AF L7- Template
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&& 75, / ( /The [Remaining Party] andthe Transferee agree that, with effect from
and including the [Novation Date], (i) the terms of the Attachment to the ISDA 2020 IBOR
Fallbacks Protocol published by ISDA on October 23, 2020 (the “IBOR Fallbacks
Protocol””) are incorporated into and apply to each New Transaction, (ii) the Remaining
Party and the Transferee will each be deemed to be an “Adhering Party’ with respect to
the IBOR Fallbacks Protocol as between themselves, (iii) referencesin the IBOR Fallbacks
Protocol to a “Protocol Covered Document’ will be deemed to include references to each
New Transaction and (iv) each New Transaction which (A) references a Relevant IBOR
““as defined” in, or otherwise providesthat the Relevant IBOR has the meaning givenin, a
Covered ISDA Definitions Booklet (regardless of whether such Covered ISDA Definitions
Bookletis incorporatedin fullin thatNew Transaction), or (B) referencesa Relevant IBOR
(howsoever defined), will be deemed to be a Protocol Covered Document to which,
respectively, paragraph 5 or paragraph 6 of the Attachment to the IBOR Fallbacks
Protocol applies./ ) 8

IBOR Fallbacks Protocol I & 7=, IBOR Fallbacks Protocol {IZ W\ T S A EIE
%17 9 AE L. Implementation Date (Protocol Covered Document Date 734 (22139
LA, MUiZH) 226, £ Protocol Covered Document O — 24925 & EH T
W5, Tbb, 2 4FHE M Protocol Effective Date M RijIZ IBOR Fallbacks Protocol
ZHhit U 72354 . IBOR Fallbacks Protocol (2B W THM SN AELEEZTT I AEIL.
2 FBEICHIUE LTS oMHER  (Protocol Covered Document Date 73 (2 £k 4
LA, YEH) D, YEYFEAMIZIH VT Protocol Covered Document D — 3
EHERT D, 727120, LW+ — "y 7 K OBHEEE 2 FZERICE O S BRI,
Protocol Effective Date & T#h /&4 UZavy, %% Adhering Parties 2%, Protocol
Covered Confirmation (2 & ¥ #7E 7205 %, Implementation Date % CT& ¥
Protocol Effective Date AijiC, /X—3 = > L7zHA, YklGlix, / X—va v
O — UM EE L Y FEE A Adhering Parties T2\ & & Tdh - TH., Protocol
Effective Date 7> & IBOR Fallbacks Protocol IZB W TR SN AEEEEGTeh D &
4%, ZiuE. IBOR Fallbacks Protocol (2B W TR SN AHIEIEZIT I AEN,
JRXR—=a CENTERBNR D FREO AR T 5 Z LI2 XD,

Form of Amendment for short-form bilateral adoption of the terms of the ISDA 2020 IBOR Fallbacks Protocol in
existingagreements (Principal Version)(> /X7 7' 7 1 5B+ 52 L1 T 5,
Transferee 7% Protocol Effective Date M HijlZ IBOR FallbacksProtocol Z it L, ZD 728, / ~N—3 3 4D
B 5| o4 %535 1% Adnhering Parties & 72 5554, AdheringParties @[] C IBOR Fallbacks Protocol 73%) /1% 4=
L 72 #% 5%, IBOR Fallbacks Protocol IZ5E > C / ~_—3 3 U # D S| & 153 % Adhering Parties D& & % &
ez L L2, ) _—v 3 STEHEGBIC IBOR Fallbacks Protocol |2 33 T AR S HIEIEE fA AT I
b1z > TYHELFIIAE L 72 D,
8 U LSEHERT25E . SFEIE. Y FE1Z D% IBOR Fallbacks Protocol % #tift 32 4k
DL UL =Y FEEDBRICHHE L TWDIGE, Y FEEDZORUHET 5 L &) 2B 2 ~—8uTxt
JIETHBMOLEZZH LD L DBERIZOWTHRTOLERDH D5, BFEIL LRRILITHIS T 28
D XS % &Te, ISDANATE L 7= Template Form of Amendment for short-form bilateral adoption of the terms
of the ISDA 2020 IBOR Fallbacks Protocol in existing agreements (Principal Version)> /37 75 7 1 # & MR4 5
ZEHTED,

48

FEMEO2020 HIER 7 v 7"« T U RF 4 7 s



12.

13.

B, LR 5T, mMEEIL. BETS ) RN— g VEKIICBWT,
IBOR Fallbacks Protocol @ i A#&iH & U CHAREICHRET D & LWnWiZA 5,

IBOR Fallbacks Protocol D%t 5 & 72 A KRB X IIKHEZ N CTEETH I ENTE
LM

ISDA %. Adhering Parties 2321 F D B IO 7= DIZMEH /REZRBEE O SLE 2 AFK L
7=,

(1) 1 XixE#HOEH % IBOR Fallbacks Protocol D40 SRS L, HEHEE N
BT L5013, S 7+ — Ay 70— IERR EORET %
/\//ﬁ%ﬁm EDD T =N Ny L—HIELEOLEZEZDD
&

(2)  IBOR Fallbacks Protocol ® HRJIZF W\ T, fihdERE % [Additional Credit
Support Documents] i3 [Additional Master Agreements] (Z&H 5 Z &

(3)  IBOR Fallbacks Protocol ™ HEJIZI T, AFEIERTOERICR D KEL
A ET 52 & (BREFIERTOFEHITRDREOFEMICHOVWTIL, H
[ 3 (IBOR Fallbacks Supplement /Z/7/& 95 & D7~ ?) K OVER 5D (#4
S CALZEIEFT PV —a4 7 P T 0 N LEGE, F o280 ?) 25
MR, )

NG OIEDOXE L, ISDA Create THAHAIRETH 5,

IBOR Fallbacks Protocol (Z X 2#E1Ei% [Spread Provision] (20144E5H 12 B (Z
ISDA 28 /a3 L7z ISDA 2014 Collateral Agreement Negative Interest Protocol {Z &

EIND, ) ZERTEIN?

IBOR Fallbacks Protocol @ Attachment ™37 75 7 7 (%, IBOR Fallbacks Protocol
\Z X B {EIEIL TSpread Provision] (ISDA (2L Y 201445 A 12 HIZAER ST
ISDA 2014 Collateral Agreement Negative Interest Protocol I EFR S D, ) (LA

[Negative Interest Protocol] &5, ) ZHERLBRWEED TWD, Lo T,
2 H 34 7/ Negative Interest Protocol K TY IBOR Fallbacks Protocol 0 3 5 Z kU L 7=
%4 . IBORFallbacks Protocol ™ 45IH 1% Negative Interest Protocol i FH % #5155 b
D TIE72WN,
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https://e.isdacreate.org/new_release/Fact_Sheet_ISDA_New_Document_Packs_Outreach.pdf

14. 1BOR Fallbacks Protocol @ Attachment %5 275 7 3(a)i%. 72¥ IBOR Fallbacks
Supplement %> & [THB-THFIX-Reuters] ZHIFRL TWBD 0?2 £7=, [THB-
SOR-Telerate] {Z2WTIZE S RBDNn?

IBOR Fallbacks Protocol @ Attachment @ X< 2= 7 3(a)ld. Protocol Covered
Document 73 19911SDA Definitions X % 1998 Supplementto the 1991 ISDA Definitions
ZALIRIA N TWDIGEITHEH S D,

1991 ISDA Definitions |, % - f&f%4F| (Thaibahtinterestrate fixing) (285 L —

e AT arEEATHRNWZ®, 1991 ISDA Definitions % A iA AL TV 5

Protocol Covered Document 1%, M¥ZEREICEDDH LBV . ¥ A EESH (Tha

baht interest rate fixing) (ZfRDL— K « 72 a U ESHRTHLO TRV, L

7278 - T, IBOR Fallbacks Supplement | & % # A 5454 %] (Thai baht interest
rate fixing) ([ZfRH L — bk - 72 2 VICEEET S HIEIX, 1991 ISDA Definitions
% R A+ 3A ATV B Protocol Covered Document IZIZREHE L72anW b D & 725 (2 LT,
BEHEX EFLGAICBWTHIBRESN b D L D) |

1998 Supplement to the 1991 ISDA Definitions i, [THB-SOR-Telerate] %8401 L T
W5, ZOL— ~ME, FERIZ 1998 Supplement to the 1991 ISDA Definitions {2/l %
b7z [SGD-SOR-Telerate] (M ELD Telerate A7 U — 2 3[E—) & K4y
XA T XD ICEFREINTWVWD, [THB-THBFIX-Reuters| 1%, = D%, BMOD
Rate Option & L T 2000 ISDA Definitions {2/l x H4L (7 A2 &R 1212 &
%, ) . THBFIXPage Z &M L., (Vo HAR—=/LTIE72<) S 27 @ Banking
Days (2000 ISDA Definitions IZE % 415, ) 1T U CHRET 5, 1998
Supplement to the 1991 ISDA Definitions (2 %15 %5 [THB-SOR-Telerate] (2006
Definitions {2 X V. 4% Reuters Screen ABSIRFIX01 # &4 5 L HEESH
7o ) KO [THB-THBFIX-Reuters] (2000 ISDA Definitions {212 & 41, Reuters
Screen THBFIX Page # &9 %, ) IT%ERICFELCL—hE LTRAINDHEDT
L7722 & 225 IBORFallbacks Protocol (&, #7 L V> IBOR Fallbacks Supplement (2
FU T, 1998 Supplement to the 1991 ISDA Definitions Z#H A IA A TV DT U /NT
4 7 5l Tod o> T [THB-SOR-Telerate | =M 4 % & @ 2% [ THB-THBFIX-
Reuters] DL — K - 772 a V22T H550L LTEESNDZEEZEDD
HOTIERY (ZHUT, HET I AT 4 TERENZOWT, LW+ —Ny 7
WX OEFEEZELIELZEIRDTZDTHD, )

[THB-THBFIX-Reuters] . 1998 Supplementto the 1991 ISDA Definitions (Z % ®
EO NN T=8, 1998 Supplement to the 1991 ISDA Definitions z #HA3A A TUN 5
Protocol Covered Document /X [THB-THBFIX-Reuters] 245 4 O Tld7e< .,
USRI BT, IBOR Fallbacks Supplement 7> & BB S u7=,
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15. ISDA 2018 Benchmarks Supplement Protocol }Z%7 L\ IBOR Fallbacks Protocol &
RIUH?2ZLT, WINP1 DOHEHHETDEIZENTE DN

[l CH DO TiE7Zev, ISDABenchmarks Supplement (%, EU Benchmarks Regulation @
T =T 4 7 282 K OBEBUE ~DNEST 22T 5 7291 ISDA IZ X D ER S
. v k= (ISDA 2018 Benchmarks Supplement Protocol & #r&ivsd, ) & &
12 2018 AR I NI H D TH 5, IBOR Fallbacks Protocol i, 24453 23 22
72 IBORs IZHT LW T +— Xy V2 ED LT L aREET 5, Hilcfftsinic
Mo7Ta hanrThb, ZNHIENEEBIETH VMO T r haLTH D |
IBOR Fallbacks Protocol % #t#: 9" % 7= (2 ISDA 2018 Benchmarks Supplement
Protocol Z L 721772 b)) Z &3, ZoWbFEEETH D, L,
oo hand, BRSNS EIITEE T 5 X o ITERS Ty
%, 2018 Benchmarks Supplement & IBOR Fallbacks Protocol & @D Bg4&I1Z B3 53¢
HFLZ DUNTIE, https://www.isda.org/book/isda-benchmarks-supplement/iZ ¥ = 41T
W5 FAQs K'Y = B — &S,
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B

X # A: EEHER)72 Calculation Periods & Ot T8 MR S8 SR WIEERER R
Calculation Periods ~® 7 x— )L\ 7 D>

Yig s J— (F72bb Designated Maturity iZ 3f 55+ % B [#) 12485 Relevant IBOR Lgkl— M id, YT —I148B Relevant IBOR (T2 b b, Designated Maturity
2 {E A K I2BE Ik Sh e XX LIBOR Rate Option i2 DU T i Non-Representative & 72— BENZE AN I i-A oD NP AR - M o RPN C CVEA 1Ol 20 F- a1 2k Sy v g
Y —VERFERRVE A, EREFEUIEEE AR ARLEEL— FRERENh

ok ?

nnz

50 ET D (URYHK L— b BAF ShizVWEA . Calculation Agent B4ED S

o 7 A= —OHANICBNT L— P ERETD bDOL T3, ) .

YBFF—L Y RVTRTOT FT—XiZL VENFTRTOTF — Ik 5 Relevant
IBOR 2% 1 A W Iz P& IE & hv 7= X% LIBOR Rate Option & - T Non-
Representative & %2 o272 ? (372 4bH, Nearest Long Rate X it Nearest Short
Rate R F IR TH 52 ?)

l e

Index Cessation Event 73%/EL7=%H M L7 72541 (Index Cessation Effective Date
%, Nearest Long Rate /% Nearest Short Rate SNFIIRFAITEL 2 H|MIDOH & 72 0 |
Designated Maturity DIIZ %5 % Relevant  IBORZMEARICHIIARGEL 72 5 (X
{3 LIBOR Rate Option =5\ Tl Non-Representative & 72 %) ft #10 H A #% 12 & % 4 Mgk L — Mk, Applicable Cut-off TimelZ 8 W T EE TR EIAR ShTVS L
DA, YHA) . TA—ANy I REASH D — FT® 3, Relevant Original Fixing Date Z—% %% [Original IBOR Rate
Record Dayl (235453 Applicable Fallback Rate & 72 % ,

R o &% L — MiE. Interpolated Rate (3724 %, 2006 ISDA Definitions D& 7 ¥ a3
8.5 fE > Nearest Long Rate & Nearest Short Rate & i2 & ¥ S AET3Z itk
Wiz S TREShZV—1) L5,

Relevant Original Fixing Datetz —%t3 % [Original IBOR Rate Record Day] I3
i} % Applicable Fallback Rate#%. Applicable Cut-off Time % Tz ARXi#ft&h

TVRVHR?
¢ =92}

%ML — b X, Applicable Cut-off Time Ff R THR A X ZAREh TV 3

Fallback Index Cessation Effective Date 23%|3% L T\ 2\ RV . Applicable  Cut-off Applicable Fallback Rate® 1 TEIE® [Original IBOR Rate Record Day] i3t
Time [ A T334 % TV % Applicable  Fallback Rate D' Gt [Original > Bt 35boLed (% Origina IBOR Rate Record Day 2% Relevant Origind
IBOR Rate Record Day) (Zxfitid™% b0 24 fi& L% (X4 3% Original  IBOR Rate g Fixing Date & —E L RV 2 LR b5 RV .

Record Day] 7% Relevant Original Fixing Date & —£ L7z Z L2 B720)

Fallback Index Cessation Effective Date#3FI3& L TV 2 2?

(=4}
v . . .
WL — ik, "—R L5 RFREXEML TS, X— L2235 RFR BARXIE
# 0 Applicable Fallback Rate Z#3ifl& 3. N—ZA&L2Y A2 + 7Y — » L — #EEEhP. 2o, ¥ RFRIZHK B Fallback Index Cessation Effective Date 3%
b (RFR) #7a BRI feaiar. L%l 2% -0 Applicable Falback Rate O R LTVARVEA, U3k RFR & XEL T3EH QB T, REICRETA
WER B, —> RENLRFRAMEA &h 5, Calculation Agentix. #—d Applicable Fallback
vz Rate & I8 L7z X —2 L7423 RFR O # X (37— OBVICHIES 5720
N—RALRBYARZ 7 Y—+b— FZ2W T, Falback Index Cessation R ERHEEN—2L2% RFR ZAHLTITo%%, H—® Applicable
Effective Date REBIR L TV 5 5 ? Fallback Rate® %2 & ® — # & # k¥ 5 Bloomberg Index Services Limited (X
1% O AR RRUE) BARLER T LY FZEATEH0 LTS,
9
A 4

B 2 HB S, PREUTIUIBHFLBICE > T, N—RL25 RFROMKHE L — |
& LTHERE S iz L — 128 Applicable  Fallback Rate DLl 722,

UL — P BRI 0O OARUIRES N TS T, »o, YiEL— ki
Wig L — bk, BET3ERS . PREFUDRHLRICEo THRSA TR, . £ % Fallback Index Cessation Effective Dated3EIR L TV ARWVWEA, Ykl —
2o, FIHMETHS »? FPEXELTHIEBACENT, RECREXIARSEh LV —FBEASH
3. BRIV FRERZVH, #RIShEE LV —FMZ2WT Falback Index
l Cessation Effective Date% B3R L iz 3 &+ WIBALD Applicable Fallback Rate

=%

REHAEh3 (ERARL— MIBRICXoTRRS) . L., Caculaion

Agentit. #—® Applicable Fallback Rate & H.#¢ L 7= X4 SmIEAz D L— b D)
M X bk 77 — DR WIS ST A7 IUE 2 B a2 SRIBA O L — ikt
LTfiolkt ., B—0 Applicable Fallback Rate ® E#D —#HE MR T 3
Bloomberg Index Services Limited (X i%% DAMEBIRGEE) BAR LIRS
vy FHEATS b0L T3, SRR OL— FRFFRELRSEE. SbR37
=Ry s EEDDERD HB,

UaEl — b ik, BES3ERS, HRETXIIRB LBIZ Ko THESh L — b3, EL, Calculaion
Agent 1X. #—® Applicable Fallback Rate & i U 7z #i 3L — h ORI WEX 12T F—OBVVCHIES 70

CHERREZHEEL - PICALTITo®. B —0 Applicable Fallback Rate D E&ED —~ M2 WK T 5
Bloomberg Index Services Limited (Xix% D&MFEMBHLE) RARLEAT Ly FREEATIbOLT
5.

* ZOMKFEIL, SORKTHBFRIX x5 LTy (ZhHDL— haRHET HI2H7> TUSDLIBORKEK D FX T —X2 &2 R T 570, 7 7 —FBnE TR
2. ) o ZORKF, HHIND 7= ANy 7OMETHY | HEHIL, #@HIND L— N ORFEMIZ OV TIE, IBOR Fallbacks Supplement X UF IBOR Fallbacks
Protocol # R84 % LENR H D, REIZHDH KT 0D bhE 5 #5ED MFE 1L, 1BOR Fallbacks Supplement & (8 IBOR Fallbacks Protocol (238 W CiEH b= BWE A4
AN

** [Linear Interpolation| 7233 & 72\ & 5 Calculation Period (A % 7 #IRIC O FEAEHE (K 72 11 [#]) 2% Designated Maturity ® #if1 &L 0 4 & WA (BlxiX, 470 A
@ Calculation Period |2 2V T 4] 3 72 H AR FLIBOR # M 32 & S TW=#4) . RelevantOriginal Fixing Date | —%t3 % [Original IBOR Rate Record Day]
BT D7 4=y 7 « L— MNE, @EEEB LY Applicable Cut-off Time & TIZARITRMESh/i-bD 4%, 727 L., Calculation Period 7% Designated
Maturity ®#1 [ L 0 & EWIES (FlxiX. 4 2> A @ Calculation Period (22U T4 6 2> H#e7R & K LIBOR % 972 & STV e 354) . Relevant Original Fixing
Date (Z—%4 % [Original IBOR Rate Record Day| (28} %7+ —/NA 3y 2 « L— LT Applicable Cut-off Time £ TIZ/AFE TR S22 vz, BT Origina
IBOR Rate Record Day IZ B W TARI NI ELD 74—y 7 « L—EBUDVICHEHEND,

*** 2 A A7 7 LIBORIZ DWW TiX, NWG Recommended Rate X [% 4 i% L — b 23 42 S 4172 W55 13 Modified SNB Policy Rate & L #EIC 7 +— ANy 7§ 5, Z0
fh > IBOR & 13572 W | NWG Recommended Rate 28 fF7E L. & Ok %i% L — MZ -2 T Fallback Index Cessation Effective Date 7% £ >k L 7= 54, Modified SNB Policy

Rate~® 7 # — /L 3wy 7 (3 Al S vy (H#ELE &% NWG Recommended Rate 23 7 7E L 72 WA 12D IC Modified SNBPolicy Rate 23 fl &5 7128, ) » Zhi,
NWG BAKRT HAA AT T LIBORZZMT L Fy v vapimiFOMELE (ZH00nbMRTE 5, ) L—H LTV,
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X B: FEEAERY 7R Calculation Periods ~®D 7 #—/)L2N v 7 O HA*

I TLinear Interpolation) #3 M &h5 LIERE LTG5 ? B & A (#2889 72 Calculation Periods R U° [ H5HH | 23 Shizv FEEH R
Calculation Periods~®D 7 # — A S v 7 D EA) 28R,
v
27 ¥ a v 83 Reset DateiZ i 5 L— FBRET BEDICAVLNS AV & Reset Date IZ#5i)} % Relevant Rate 1. &2 ¥ a2 > 83 IR,
Rate Option &4k % Applicable Rate ® 7 F—#%, {EAMICEEESAE (iIx |—————P T BRTAERMME VBT LItk RES 3.

LIBOR Rate Option ®# & Non-Representativetz 2 o ) #» ?

9]

7 vav 83REDLATNBEEEBY, 2250 BORV—FF (5b—FiX

\4 Designated Maturity?3, FIFAATRETHY. >, Non-Representative TbH R\

% — iz Calculation Period Co ding Period

1:7_ av 83 l;_id% . Y% X [Linear Interpolation] o 7z DICRED L’ o Eiéiffgiﬂg;??brzizi kg;'ﬁ%;‘% ?:6 g‘s)oznl’l?gﬂsgﬁ

Designated Maturities & &8 LT 5 2> ? Designated Maturity?3, FIFAATRETHY. 2>, Non-Representative TbH R\

— M 233 B TS o THE LTS Calculation Period X i:Compounding Period

DREEXYVREEVHDO THS LEELTRESNDIbD LT B, ) 2BRTIE
RBM ORI > TREST B LB TEDL ?

RicEOHPMOL—k LKz
EVHIE 0V — 2% HRE
32 (X ¥ LIBOR Rate Option D
£ iX Non-Representative) o
eH, Wiz
=42

€739 83ICHV, Resd Reset Date {23} % Relevant Rate fX, &
Date IZ 351} 5 Relevant Rate 7 ¥ a v 7.9@)0)IC B BAERICRORE
X, Y@mRicEOEEoL— &Ehd ($abb, Y27+ 7Y—+b—F
RUKREREWEROV— 28 1, Payment Date {2 532 o T L— h 238
B4 2 ERAEMERCDZ LI T35L5, Ny IU—F-v7Ehi
ryRkEERS, Calculation Period (X i¥ Compounding

Period) @] Hic KO BFHKEh, 27V

y FRMBEEShS, ) M. B 728

®B) .
v
Designated Maturity 2% & & & v 7= ¥ #% Floating Rate Option 4% 3 W Reset Date 12351} % Relevant Rate bx, ¥ 2 & = ¥ 83 Ic itV YBEREKLE
Applicable Rate# {H A By 12 BE IE &7 XX LIBOR Rate Option IZ DUV Tk > % D Designated Maturities # 4 % IBOR V' — F 2B RT 3EHRBMEZHAVE

Non-Representative iz 72 o 7= b ? LIZE W RESHS .

=92}
Nearest Long
Rate X it
Nearest Lo.ng Rate (¥ 72 b fp N LIBQR Rate Option O.ﬁ ﬁl:.l‘.t Non- g;aée;;ﬁgf;
%ﬁ?ﬁi'gfgé; Z)Cféi%j};alg; ;_e_"‘;)d ;{;“L“N?;"ZSO;‘::A"QR::"(O; ng PREELRN Reset Date 23V} % Relevant Ratetx, &2 ¥ 3 ¥ 7.9(a)(ii)iCE® 5 HHRICH
5. LIBc;_R Rate Option @ #§ & & I Non-Representative T 72 \Y . b, 0z LR SN DE om Do ol R et aiere

» v— 3 5. R U—F-v7 = Calcul Period
Calculation Period X X Compounding Period @ i i & b RicEWEREFT 5 PERILETDEDS A o P8 e SHETer (Fiter] (G2

Compounding Period) DO¥Mick ) BFHEEh, 27 Ly FEMESH
IBORD 7+ —) OMMIcEs. (E7¥ar 7.90)()OR &V EESHE) 3. ) (M, BEEH723E) .

£ 7 ¥ s V85 EDBEIE Shic &AM IR D FEIE HTED ?

l [Z9%

% B Reset DateiZ i} % Relevant Ratetk. Interpolated Rate (¥R b b, &
7 ¥ a v 85I #-3 ¥ Nearest Long Rate & Nearest Short Rate & 0 7% #K

RO B®BEENBL—F) Lied,

*

Zo7u—F¥— ik, EE/ IBORRate Option (SGD-SOR-VWAP () THB-THBFIX-Reuters Z & <, ) (248 % [Linear Interpolation] 2N #AH Sh 2 &fEESHL TV
% Calculation Period (23 Jfl &41 % IBOR Fallbacks Supplement @ E ¥ % /19, XF CE & b &2 v a v &5IL. IBOR Fallbacks Supplement (2 X ¥ &1 &i17- 2006

ISDA Definitions D7 v 2 V&5 &2md, MRILH HRLTD HihE D55 O 5L, IBOR Fallbacks Supplement /% (8 IBOR Fallbacks Protocol (23 TE®D b= &
WAHT D,

ZoXFEIF, #@HSND FloatingRate Option 7% SGD-SOR-VWAP X (¥ THB-THBFIX-Reuters T& ¥, [Linear Interpolation] 23 & 2 &8 7E S fu/= Calculation

Periods % %f % & LT\ 72\, [Linear Interpolation) 7% F & 112 & 57 & #17- Calculation Periods (Z4% %2 SGD-SOR-VWAP }¢ ) THB-THBFIX-Reuters @ 7 # —/L/3 v

71220\ T OFEHIE IBOR Fallbacks Supplement & 7 2 3 > 710 %, [Linear Interpolation] 2% H &N 25 LIEE SN TE 59, 23>, Designated Maturity £ 9 b4

Calculation Periods |2 4% % SGD-SOR-VWAP J 1} THB-THBFIX-Reuters 0 7 #—/L28 » 712 ST OFEHT 1Z IBORFallbacks Supplement 0% 7 & 5 > 711 2R, #HH S

U % FloatingRate Option 73 SGD-SOR-VWAP 3 % THB-THBFIX-Reuters LA #k o = %72 IBORRate Option T V|, 7>, #%49 % Calculation Period (= [ LinearInterpolation]
DA ENDHEHRESNTOARVWEA, MEA (2457% Calculation Periods % Designated Maturity & W H45 W\ 2237 HF . SGD-SOR-VWAP X (Z THB-THBFIX-Reuters

PS> %72 IBOR Rate Option {22 T, [Linear Interpolation) 2% H 412 L8 E & AU TV 720 Caleulation Periods IZB T2 7 + — AN v 7 O #E E2Rd, ) &5

HA
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