Safe,
Efficient
» Markets

2021 ISDA INTEREST RATE DERIVATIVES
DEFINITIONS 4% HE &

2021 £ 6 A

CHE  AFHICHHOERIIERIRMEOAXZHWE LTH Y, Wik B WTd X OIEME, Tatts X tEatkico
ERAFZRFIAET 20 TRHV A, ISDALSLTIKZDOXf Ly 2 —, B, REABIET P4 =i, 4
FERICERIL L 72 2 L IC X DV IESENE 23BN E L2 v 2 BECO LT EE 2 AVEHA, AELZSHINE S
. AFECBWTHAINTW 2HIFICO ZTELICHEFEE 35 729 12iF, 2021 ISDA Interest Rate Derivatives Definitions
(ZONBFFa Ay 2EARET) BLXUMHET2 FFa 2 v F2BRL, 2o, LEAGAICE., HMROWS 2152
ZeEmlBEHO i LET, AFiZ, ISDADORYICIVEERET v 77— FENZ 2 BB D T, ok dlFhices
WTHEREBITONLEEETZRML T W e BH Y T, AHCEVWTHWIMETH > T, AHICBWTEELT
Wb Dk, AEARKEHTAK SN TV % 2021 ISDA Interest Rate Derivatives Definitions ICEWTED 2 BHEEA L
T3, MEORLHLE D 2562 EXREMNZICHE T REGBEZRE. 27 v 3 viF 2021 ISDA Interest Rate Derivatives
Definitions D+ 27 > a v ZR$Td D& LET, AFiZ. ISDA 282021 F£ 6 Atk L7z [KEY CHANGES IN THE 2021

ISDA INTEREST RATE DERIVATIVES DEFINITIONS ] @ HAGESERE L fEE b D TT,



https://www.isda.org/a/BNEgE/Key-Changes-in-the-2021-ISDA-Interest-Rate-Derivatives-Definitions-June-2021.pdf
https://www.isda.org/a/BNEgE/Key-Changes-in-the-2021-ISDA-Interest-Rate-Derivatives-Definitions-June-2021.pdf

10.
11.
12.
13.
14.

AV P BE DT D QY i 3
B AU I ettt 3
2006 FRRERE D O OESHFEL L CFHDOEE R oo 5
Calculation AGEnt HITE ......c.ooiiuiieieiieieeeeeeeet ettt ettt ettt ae ettt teeneene e 5
Hye BHAFIB K THAR oottt 7
Fixed Amount & Floating Amount D FFEL ......ccooiiiiiiiiee e 12
Floating Rate OPtiOn .........coviriiiiiiiiniieieiienieee ettt sttt ettt ettt 14
Overnight Rate RFR (BHYIRFR) DI Y RV Y QY e, 19
A Rl | U UPRRPPPRRII 19
Swaption,/ Optional Early Terminations DHERITHE ......ccooveveieeiieeeeee, 29
Cash Settlement IZBHF B EITE ..voovoverieeee e 30
SBEITBET BHUTE oo 42
TYRNTTRITE BIETR oottt 42
INFRETEIN oottt 44



OV = 8/ A3 N4

202146 A 11 H. ISDA IZ 2021 ISDA Interest Rate Derivatives Definitions| (2021 &
MEFE) #AFLE Lz, Zhid, 1985 ELIEARENTWD, JEHER]T U ST
4 T DEFREDRHMTT,

Code of Standard
Wording.

2021

Assumption & Definitions

oo S Definitions Definitions Definitions

INET, ERBIITGOHAICEOETH IV AL PO TERINTEE LI
Bz 13, ZEEERFELZRET 272D 0OF LWERFREE (F7213Z8eH) HABNEIZR-
AR ETY, £lo. K VIRRARERERLERGEIIE. BEFOERELEIET S %
AL, MGEETER LEEELZMR - BT, ERBEZOLOZHBALL TVE
T EITITHHAR SNI@RT VAT 0 7 OEREZ, 20011 A1) )V —23h
7= 12006 ISDA Definitions] (2006 fFERiE#EE) T LT,

EDH%, MAN—ADAL T 7 A= a b EFALT 7 A= a r~OBT, R
HI 7 e faig 2 5 & Lol de o i, ROIERET ORMIER e L T U T
A THHITIIRE QBB H Y £ LT,

ZOFER, 2006 FEREFREICIZ TS LA EDOY T L X v FviBINENR, oS5,
L K 72> TNDDONRELKTY, 2006 FIREREIZESWTEEI SN HEHA Y ¥
T2, WMAINDETOSRE (BLOZEDY A7) #RRIZEET 5729121, 2006
FERREFE DA L 2006 FFELUBRICAE SNIZT X CTOV TN A v N EHAGET DHMLEN
HYET, L. FOEBICEET S 2006 FERUEFERKDOLELCHEN., 7L
AV MIEOTEEIN TWDEINEHERT DHDUNENDHT-DTT,

2006 FERREBENAE SN T L 15 E1 FRE L, ISDA EFE D KRR T & #
ENFHLEENTWE LT,

2. A ST HEE

2006 FFREFEE (B OZNLEIO ISDA EFEE) 1TROM+ & LTAERSh, Th
DI DIEIERLIBINL PDF ERDOY T LA F e LTAEESNTWELE, Ll W
TIA L NN Z DO, EOBRENZEORSNZEH LD O E HWrT 5 DN
L o CTEF L, 2021 FERERE TIX. FlEME Eoi=, BITOLRE (7
A NMTEVBMENTZLOEET) NETHASINIEEIZR> TOET,

EFREDOEHICET IHEL L OERDO KE DL, AMEKTH S [Main Book] (ZFCH;
SNTVWET, LrLl, fidzm st o, EELZED LD, —HOT 7 +



U N OBIRNEIE L EFITAO~ R v 7 ZIZHREHENTWET (2006 FERREFHLE & (A
TY) .

Main Book

Compounding/

Floating Rate " : Currency/Business Mark-to-Market
: Settlement Matrix ) .
Matrix Day Matrix Matrix Averaging Matrix

2021 FEfRERED~ R Y v 7 A0 21, Mark-to-Market Matrix <> Compounding/
Averaging Matrix 72 &', FEERYIZ 2006 FFIREFREDO~ MY v 7 A LFE L b Db H Y £7
D, FEICBMENZL0RESNZb0 8 H 0 £9, KR, 2006 FRUEFRE T
AR FE#H S LTV 7= Floating Rate Options (FROs) 1%, 2021 A=hiUE 764 Tl Floating
Rate Matrix [ZHIE SN TWET, £/, BE L ZOFESHE ¥ —DERIL,
Currency/Business Day Matrix |ZFC# S AV TWE T, I T TRtl3 % L 912,
Settlement Matrix [ ZHL5% S 41, 2006 FRRUERE TITEHE O~ M v 7 AZEER TV
BENE SIE L,

2021 FIRERELIL, VTN A M X DEEERT D 2 & Z®ElT 2728, MyLibrary
EWVOARDORBNAER LTe 22— —Af V=T =2 —ATARINE Lz, ZhICE
D, BEMEENKLEIZ > 784, MainBook &~ FU v 7 2D eKEEXHZ D
EAEREIC AR D £ (Wb B, A=Y a VOEE) . SAUCLY, SBET LAY
AR DB 72D £,

2—— %, BEIHEGS Tl SN D 2021 FFEREDOHA SN —V 3 VICHE
BT 7 R8ATHZENTEDLD, L0MEWRT 2D, XL —2 a3 EOI ZAEE
LT ZENTEET, ZOFLWA XTI T 4T 74—~y MZE, BpHN—D
9 VD 2RLFEEREE T T v 7 T4V TRRTEHHIY — L, EEINTHGE~
DNANR=Y T BT A NNV TF AT 4T ars I~ o, T v
~— e, WERRBEHBEER ENEENTWE T, 2021 FIREREIX, XY a7
T TlEe, ERNANMERNO LT IV |BATE, Iy b 74— b XU ra—RL
THIRS 2 Z LM T& £9, MyLibrary ~» 7 7 & 2%, ISDA Online Library 3 X Y
Online Library Plus = — % —DEFEHI B £ TWE TN, o7 a—HF—HOHEM
FA AL HY £, MyLibrary ~D 7T 7 & 2 HFEOFERNICHOWTIL,
onlinelibrary@isda.org ¥ C Z##% < 72XV,

N— 3 U OFEHIT Main Book &~ U w7 AR LTHIZ I TbRET, 2%V,
Floating Rate Matrix O A MEIE S L7255, Floating Rate Matrix (D3 /3—2 3 > 3 A%k
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SINFETHA, Main Book & ENLIS D~ N v 7 XX, FNETONR—=Ta 0 DFEET
T, N—=Ta i, X—TarFEEARBIZIoTEAENET,

7 a—r )V COEMFRERETrE A0—8E LT, 2006 FhEFRLEIZH LV FRO O
B OEENNZ 20 LIZEEIit, BAEMEZ RO/ DIC, 2021410 A 4 H
OB (FiR) ORMNZ, 2021 FREREOHT NN—Ta UHRARINDLZ L2 BXK L
TWET,

3. 2006 FEFREBREN LD XL AERL LI OFEDOETE K

ISDA 1%, 2006 FENEFXEDUESSCLET LICOVWTEBIIT v r—haEfL, %
DFERFFE SN HOMIR K ERET AT-ODOV —F 0 T I N—TFHELE LT,
IO =% T T N—TTOEMPOIMET, ZENLOWENTFELNE LT,
HE ML, 2006 FhREFREICEB W THRIEN 2o 72RO < 1%, 2021 FhREF
THiFE SN LT, XEOEFRH-7-L LT, 2D OKEITEEMICITE
FEHFEHEA,

FEIHNZNBERNFF INDHEEILH D T2, BEOHBEITICADbESL EWVW) HEY
DI=ODIRZ L > TEHFINTWET, 2006 FRUCFEITE D D[RO HE & g
HEENID D ET, EBLIIRBENENTIES R0, ol LThbT e
BonEd, ACETIE, FEREFRICESZYTTCRBY ET2, 29 LEMREICS
W HfilITWET,

2021 FERRUEFRLEIC L 0 FEEIICZEE ZFu, 2006 FhREFREE & Helk U TR B 185 %)
REACIHDAREENDDOIEH D HH D T, 7 X 2 MT LD 2006 FEFR
DEFICE S THRBROIEN G726 I TWAHREMENRH D £9, Fl 21X, B S0
2006 ‘FAR EFRAEIT S S BB T, BAID 45 OF TV A > h DI % KB L7 2006 4EAf
EFRBEICESBEEORG LR LT, REMICER R IREDREZ LT AL H
D E£1,

2006 fEREFREE & 2021 AERREFEEE & DD EDE S DFEFIZ L v | Bip D RED
BBECDNENTONT, BfERTA X A E /T2 ST A, 2L, &£
B 20 & AEBORDL, VA TZHRE, FUNEBLIORT U AT o 7OFEHBEH
ZEB LT, EHESMEN R L dniEen 84,

4. Calculation Agent €

Calculation Agent (&2 >3 >~ 1.2.1)

Calculation Agent & 1%, ESICBET 5 ISDA~ A X —EF-idar 77 A= a v
X VIEESNTYEFEEDZ LT, 2006 FhREFRE TiX, Calculation Agent 7S FfL:%
B REEBENE L EFEINTOE LA, 2021 FREFRLE TiE, Calculation Agent
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(3. BAES DGO Y HE L IIMOREEDE DT I MED IR NT X TOREICHOEH
EEHI, LWV )RR EERICEESE LT,

Calculation Agent Standard (&2 27 >-1.2.2)

&7 3122 TlE, Calculation Agent M TEN T HIZH 7o > TRDO LD EEENEH
I TUVWEF, Calculation Agent I% #E % © > T (ingood faith) | TITEIT 2 R/EN
B FI, (2006 FEEFRED [PEEMICEEM 72 51 (ina commercially reasonable
manner) | TiX72<)  [REEMNICEEN SR EZ 155 72 DICEENICE BN 72 Tt

(commercially reasonable procedures to produce a commercially reasonable result) | % H\»
HTEMNKRDONET, ZAE, 2002 4F ISDA v A X —FH)Tr a— X7 7 NEKEADE
BIERHINTHWDHDLECXE T,

2006 FEREFRE D 7 3 9 414 Ti. Calculation Agent 1%, FH5 & 7= 13k & 12 BEE
LCT 44— 77— %2&IRTHZE, FHITALB L EBRTHLZ L2, BEEZDLH- T,
AEECHIUSMDO Y EZE L Wi L= 5 2 TITH Z R RO BN E T, 2021 FERUETE
D7 g 122()EZOXEEHEL, HH¥0D5L— FORERE L ET L O ICHEH
EPLRLTOVET,

No Fiduciary Duty (&2 23 > 1.2.2(iii))

2021 FERRUEFRERITIE, DIBDEE 72 R Y | Calculation Agent 13 24 F+4 D2 FEH
(fiduciary) & LC%H, MY FZDOT AP =L LTHITET S H O TIERW EHPR
FNZERE L CWET, 2006 FRUEFREIZIT. O X 5 RBIRREHIZS U XA,

Determinations by the Calculation Agent (&2 27 >~ 1.2.4) ¥ X T} Calculation Statement
(Bz>32-123)

2006 R EFREE TiX, Calculation Agent 1 X, #fx 72 SCIAERDFHRASE R & A LI ZFEHE
(R LTci@in %, IR BICYERICZMNT 2 BEEZA > TWE L, 2021 FIRES
TliX. Calculation Agent |%, MERREZIT o712, GHEAIICTATAIREZRIR Y LT
YHFITEIMTHIENRODLNTWET,

KHHIZEL T, WIS EE S, K, A EB IO A >Z@MmT 5 &
9 Calculation Agent ICEFET 52 & T, SORLFEREELZENTEET,
Calculation Agent iZ, 202 EFHENH-2HA.  GBIMERNE N 5#PAT) FHEE

(Calculation Statement) Z#&fk L7217 iX72 V) £+ A, Calculation Statement (21, RE
DI= DI S - BT %57 — % (Relevant Market Datal) % & Te 3t 5L 75 A LR
ICFEAICRLE SN E T, 722 v 124(0ICED BV TV 5 Y | Calculation

LEREDE =H IR S BT AR A VD, BRI X o TE, NEBEHRIED S BUE L2 ERE VW ES, B a v 127
2,



Statement |Z4% 2 ERE 1L, IREDOBHZ T T b A E 2 REENICETm TITH 2 0
720 8 A,

Limits on Disclosure (&2 > g >~ 1.2.4(d))

Calculation Agent i%, H b ORAIZIFT 2 & HIlrd 2 15H, EERRLABE®R, £/2
IIBRT 5 2 & TFRRIBICER T A 4 B/~ (Calculation Statement 2 5 ¢e) 5
FHEZAVWERE A, Calculation Agent (%, Z DK 5 2RHHA CIHEROPRZ2E LIEZ DH
AL, YEFICHANTLHILERS Y F7,

Calculation Date (&2 >3 >~1.2.5)

2021 FIREFRLE TIL, 2006 FFIREFREDEZ v a3 v 415 DXL FHEEE 2 T, XA
B, HVEBL O A ZBAT A2HIREEDTWET, Lo, KeZ v a T,
BB OHREICL > TRMAE L TWET Wl BV TIThbildbo b, Hi%
M OBIGETICITOND b DR ETY) |

Notices to the Calculation Agent (&2 >3 >~1.3)

2021 FERREFREE Tl Calculation Agent 234 HH TIXA2WEAIC, YFF T AIZE
H3 258D 5 L % Calculation Agent ([ZH 425 = & 2 ZHEM T B TWET,

Z DAL D BhHERE

Calculation Agent D FE#5 13, 2021 FFEIRE FRE DM ORI b HUE SN TWET, Fr
\Z, &7 2 8.6.7 (Calculation Agent Determinations under the Generic Fallback
Provisions) ¥ XMz 2 3 - 18.3 (Fallback Cash Settlement Amount — Dispute Resolution
Process) (2%, Calculation Agent 73T 9 N & B LT N EHEOW H OBLE NG,
Calculation Agent (ZBHE 28 LWHEDN G ENTWET, T HDOBEIZ DUV TITH
ik LET,

5. H. BB L UHIA

2021 FfREFLHE TlX, Payment Date, Period End Date, Calculation Period, Business
Days D7 L > Z— 0 E 7 8 B, B, HIFMOE&RSUE FIEICE T 2 HE 22BN
REEPITONTVET, UL, ISDAEREICBWNTHE, B, HIFNED LS
IZBHHET D00 & W ) FORA 7 M AT A T S CUWWEH A, il 21X, Calculation Period
IZ. Period End Date & Reset Date D@2 SR L CEZRSNLTWET,

Business Day Calendars

Business Day (&2 =7 > 2.1.1)38 X O Banking Day @ €% D Bl &




2006 “EAEFEEE TlX. Banking Day & Business Day 235l % IZEF SN TR |
Banking Day (X —#%fJIC FRO D7 ¢ X2 > 7 HZRET 572 DI S 4u, Business
Day I3 & LT Payment Date 27 ET A7 S ET, LarL, EBIZIL. £h
FRUEDLND I L o F—ITiENEIH Y £H A,

SRIOEREZHFLTH-01IC, £, O ISDAEBEETHRHA I VWAL T 7o —F
AR T, 2021 “EREFEEE TiZ. Banking Day Offi il 20, [l O& % B 8 —
HE—DHFE (Business Day) #fifH L T\ T,

Currency Business Day (&2 2z 2~ 2.1.2)

2021 FERRUEFREEITIT, BEDOT 7 4V kLR B &Rt % — %459 [Currency
Business Day| &9 HEESBINESHTWET, ZOMGEIL, 2021 FRERE 7213 =
YTy A= aslBWT, et o Z —EITER O B 2RISR E STV RN
AT SIVET, 2006 FRUEFRE Tld, ZIUTFEY 3 2 BIE D Business Day O iE 75
ICEENTWE Lz, BEBIOEES L/t ¥ —DFEFKIL. Main Book TlE7z<
~ h U w7 A (Currency/Business Day Matrix) ([ZHEINTEY . WL O0mEENn
2006 FEREFREN HIBMF 2 ITHIR S TWEd (Bl z X, Estonian kroon/Tallinn 13,
2006 FEIEFREDOE Y v a V IBIZHEENTVE L2, 2—rIl@E M2 S5hiziz
. Currency/Business Day Matrix (ZI3Fidi S TWEEA) |

Publication Calendar Day (&2 >z 2~ 2.1.4)

T4, ISDA (X, FRO TR X1 T % Business Day <> Banking Day {233V T 4%
FROICEET 2 HRIENAL SNV LIZHOWT, REICHT HEMEAELTEEL
oo ZTNOHOHRERZOHFIIIL, YEIRIEDORFE I L & —75 Business Day <X° Banking Day
DERE—HLTWRNWZERFRERObLDOHH Y F LT,

Z ORMBEIZKHST D728, 2021 AR EFREE I Publication Calendar Day & v 9 &3
BEVIAFENE LTz, Ziud, YEBEORARI VX —N, ST o8/ Z—0h
LU=, 2021 FERREFREIZE N5 FE D Business Day DEFE & —H LW GA
IZ. FROTSHTHZ N TEET,

New York Fed Business Day (&2 >z 2 2.1.6)

2006 fEfE #1123 1F 5 New York Fed Business Day O &1L IEFIZILLS . T U T
A TG o TEE =2 —a— 7 B0 HRBEH L T ARNWEETH-TH, £
® H 7’ New York Fed Business Day & #72 S5 A[REHERH D £,

ZHICKRT DT, 2021 FERUEFEEE Tld, AEFROFP NI D S, Fedwire
Securities Service 3 J T Fedwire Funds Service 2384# L T\ A58 D 4. New York Fed
Business Day & A 72 & E T,



NYSE Business Day (&2 >z >-2.1.7)

AEFIT, 2006 FRUE LN HEEMICEE SN TV EE A, 2006 FFIRERED T
7 a2 1.10 (NYSE Business Day) (2. [RIEFFEDE 7 > a3 1.4 (Business Day) @
NYSE Business Day D EFIZBET 5 LEZEFLL, MAE LB DT,

Abu Dhabi Days (&2 >3 2-2.1.9)

2006 FUEFRIEICIBWNT, 77 X EIZEI9 % Business Day D EFRIX, THEH X UAE
F AN TORKINRAREZR A TIEHH DD, EIBORXRF~—2I1ZBIFH 7 4
XU T HTIERRWZ L EAEZE L TWERA,

ZAUCKR T B 7D, 2021 FERR O EFREEIZIE, Abu Dhabi Settlement Day & Abu Dhabi
Business Day &\ 9 “ODRFEDEH OEFENBIMSE LT,

Hong Kong Business Days (2 >z > 2.2)

2021 FERUEFREIT, KA RNEEZ - 2R ICEHBEH N EFILT 52 L &2%F
TIA BT 2008 FERLERE~OELZEATVET, ZHOOHRER, BORET
¥ (black rainstorm warning) . =JE > 7L, fEm 7Rl (extreme conditions) D7
T ARG S TEA, ED X S ARk Hong Kong Business Day & 272 &% 2% 1
MEZLTWET, ZAbOREIR, 1T H I 2006 FFRUEREITBMSND TETT,

Business Day Convention

2021 FERREFREE D 7 3 9 2.3 1%, 2006 FEAREFRE DT 7 2 3 > 4.12 @ Business
Day Convention D EFE A HEHE L TWET 23, BRI TWET (21X, convention
DEFRIINDOV TG 7T 7125 E SN TWET) , 2, UFIORTH LA LB
mEancnEd,

No Adjustment Business Day Convention (&~ =z >~ 2.3.5)

2006 “FREFEHE Tl Period End Date 1% [FH#& & T 720 (unadjusted) | &EH8E
TEHLZENTEETHA, ZoBE&IZ, o B H rT a8 7 Business Day Convention &
LTERIZIFELZ DN TVERA,

2021 IR EFRLE T, (FE O HAHZ3# H ATEE 72 No Adjustment Business Day
Convention 722 BMME IV E L7z,
Unscheduled Holidays (&~ &= >-2.3.6 %L ()2.3.7)

2021 FEfR D EFEIZ X, Unscheduled Holiday & 9 8T LUWMEEE2SBE A STV,



2006 FHUEFREE Tl LA TGO AN 7372 V72 LICRE SIS S,
Modified Following Business Day ¥ 7= % Preceding Business Day Convention % i f 3% =
XY BINMICIISIARB DM ED BB EN T 5 Z L1220 7,

ZDOX ) IRIANIEE LT DT, 2020 FE0FE A IEH OB BRI 2SBHME L= 12,
FOHBOIEENRBTINT-EXTT, ISDARAR LT HAZ L AT TIE N
=770 E9,

2021 FERREFEEE TIX. 2 Business Days fii & CIZ PHE SN TWARWHLE (T TIZPE
ENTWHLH OIER 2 & Te) CTIBMHAENRAE LIZEA. £ ® HIiL Unscheduled
Holiday & Hx v #>41 %9, Modified Following Business Day Conventions 7> Preceding
Business Day Conventions 231 H S L2200 HF, 20O L5 R BICY 751377 -
7z Cash Settlement Valuation Date, Date for Payment, Period End Date, = 7={% Termination
Date {%. ¥ Business Day (28 L £ 77,

Z 415 @ Unscheduled Holiday @€ 1%, Period End Date <> Termination Date (Z % 1
TEETH, 774NV P THEHESNETADT, a7 7 A—Ta &L CHEH
THMLERD Y T,

Period End Dates and the Actual/Actual (ICMA) Business Day Convention (&2 >z >~
46130 BTN 2 52-3.1.12)

Actual/Actual (ICMA) Day Count Fraction /%, Payment Date/Period End Date 7% Business
Day ClX72WHIZY 7=V . 2>>, Business Day Convention THi%E X5 5AICITEREMN
%‘g?‘a‘o

ICMA#HHI 251 CiE, IFEERICY D2 L2 BAICZ—RUOAZ2FE LT, ZH
RN AE TS 2 E1EH 0 A, T7hbh, BH0SFEB X ORI BEMD
HEDINE S, ZORERBEAEEERELEEA,

2021 FERUEFEEE TIE. Day Count Fraction 7233 fl & #1% Period End Date (Z1%, No
Adjustment Business Day Convention 23 S5 & L, ZORZHMEIC L TWET,

Dates and Periods

Independent Adjustment for Payment Dates/Period End Dates (2 >z 23111 B LN &=~
> 7 .2-3.1.12)

2006 FINEFRLE TIT, YFEHFIT2 7 7 A— 3 |2 Payment Date Zitdk L, &7
Ta 410 @D THIBDEH /2 A1E, Period End Date % 45 Payment Date & 3
51 EWOHIEDT 7 4V b DT ITHEILT 2 D —fixAY T L7z (Period End Date %
fERNZIEET DD TIE2<) » ZDIF U A TiL, Period End Date @ Business Day

10
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Convention {F3# fH = 419", Payment Dates (ZH[I L T Period End Dates % %535 Z & Z7¢
D9, 9725, Business Day Convention 237 L CiH &ivd = Lid72 <. Period

End Date D72 L A48T 5 Z LITTE EH A, ZD7®H, 2020 FOH[EIHIEA D

JERITPEVY, 2006 FERUERE D 2 — Y —DOHIZIT TRRADORER LR 2 &3HV E L

7o

ZHUCKRIGT DT, a7 7 A—3 3 T Payment Date & L CHEE S Lz BN
Period End Date & 722 &9 7 7 4 /L MIKHLL TWH5ATH, 2021 FRUEFREID
BWTIE, Y4F3413 Period End Date {22V TN L 72 Business Day Convention % fi& &3
HZENTEET,

IMM Dates (&2 >z >~ 3.1.14)

2021 FERUEFREEITIZ 3 DDH LV IMM Date DEZRDNBMENE L7, Zhbid, &
Rv, BFH RV, =a—2—F 2 K RVETOREDEYEMCET2b0 T, 2
O DOEFIL. 2006 FERUEFREN O SN NT=A4 Y 2 F /LD IMM Settlement Date @
EFRITBIMESNTWET,

End of Month Convention (&~ 2>z 2-3.1.15)

H R ® Payment Date/Period End Date (X, %5 > 7 7 TIE LI BEH ST
9%, 2006 FRUERE CTILER SN TRVER T,

2021 fEfRUE #54E TlX. EOM (End-of-month) 236 E SN 7= 54, BEIWIM T o0& H o
RSB 28T 2 Lo ICEENBINESNE LT,

Adjustment Hierarchy for Payment Dates/Period End Dates (&2 =z >~ 3.3)

227 7 A—3 3 > ClL, Payment Date X° Period End Date |t o> H £f 2 &M L THRE
XD ENARTT, BlxIE, f#& D Payment Date (X Termination Date & L CTH&7E
SND I EMZNTT,

2021 FERUEFREEITIL, Adjustment Hierarchy O BRENRH YV . Z D K 9 =BT N T
& @ Business Day Convention O #7315 FH S 405 2 & I L CWES, fil 203,
Payment Date (d Modified Following Business Day Convention 733 f & 41, Termination
Date [T SN2 & SN TV DA T,

EREOBITIE, £#& D Payment Date 23, Payment Date (2 &5 K 9 ITHRE Sz

Business Day Convention (29~ CFi% X1, Termination Date H AR I S 72 & &
HWRLET,

11



6. Fixed Amount & Floating Amount D&

2021 AR EFEEE Tl Floating Amount 35 X O Fixed Amount O E J57 I FEARM 7228
BiIdH 0 FHA, LU, LTDOXE SN D0 OEEZRBN - dENMTHONTUVE
T BAMEMEON EE a— NMEAESHITT D72, 2006 FUERE THRHAI N TV X
EIZXDHATIE AR, RARRYFHEXTRSATVET,

Day Count Fractions (&2 >z >~ 4.6)
2021 FERREFREEITIX. LLF @ Day Count Fraction 2381 & E L7z,
e Calculation/252

AR Y . Period End Date 733 Business Day (2 & 7= 5354 @ Actual/Actual (ICMA)
Day Count Fraction &, FIfft 41k L7=, ICMA L, (5% Day Count Fraction 23R4
%) BHI251 Z2FH LT, ZOvF U A ZFRRICHBIET 2 Z & E2RMA L TWET,

2006 FERUEFREICE T TV =Z DM Day Count Fraction (%, 2021 FERUEFRE IS
AN TERY, EEALE IS THAN, AJHERRY S 2N E & iz T
EJ5 a8

Discounting (&2 >3 >~ 4.7)

Discounting }R7E (L. 2006 FEiREFRE L ITEAEE DY £H A, 7272 L. Discounting
HLE Tl Ty % Discount Rate d H &R & Cash Settlement K& Tfiio4L Ty % Discount
Rate D HFENNRIF S 415 O Z3#ElT 5 7212, Standard Discounting 35 & Y FRA
Discounting ¢ #5202 B L CTHIS 254 Ty % FFE 4 Discounting Rate (28 # L T
WET,

Compounding Methods (&2 >3 >-4.9)

2006 FERUEFREE T E £ TV 7= Compounding Amount D EE4R  (Straight Compounding
Amount, Flat Compounding Period Amount, (7 /L A > |k 16 TE A Zi17z) Spread
Exclusive Compounding Amount) 1%, X T/NRBOZEH T 2021 FERE LT & M
NTEY, AERRY B TR RINATWNET,

Straight Compounding iZ. 2021 FfiREFRE (27 v 3 5.23) 2B\ T, Fixed
Amount |2 b1 TE £95,

B OERE,  (Compounded FRO (ZHHAIA E 415 7>, Overnight FRO & fHAE
B AT 27208 A S 72) OIS Compounding 72 £ @ Overnight Rate Compounding
Methods & E[F] L2V K D IZ LR T UL D £ A,
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Correction Provisions (Z2 >3 >4.11)

2006 FERREFRE TIE. FFEDORAR - £RL— MZOWTIL, DO L — FRgEYEL—
VICBRHNZEREN TS LEREIUNICITONEEICHE D Z 220 £9, ZhicH
L. EEMEIC X - T SNTEERFOEN 1R L RWGAICREICR2 5 2 &
N F L,

ZICHHNET 272, T AN NOEIES v MATIE, LR L, EEEEARZOR
ETEIZBWTHE LIZBEEHRO S b, RWHIZEARSNE L, "B, FED
FRO {2 DU\ Ti&, Floating Rate Matrix E£7zi1x=2> 7 7 A—va A2k, THEEHET
HIEMWTEET,

2021 FIERE TIZ. T DO L 5 REIEITERT 2 EEOFICTONT, HFE ]
BaSGh ) BHIXHY FHEA,

Fo, b OHEDEPHIL, Floating Rate Option, Settlement Rate, Currency
Exchange Rate (%~ /L x>~ 70 (IBOR Fallbacks Supplement) (Z& 5., RISz
TIN—DLN—=TRNEKDT =Ny« L= b ZfR<) 23 —=F 2% X9 —RIITHE
RKIE LT,

Negative Interest Rates (2 >3 > 55 BX k&7 T 3 7 6.8)

2006 FERREFRE DB E~ A T ALFIHIEIL, 2021 FEREBE I EHICHIAEN
TBY., 5l&ETr 74/ b CHEASNET,

2021 FERREFREE LT, HT721C Zero Interest Rate Method Excluding Spread &\ 9 Z8 &)~ 1
F AR HFRXPBEMEINE L7, 2D HKTIE, Floating Amount OFH&EIZiEH S 415
Spread Z A £ 721 3HE T 5B, EEOZEHGFIZEr D7 e 7 NREINET,

2006 fERE #5412 & £ 11TV 7= Floating Negative Interest Rate Method & Zero Interest
Rate Method |3, 2021 FfUERELIC b HERER 2SI EHBPNTWET, T 740 b
I%9| & i = Floating Negative Interest Rate Method & 72 0 £,

Interpolation (&2 > >-6.10)

Linear Interpolation /%, —f%AJiZ. Calculation Period & 7= 13 Compounding Period (Z—%%
T257 T =L — FBRARSNTWRWERIZ, BEe2itE 3 o570l s E
4, Linear Interpolation 23 M &N 256, L— MIROE NI OWTAR S
L—h &, ROEWHIRICOWTAR IR L— & OMOERMHZ W TEE I
£,
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2006 FFIUERE TIX, ZOMBFHEITHHATE LTt SN TWETHR, Hunr
—LREWT T —D L — MZRHETAHM O B A2 &0 X 5 IIET DTN IR &
NTWEHA, 207D, 2021 FERUEFE CTiE, MiffFHEZEMRRE L TRt L T
WET,

DRM Provisions (&2 23 >-6.11)

ISDA 2013 Discontinued Rates Maturities Protocol ® EEEL 72 S:IA L. 2021 IR EFRLEIC
FHLAIAFENTWVET,

INHDOMEIX, 27 7 A—3 3 > T Floating Amount D FHHICHRE STV B FF
E DT F— (Designated Maturity) 23BEIE SiL7- 0 | FEEEMERN KDNTZ Y LizE4 T,
P EH 10T =LA L 12ORWT =R TRECTH 25 A 1T xt
GO TYE, ZO5E, L— MIFAARRROENT F—ERORWT F—L D
I XV RESNET,

ISDA 2013 Discontinued Rates Maturities Protocol & F#k L €. HE X KIEICHE LS
TWETH, BONELIZEWT TR TER2WEAEICE S e 5 & HMEIC LT2LL
Sh. FERIBRERITDH Y T A, ZOHE, EANRMEILOBRICEMA SN D 7 4+ —/L
vy NHEAINET GEHMI 7+ — N NNv Dk v arwz2Bil)

7. Floating Rate Option

2021 FERREFREE TlX. AEFEZIRET H 72D H SN 5 &FRFEE 2 50# 7 5 FRO
D7 +—~ v FPEEINE LT, 2006 FRUEFRE TlL. FRO L, HEHERNR 7 +
—< v MMABRIO WM CTEOESKE LTHESNTWE L, D%,
FROVEMENTWS T, #2770 —F TRT 7 FENT-FRO 1L, BHES 28
L. THIEORZATEERDH D £ Lz,

2021 FERREFZEE D FRO 73 2006 FFhREFRIED FRO L3t L TWD (Teb b, FL
TLERDIBIEEZZIL T D) HAIIE, BT, EERENEEL AR L TV D EE
DA 2 ML S B 572 EOFEFHITON TV D A[EEMERH D £4, T OHEF., 2006 4
WUEFHED FRO & 2021 FEREFRE D FRO I AT EOBENRECL L Z ENH Y £9
D, O XD IEWT AT, 2006 FEIREFRED FROIZH T Dot & 72 HIREE DOl
DEF ORI & & HICRIEMIZIR ST VW) FEEKML CWET, oOEE T LD E
B2 b D THY , fFlxiE, 2006 FIREREICBNTT +—/ Ny ZITEET 5 BN
REINTWRWEEEIZKT L, L VEEER 7 +— Ny 72BNl Z &R 8T GEM
X7+ — NNy 7D r g BBR) .

14



Floating Rate Matrix

2021 FIERE TIE, FROIZ~ MY w7 X, Thbb 7Y v FERICHRER ST
BY . BOITIXEFIFEES . #EDFIX Fixing Day, Fixing Time, Administrator 72 & o3
BERBMEARRILTOET, 26080 R H LE XU Floating Rate Matrix TF & S 41
TWAHEZRSINIZHFE FFEDO A Y Fuv—5 8502 ETe) (3. Main Book N O EH

BUETERSNTVET,

Floating Rate Matrix Tix, & FROIZH 7T TV — LA X A VIS, v R v T R
D EDFIHNEM S, Main Book O EDEMBUE N EH SN 502 EHTWET, FRO

Wi,

[Screen Rate] & [CalculationRate] @2 >DOh 7 3V —0n"H Y F9,

#1202l FEFREBREITBIT A FRODIT ITY —4FiF A F— A

Category

Style

Method

Screen Rate

Term Rate

Overnight Rate

Swap Rate

Published Average Rate

Compounded Index

Index

Other

Calculated Rate

Compounded Floating Rate Option

OIS Compounding

/% : Floating Rate Matrix /= /2
DIIEDPHTE XF S FJREVED &
DEFTH, BESHIA TS
/% OIS Compounding D4

Average Floating Rate Option

Overnight Averaging

/Z : Floating Rate Matrix T/,

DT IEPIEE X1 S AT REME DY

HYETH, BESHIILTE
5 27412 OIS Averaging @4

Specified Formula

Floating Rate Matrix TL T\ &
Nyt t

Screen Rate FRO |Z, %, Calculation Agent 2L — s ZRET H 7= D A% 3L L
P, BIRSNHERELO L— FRBIGTE S5O TY, BlfE, Screen Rate (213,
Term Rate, Overnight Rate, Swap Rate, Published Average Rate (AMERIBOR Average
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Rate 72 &) . Compounded Index (SONIA Compounded Index 72 £) | Index (fho>FEEED
Index) . Other (6 DICEHEENRNEDTRT) OT2OY 773U — (Style) 23d
n E£4, 723, Overnight Rate & Compounded Index %, FIR SN I-IER Y — 205 Hifs
TEEITN, < DOHE. £E 4 Compounded Floating Rate Option/Average Floating
Rate Option & 7= /3% Compounded Index Floating Rate Option % & &7 5 7212, Main Book
IRt SN REOFREROF A I ET,

Calculated Rate FRO {22V TlX, Calculation Agent 75, Floating Rate Matrix |ZFra# & 7=
ISR EIN TV LHEREL I HFEZHNC, L= ERETDHIEOOHEEITY 2 &
D3R HiLE T, BITE. Calculated Rate (Z1%. Compounded Floating Rate Option,

Average Floating Rate Option, Specified Formula® 3 >®OH% 7 H 7 IV —NH Y £9 (&
A28 Caleulated Rate Style)

Compounded Floating Rate Option 33 X T Average Floating Rate Option Calculated Rate
Styles Ti. B9 % Compounding Method = 7= 1% Averaging Method &~ ~ U v 7 (T
HESNET,

Specified Formula Calculated Rate Style (%, $§& D FHH L, Compounding Method <>
Averaging Method Tl 5 /3—T & 22WEHR G EZ 3 % Calculated Rate FRO % %4 &
L CV %9, Bond Equivalent Yield & Money Market Yield (%, Floating Rate Matrix CZ i
S #U, Main Book TiEFE 41 TCW 5 Specified Formula DT,

A B

2006 FHUEFREEICISIT D FRO DA RT, BEICERSNTa X g ro—)b
IZHED b DOTIEH Y FHA, FDH, FRODEZRZHETIC, H LV FRO D4 HITA
FHILIZY, POLIREHEO L — MO EHET 5 2 L3NS (X, A
DUERO)N, FEOHBERNEGENTNWDEIDONRE) . £7-. 2006 FEREFRED
FRO OHIZIL, MFERR EORBRIITFREENDILONH Y | MBI FEE X737
REMERH D £T (BI2IX, BEST —F RX—A~DORAFR LB W) |

IO OMBEA MRS L7280, 2021 FFRUE AL TlE FRO O3Li@/L— /W2 B3 < ik
HAIDVEASE Lz, ZomaHHITlE, @E, EEEENEOT4FR, e %Y
THEHE) BREDO B LR = THAEGDETCWET, 2. Zom4HAIT
I, By bETUIZ (KUY XXF) OfAFEBIEEESNTWET, ZOmHICD
WL, EEHZRL— IV Z BT D 2 S nWER AT LT, EEENE S ofeiE
AT D HEIZ L T2, FRO A > — BRI #H S D X 9
2, MARNEERTL2XLEBRH D0 LitEH A (Floating Rate Matrix D /N—37 3 >
1 TIEHBUIZED L DI >TWET)
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FRO D4 JH:

CCY-Rate Name-[Function]
CCY 1E, 35D I1SO (HEEFEELHEMR) @mE=—F (] : UsSD) T,

Rate Name (%, R T, + 02 =—27 2L — FDOLHTY, ZhiL, AR
VA —F I IRE R L — MO AR S W T E T, ISDA IE, M E A R
7-¥7=0, OHA RTA L ZHMT-T7-0I, AMELBETAZLENHD 9,

Function 1%, Bl z1X. %4:3% L — k2 Calculated Rate FRO DS IZEENHH DT,
OIS Compounding 72 E23 Z Ui H 720 £97,

FRO ODAFRDOHTIX, A4 OHFEIL A AX— A TRY) b KICF & /NUFE
FELTRIA SN, HFHEIIRLFTREINET,

FRO O4& BRIOZEMIL. ISDA 7 = 7H A F THERAB I T\ ET2

L&Al ORE S, 2006 FFIREFREICE 415 FRO 23 2021 FIREREICE £
NDHEE., TOIFEEAEITRRDILFRTRY £9, 2L DEA, 2T EROET IS
2T, W ol EREEHFTH7-HTT (BHlZ21E, LIBOR D FRO 7> British
Bankers’ Association (BBA) D= KIZHIBRENTWET) |

=TV —R

2006 FERREFREE & (T2 D | 2021 FFERREFRLEIZB T D FRO IFAEKT D Y — A ITEKAF
THETIHHAESNL TWERA, Thbb, BRDARY —RAZRT72HIC, 1ODF
FEV\Z DWW THELD FRO DMER S ND Z LiddH 0 8 A,

Rz, weerfEEesHHT2EEKEASR LT, B—OFROZEHXL T
F7T, THUTE - T, ISDA DEZREIIMR LI, [HEEFEAT O BRO BHEDMEE
SNET, £, THBNMEIHETLHHERY — AL FROZEG T2 LN TEE
Ty TNODFEHRY — ZADORNCFENAE CT-EAIIE, EEEENE L L2 BENER
RbOL7enET EEEENART L, MofFHR Y —RA%BUTCHHAEE LT
HZENEREAL)

Reference Bank Floating Rate Options

2006 FhREFRLE L1372 D | 2021 FhREFREE ITITHAIR D Reference Bank FRO 137
NEF A, FFED FRO T2 T, Reference Bank 2MEE L7 L — b ~D 7 —)L 3y
7 DB A Floating Rate Matrix H1 O BE#E-4~ 5 471%, Main Book N O —fi%x#972

2 FRO fiya HAIZE : https://www.isda.org/a/MCGTE/FpML-FRO-Naming-Convention-20210429.pdf
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Reference Bank D 7 4+ — /Ay 7 HEESW L E T GEHIE 7+ — ANy 7Dt v 3
VEZR)

Broker Rates

B, 2006 FEREREICEENTND FRODHIZIE, TUINRT AT DRF a2 AT
— 3 3 BT B Floating Amount DR EIZHEH S22 WbEONRH 0 £4 (Zh b,
—RMiZ T e —— - L—1FTT) , TNHDOL— ML, #%E. Financial products
Markup Language (FpML) =— RZARKT 5729DIZ FRO & L THHAAENTED . »»
WHL— NEMOBRN) (BROT A TRE) OIODU AT LA 7 7 TEH
TE5LE )R> TVET,

IS OFEET, 2021 FEMEREICIZFRO L LTEEN TV ERFA, Wbz, &
NHDOEDO L — FD FpML 22— REZ AT 572012, ISDA T = 7% A O Broker
Rate Source & FEIXNL A BIO I HB#E S NA Z LIl >TWET, ZHhic kv,
FOML = — R Z RO RN T2 Z L3 T, 2021 FERUERE LR b O &
THZENTEET, INHDOL— hOmsIE, FRO OMABANIEWNE T,

Floating Rate Matrix ¢ &t

SRIOTEFIZH LW FRO DB E =Y (B 8 LWREEMER S 56) o BE
70 FROMEIESNTZ D (B : AFFFFSOEREBENET SNT-5HE) 750K
7e = & T,

2006 AR EFREIZBV T FRO 23BN - BIET 5101E, V7V AL hE2ARTHHME
N0 FET, TORR, Z< OV TV A MRAEINTEY, KHIO FRO % 45T
T 5 EDWNEEIZ A > TWET, 2006 FRREFREICHEIM STV D FRO 2 H L TH
Sl ZMERTH72DI21%. TOBROEIEETIIERZOFELZHRT LD, BHARS
NIEE2TOY T A NEHRTHILERDY £7°,

ZAUTKIIET D728, FH LW FRO 25800, HIBR, EIES 572N, Floating Rate
Matrix IR NF -2 —Tar E LTEHINET, 2k, =—F—3H5|EF
IZHHT/N— a3 D FRO R \CHERT 5 Z EXNAIREIZ/AA D 97,

FRO OZEH 0% L FRO OBNMNIAEBI AT HOND 2 L BMEE S5 7%, Floating
Rate Matrix /X Main Book & 1 ZBIZH7=72 33— 3 & L THEF L. FRODEIE & #
DO OEHREDIEIE L OXBINEZ T2 £7,

TH =Ny 7D varTRELSHI LE 23, Floating Rate Matrix H1 o> —#5 D
FRO IZ. Main Book Dt 7 v 3 > QIZRe# SV CWAERNCERE SN 7 +— /3y 7
FEEZZRLTVWET, TOD, ZAHDO FROIEENMZ GNZY . [ERD 7 +
— IRy JREEVELTHFRONEASNZY, FOXLIREFHEELELETDH LD
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IEESNT-HE. MainBook 872723 —2a v L TEHEINADVENRNH L L
NEH A,

8. Overnight Rate RFR (FA# RFR) 0a Xy g v

Overnight Rate (ffil : Y 22 « 71—+« L— NE72IXRFR) %4 L T Floating
Amount ZRET D 7= DA 727 7 1 —F  (compounding/averaging with a lookback,
observation period shift, lockout %) % K7 2 HuflAA%, 2006 FERREFRED Y 7L A
~75 THASH, 2021 FRUEREIC S R/ NROEE Tl STV E$ (2021 4Rk
EREOHEICEOETEZEMTONATWET) |

ZDEY 2T —AOWEA T, ==Y =08 (1) A——F A FMEEFEF] L LTD
Y72 Floating Rate Option,  (2) #EAIF+H (compounding) F 721X EWEHE
(averaging) OWThny, 3) ar 77 A—1a r THEZTERIEDL-DDZ DM
DiEN (Lookback ® H 7z &) DBIRZITWET,

NSO T Fa—FIZoOWTE L7 ISDA OSCEIT ISDA W7 = 7 A R TIEW-
72 E9,

9. 7 F—ILNu

IBOR & RFR 7 3 —/ Ny 7

2021 FFRRUE FRERITIL, 2006 FFIREFRE DY 7L A 2k 70 (IBOR Fallback
Supplement) TEA X U H—¢ 74— I NEERICEENTHET, £
7. SOFR, SONIA, TONA, €STR72 &, FEDA o F =R « FT7 57— K- L— |
(IBOR) Of L7045 RFRIZEAL T, ImiiARINTZT LA MIGEEH I N TV D
N H—=E T =Ny 7 HFENCEENTOET,

IHHDIBORBLORFRBEEH DS /LA v NI, 1FE A DS, —RERAFK
DT —NNy ZBEEHAREIED T +— Ny ZHEOH G EA LT E
9, F72. LIBOR DRI HOWTIL, FREM L N A—NEASINE L, ZnbH0
TNy 7 STHICEET A IE#IT. ISDA W = T A MICER SN TV ET,

2006 FERR T FRE & 2021 N ERE OIS ITITENAH Y . HEICI > TE. F U
AERTOICELAMEMEFA SN TWAZEEHV FT, 2F 0, —EaeAFKEIL
FITEAREE SRR N Y H— |2 L 5> CEA S5 IBOR 3 L TVRFR EF#E D

% Documenting RFR Derivatives Using Different Approaches to Compounding/Averaging Under the 2006 ISDA Definitions,
www.isda.org/a/nlzTE/Approaches-to-compounded-RFRs-under-the-2006-1ISDA-Definitions.pdf

4 www.isda.org/2020/05/11/benchmark-reform-and-transition-from-libor/

19


http://www.isda.org/a/nlzTE/Approaches-to-compounded-RFRs-under-the-2006-ISDA-Definitions.pdf
http://www.isda.org/2020/05/11/benchmark-reform-and-transition-from-libor/

T A=y 7 OXE ERAL, EB L FEMICFE RIS NALE LTS, [
—TlEHY FHEA,

IN TR 42 L 912, 2021 R EREICIL, M5 F£ 7213 Calculation Agent DV
DS FRO DIt L 72 HHEEZ T 5 Z EREAESICE VR SR, F2ER
DONRLRDGEIT, YEENMREL— MIBIT TN TELH2 N T—%
EENLTWET, Tk, 2006 FREFREOHE & FEMICER LD D TT, FHMIC
DWW TCIE, %k [Administrator/Benchmark Event] 2L T 7230,

2006 FENREBRE L HT LV FROIZBIT 5 EDMD T +—NN v 7

2006 FEAN EFREEICIT. BED 7 0 — LR SFRIESHE ORI S L 7o T <
DFRONVEGENTEY, BIFEHEAINTWD N T —7 3+ — 3y 7 (FO#MHIT
RE SN TWET) OF ALY T, £/, 2021 FEREITIE. 2006 FIREFR
LT EENTWRDPSTZ FROPW OMEENTEBY , EDOITH -2 7 +—/v
N 7 OVERSIS LB L 700 F LT,

2021 EIREREICBITA 7+ —N Ny 7 DIRIEWT Fa—F

F21E, 2021 FMEREIZBNT, NI T =L T4 =Ry 7 ZRET DD
Manfc—Mi7e7 7u—F 2R LTWET, 27200, 2D RFEANTIEESNE & 2
7, NUT—L T4 — Ny ZIZOWTIEMREREAE T 57291213, 4 FROIZOW
C. Floating Rate Matrix & Main Book D BRI 2GR DM ERH D £7, B7 =
> 8 (Fallbacks) (%, Settlement Rate =°> Currency Exchange Rate 72 &', 2021 ElE 5 (C
KON F~—2ICbEHAINL I LITEETLA2XNE DY £3, £U X Mt
7 v = > 8.5.1 ™ Applicable Benchmark O € FIZFRH S LTV E T,
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# 2 : Floating Rate Matrix (27 A —/ /Ny 7 Z 750 e BE D KA

R OREE Temporary Non- Temporary Non- Permanent Permanent Administrator | Administrator
Publication Trigger Publication Fallback Cessation Cessation /Benchmark / Benchmark
Trigger Fallback Event Event
Trigger® Fallback
e T ALNT0 | 2020l FERREREDE Y V3 v QICHEMIIBIT SN TND A &l o>
THAR—IND Permanent
5% (LIBOR 72 Cessation
) Fallback & [7]
2006 “EhREFE t
ICRBWTHEF *
TiBEms i
RFR @ 5 &, &5
DT F—)L/3
7 EEDLBLO,
¢ 2006 FERLEFR
B W CER D
-RFR 7R A FRAS
138 L OMEARY
BEIED 7 —v
Ny T REB D
%% O DOFERE
2006 R EFREIC Standard Temporary Temporary Non- Index Generic S Generic
4%h%FRO®> | Non-Publication Publication — Previous Cessation Fallbacks Fallbacks
L. fiB®oL— | Trigger (2006 £4=hfizE | Day’s Rate Event
ANDT F Ny | BETEDLNIA
VAN v A7 R 2 PR
HIC B & MR D
D)
2006 “ERREFE4EIC | Standard Temporary BRI DA%, Reference | Index Generic St Generic
4Z¥Nn%5FRODH Non-Publication Bank O 7 #— /L 3w 7 Cessation Fallbacks Fallbacks
L. Reference Bank | Trigger (2006 “FhRE | 13+ 7+ o o 9z hany | Event
DTNy | BECTEDONED | egifsnTng, 1o
ETBHHD v PATRHENT | xpgkEoTcnns
MICHI kD720 | 12, Floating Rate Matrix
) T Temporary Non-
Publication — Reference
Banks MEE LTV D
(2006 Fhii & F64 THRE
INTVWLHDLERTEK
@ Reference Bank z
%) .
2006 ‘R EFREELC Standard Temporary Temporary Non- Index Generic & Generic
4Z¥N5FRODH Non-Publication Publication Fallback: Cessation Fallbacks Fallbacks
Trigger (2006 “EhRE | Alternative Rate Event

. Calculation
Agent DIREIZ T +
—NANRy 7T HE
D, FTIET7 4 —
LR TIRTR N
)

HETEDOLNZD
v b A 7R 2 PR
HIZHI E /R 720D
D)

SE 2o MU =T,

(2018 ISDA Benchmarks Supplement (Z35(F % Administrator/Benchmark Event & Ebiis L C) iRk &H, YEEDSBEERSICBWT
KR LR DR FEHTE VR LR LIFRELITRUEEL L O ITR Y E L,
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Temporary Non-Publication Trigger (—BRI7Z2AFREIE Y A —)

IBOR Fallbacks Supplement i%, %[5t & 725 IBORIZHOWT—Rri 72 AFRIE L N U T —
ET =Ry 7 EALE Lz, 2021 FERUERE TIE. oS EhoRiE
(Floating Rate Matrix |ZF2#i SN TV DD FRO 2 &Te) ICHhmAT 2L 2L T E
j‘o

—¥#BD FRO (21X, Floating Rate Matrix = 721 Main Book D& 7 > 3 > 9 IZfRE S iz
{E#%1] > Temporary Non-Publication Trigger 234 0 £9°, Z2U 5 13l %, 2006 i€ 7
DT D (F2I1EBET D) FROICTTIZEEN TS, JLERDHEED Y A —
(CHEAD LB DT,

£ OAthd> Applicable Benchmark (Z-> Tl Standard Temporary Non-Publication
Trigger MERENE LT (B v a v 81258) , ZoEELEINZ N T— (T72
5. Standard Temporary Non-Publication Trigger) (%. #AK#JiZ. IBOR Fallbacks
Supplement T4 IBOR (2 DWW CRRE STV D kA 7p— IR e AFAE I N U T — %A
L7Z2bDTT,

2006 FERUEFED FROITIE, 74—y 7 il S 5HIC FRO L— FOAR A
TR TOREORMEZBE LAy A TRHPRES N TWDLZERHY £3, Zh
I%. Standard Temporary Non-Publication Trigger & Fixing Time O & & & Titde
LNy FETDZA I TIZEHT HIFERRBUENR 2SN TNDL 2 Enb, b A
KRB > M A TR OE DI, BRI, 2021 FERUEFREIZS | BN TV EH
VR

Temporary Non-Publication Fallback (—RF)RAREILD 7 3+ —/3v 7)

—#8 Applicable Benchmark (Z1%. Main Book ™t 7 + 3 > 9 |ZF0# S 41TV D {5
@ Temporary Non-Publication Trigger 23&% V £3°, Z4ui. 2006 FFhREFRLE D FRO IZFD
HshTnd, FLITERDIEEOERD T +—N "y ZIZESNTNET, ZOMD
FRIEIZ DWW TR, RIITRT Lo, L ENT T +— "y ZHENRRIT BT
F9 (BZ7var8132H) |
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# 3 : Standardized Temporary Non-Publication Fallback #.%E

Erlihiz—R
HRARELDT
F—IRy 7

B

=S

Temporary Non-
Publication Fallback
— Alternative Rate
(tz:>32-814)

Administrator 23 ERICHELE 45 L — K

T OWFNC L » CTERICHESRE S
nasLr—h

(i) Applicable Benchmark % 72 1%
Administrator Z BB 2 B0 H 58
BEMREZAT /. E2E(i0)
FROTHEESINT-EBEEE HEREH
T DY L o CIERUITARE FHE S
nNi-Z84%

iR 2o0FEICLE>TL— MNE
HALZe\WiE | Calculation Agent
Alternative Rate Determination (LA T2
)

YT IRA L k T0 D—WER 7R AT
BT +—n Ny 7 12HSLE
Dy TTNA LS 0FO—HD

FROIZEENDZ DT 4 —/LN

v 7%, BRSBTS &L o TR

HBEINTEEZERCL D EX M
TS L TN D,

Term Rate OAEE(L XL 7= — Ry
IRNRNBELLED T =N 7 &L
THERAIIND Z ERZU,

Temporary Non-
Publication Fallback
— Previous Day’s
Rate (&2 > =7 >
8.1.5)

RIS U ENER S5,

2006 T EFE D FRO (BFlc®
H#L— ) O%<iE, siHO L
— N7 =Ry 7T 5,

2021 FFRREREIZ BT,
Overnight Rate DIEYE(L S L7 —
R 7R NFRAZE LD T 3 — X 7
ELTHERSIND Z 3%,

Temporary Non-
Publication Fallback
— Reference Banks
(&2 > 72-8.1.6)

Reference Bank 7°5H5 AF L7227 +— F D
T35 A4

2006 FhEFRE D FRO DHIZ
X, fERELTOL— halET
BT DIk 2 7o L FE A
TW A3, Reference Bank 78— /L
NDT F =Ny T EHELTND
LONHDH, Fio, FET 4—T
—oD+RR T +— M EHLN
TRVEAITIR, EERITA RS
HL—h~DT F =Ny 7 oE
DHObLH D,

2021 FIREFRE T, ZNnHD
Wb 7 7 u—F EERE L,

Floating Rate Matrix Cfaf % i 9
RENMREL TS,

Calculation Agent
Alternative Rate
Determination (&~
> 5 .2-817)

Calculation Agent 23 BEE#E -2 15 (HF i
SRR L O E W EG T CE A
I, WTFRLbHaREEIERS D L —
NeluEte) ZB@ LI ETRELR
FAZERYIC A EEAY 72 Applicable Benchmark @
AL — b

Temporary Non-Publication Fallback
— Alternative Rate 738 i T & 72\
BEERT 0T, R
> N 70 OREEOREZEH LT
W5,
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Permanent Cessation and Administrator/Benchmark Event (fEAREIR L EEE /R
Fo—0 « AU H)

2021 FERREREIZIL, B L — M E2EAMICEA S5 2 >OEENR Y —T
& % Index Cessation Event & Administrator/Benchmark Event 23 & £ CWEd, 2 b0
AR NEERICEAIND 74— Ny 71, GEF. 2006 FhUERE & EEH
AW Z MR T D 72012) ERNZEE S N=b O, F721% 2018 ISDA Benchmarks
Supplement D[l D SIAIZ F:-5 < Generic Fallback Provisions Z{# H L %9,

Index Cessation Event (Including for a Non-Representative Election) (A 7 v 7 X {&1k

ARV b (BESEELOBRLET) )

2021 FFEfRDE 7 23 2 823 1%, LSV EARZRELL MY T — 2Rt 5720
2. IBOR Fallbacks Supplement @ Index Cessation Event D EFe % fMFEICHBL L, £z
TRTDT 4=y 7 « L— NIJAFCTEA L TWET, ZiuL, IBOR Fallbacks
Supplement ™ Fallback Index Cessation Event D& & A BAIIC @A E T 5720 TY,

IBOR Fallbacks Supplement & [RI££IZ. 2021 FERUE FE4E @ Index Cessation Event O E 5§
(21X Non-Representative (FEAEMEREN:) NEEN TV E T2, 2z Applicable
Benchmark (23 35 72 121X, Floating Rate Matrix /x> 7 7 A —3 3 2BV T
HI2EHRESNTWDLHENRDH Y 9, IBOR Fallbacks Supplement & OEEAME A £
728, Z DRI Floating Rate Matrix D 3— 5 > 1 1 LIBOR FROs |23 F X4 CTu
$7, HEEDZORREZMOL— MIBEA LIZWEEIE, a0 77 A—33 Tf7
HZEMTEET, HDHUE. Non-Representative b U A —Z BIFEwH S LT/
FROIZT 74 /v R T T 5 Z Lo\ T2 Ffind 554613, Floating Rate
Matrix DEFHNN— 5 VTR NI T—OEHZHEETH L HVEET,

F7-. 2021 FERUEF4E 1L, IBOR Fallbacks Supplement IC& £ 5., filx DT F—I2H
FoA T 7 ADFIRICET HBELMRL TWET (73611
(Discontinued Rates Maturities) . 2 > 2> 9.35 (SGD-SO) B LUk T 3 > 9.38
(THB-THBFIX) ) .

K051 73 Index Cessation Event DX & R AR 2 BT 5D EIETHX A I T
IZ. IBOR Fallbacks Supplement TE:H STV D HIEIZHE-> TV ET, BEERIZIE, 7
=Ny 7 - L— NI, BRI, STTORENFROH D HICHEET 5 & BRI N H
NHTIEZR L, TEORENEAMICATZ SN2 o= B I3 EE 2R L= A

YT 2858) »oorMERENET (B2 2 3824 (Index Cessation Effective
Date) ) .

- FRO ™ Permanent Cessation Fallback (%, Floating Rate Matrix £7-/3=> 7 7 A —
a IR ENTWET, Mainbook D27 > a9 (Bespoke Triggers and Fallbacks)
TiX, v hM) w7 ATERINTWDLEIDO T +— Ny 7 BT XTSI AN TV E
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T, THUHITIEE, 2006 FIREREICEDOE L TEDIMEINCRE SN TWET,
LIBOR 35 X U IBOR Fallbacks Supplement D%} 5 & 72 5 Z DM OFEFED 7 4 — /L3 7
1%, 2006 FIREREIZE SV THRIEAR INT RFR OERIO 7 +—nN Xy 7 L &b
IZ. Mainbook D7 v a > 9IZitdi SN TWET, E@HID 7 +— 3y 7 D70y FRO
IZ DWW T, Generic Fallback Provisions 723 FH & 1% 47,

Administrator/Benchmark Event (BE#& /X F<v—27 « A X R)

ZOHLW R Y A —iE, 2006 FREREICITEENTOERFATLER, B[ YMHE
FDO—JETIIMI7 (F721% Calculation Agent) 3% DFEHEZJBITT H7-DICEE#$ 5
R ZM T 2 ENEAEERIIEAICL VDN TV RN, RO NRD
Z & HHEER9 %% (Publicly Available Information 27~k L CAT9) Z )5 D4 FF 1Tk
T HRWMICTBNT, HEER T A — Ny 7 ZfERT HI2OICHEAINE LT,

ZHUE, FFEOESIEIIFEDORGI Y FHIZOEFESIND M) H—T7, S
ZAUE, Y FFF L O Calculation Agent 73 452 s | FEFAIC 35 1T D FREEDE A S &t &
RO LI TWHEEX, BIORGIFEE CR CEIEE2 2T 25 Z L8Nz, Y
HENREBEORG| CHRIZEAZMHT 2 2 L0 2EEsn/Zo LThH, NI T—BIR7 +—
NNy ZITEA I EE A,

Z® b Y H—%. 2018 ISDA Benchmarks Supplement THJ% CTE A X vz
Administrator/Benchmark Event ® kU 47— X 0 {ILEIZ /2> TV E T, 2021 FEIEFR
TIE. FhHE722RM (anevent or circumstance) | & LTV E472%, 2018 ISDA
Benchmarks Supplement Ti%, EU X F~—27 Bl OBREZ L 0 BFEITKB I 57
D, P A—EAELSELRHEEOFHE TR EZET COE L,

Floating Rate Matrix [ZF2# S 41TV % 4% FRO (2B L T, Administrator/Benchmark
Event 23 H SN2 NENEFRET HIBINN~ U 7 AZE& F4CWEJ, Floating Rate
Matrix D 3—3 3 > 1 Tlx, A kU H—I|Z Floating Rate Matrix (2 £ 415 4 FRO (23
MEandEtRESNTHWET, 2L, KM T—0@EMiEL, 277 A—va T
EINTERBOERIHENE T, £ DOftd> Applicable Benchmark (Settlement Rate,
Currency Exchange Rate, Discounting Rate & te4 Y X MItE 7 v a3 851 %%M) |
DWTIE, a7 7 A= a r TYHEEDRHORRE LIRNRD
Administrator/Benchmark Event 737 7 /L b Cii i S v E 9,

Administrator/Benchmark Event & L CTERDH LD, H DA WIEZFDJFRIN & 72 5 FH B0
P75, Index Cessation Event & L T HE8E S5 %A 1%, Index Cessation Event 23ME4C
nEJ,

Floating Rate Matrix {233V T, Administrator/Benchmark Event @ 7 o+ — /L 3w 7 5335 %
HILTWD DX, %D Permanent Cessation Fallback 238 5 X F<— 7 12D\ T,
Administrator/Benchmark Event 23584 L7235 RIC 7 A — A"y 7 R EH S5 72
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¥ C9, IBOR Fallbacks Supplement ® x4 & 725 IBOR IZ DWW T, 7 /b—ALNN—T7 RN
HDT F—Xy 7 « L— NI, 7I/L— 2L 3— 7 D Rulebook 1235 T Index
Cessation Event 2334 L TA 7 Ly R TEE] SNDET, 7 — LA =T OKEA
Ty REHERHLET (FORET, BEAT Ly RAEHSET) , @O
Permanent Cessation Fallback 23 € 541 T3 59", Permanent Cessation Fallback & L C
Generic Fallback Provisions % i F 3~ % f5#5(2 >V Tid, Generic Fallback Provisions 73
Administrator/Benchmark Fallback & L CH A S v E 4,

Generic Fallback Provisions (—#f972 7 +—v 3y 7 HE)

B OHEIX., Permanent Cessation Trigger & 72 1% Administrator/Benchmark Event 73
BELTEGEIZ T =Ny 7 « L— MR T D12 ORI 572018 A
SN ODT?“ZI)\ MGIERELE L TOT7 4+ — ANy I BRFFESINTE LT, 2021 FhR
EREICTEALTWRWVWEAELH Y £3, ZOHEIL, 2018 ISDA Benchmarks
Supplement OHLE 2 FEIZHBL L TWET,

Generic Fallback Provisions Ti%, M FH X, B3 D H5] % & DO RMFIZ DV Tk
THICDDT =N\ ZREEETILAETH10IC, #EEZ Lo TITEIL., FEED
CEBM RN DR TR0 8 A, i, Permanent Cessation Trigger & 721%
Administrator/Benchmark Event (35&12 k- Tid) OFRARIZH/AE V. Cut-off Date |24
TT5, EDLATHRPIATORITN ifcﬁ DEHA, T, ZHUTLYOREOE %
EHTERWZ ENERRBBEERLHNT, BFEEN T+ — ANy T ERET H2DD
AEMICAIRER IR Y O 2Rt 5 Z & 72 HEJE LTWET,

Alternative Continuation Fallbacks Under the Generic Fallback Provisions (—#&H7%2 7 +
— NNy I FRIZESIAREMLE 7 +— N3y )

72863 Tlid, ERoMMHPIC Y E=HZ MW ZR AR TR b0
Alternative Continuation Fallbacks ® U A E 3RS TCWET, ¥ FEHIL, b Z)AE
AT 20T (25 LTI R6RNWET D E, R0 EEEORN
IZBNWT T =Ny 7« L— ORI LW REOBE IR 2807 2 21T
D ET) . TRTOREEWAT L’Cﬁﬂﬂ?‘é FoRBDZERRDOENTVET, &
BOT 53—y 7 BPHERENTHEIL. B 72 a0 863 I k#laN-HIID
Alternative Continuation Fallback 75%55‘6 SNET,
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Alternative Continuation Fallbacks to be Pursued in Parallel or No-Fault Termination Rights Arise

(EFFLTEDONBREREE 7 + — ANy 2 F 72 13 EREBOMEDIE)

LEEHOAE

4

WMEHEENI VT 7A=Y 3 VTEEIEBICHEE L 72 Alternative

Pre-Nominated Index + Adjustment Payment/Adjustment

4

Alternative Post-Nominated Index + Adjustment Payment / Adjustment Spread

e Relevant Nominating Body (LA FO&EZ\9) »oigInhiz4vFy 7 R

Tt B3 2@ E o R ILERfT. £ 7213 Applicable Benchmark % U < 133E =B % BB 3 2 oo kBes L < IREE4 )5

R SRT O BB MR 12 X > CIESUICRE £ 7 (R S N ERE 2Bt 2 o o fuiRfT S B4 H 0 71—
7. SRLEHHL, ¥ 1% o

$

Calculation Agent iC X Y IR5E X #17z Calculation Agent

Nominated Replacement Index + Adjustment

Payment/Adjustment Spread

!

No Fault Termination Rights (ZE3E <SR FRHE)

Adjustments Under the Generic Fallback Provisions (—f&#7%2 7 +—/n "y 7 FIEHIZESL
)

Alternative Continuation Fallback Tl /] S 112 URTEARIL., BE X DN DOFEIE & B
HEHEEFOBANH Y £9, D7D, Adjustment Payment (UFEEFERTEHEET X
) %721 Adjustment Spread (é%%‘ﬁ"ﬁ‘( AET X o, Calculation Agent 23R E
TREX D, F 72T Alternative Post-nominated Index ® 354 13 Relevant Nominating Body
DERITHEELIZAT Uy REMH) OBENRIT 5 TUVWET, Calculation Agent
X, BENSHT R 2 AT 2R 2B E L TEOMOMELITH Z LN TEET,
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Disputes Under the Generic Fallback Provisions (—#f72 7 +—nA "y 7 FRIZE S &
%)

7 3 8.6.71%, Adjustment Spread, Calculation Agent Nominated Replacement
Index D54, F L Y General Fallback Provisions (-3 Calculation Agent 7397 5 Hit
5144t D2 DO OFHFEIZ 3% Calculation Agent DIREIZHOWT, UHEENEFELE 2
% (dispute) #HeFlZHE L CWET, Dispute DNEIL, AHITHY, T—HIZk D
HTFTDHDHDOTRIFIIEAR D £8 A, Dispute NEEIZ L > TR TX 2 WA,

% @ Alternative Continuation Fallback (33 /] S v £ A, &0 Calculation Agent Dk
EIZKTT 5 dispute IZOWTHIO 7 BB AZEEBE L TWAIEEIL. B2 a3 867 D%
boiczo7av ARNmH SN ET,

No-Fault Termination Rights Under the Generic Fallback Provisions (—f&H72 7 4 —/v
Ny 7 FHIZES < ER RIFHIHE)

b B = HINIZ W9 700 Alternative Continuation Fallback 1 C & Ze0v o> 7235
A BFYEF L, BRI FEEROTYUEEG 2K T IG5 L1
720 F9, ZOfEKIMENE. dispute DFEE. WAL Alternative Continuation Fallback
DA S 72 & L 7a o TH S 10 Local Business Days £ 125 L E 3, £ D%,
Alternative Continuation Fallback /%, dispute ® 7' 1 X OH{IC, F 7= dispute D7 1 &
AD—Fg & LT, Calculation Agent 23T > 7o IR EIZFE DWW CTHEH I E T,

Temporary Fallbacks (—KHI72 7 +—N /Ny 7)

TOFERENMEIE L%, & 5% Administrator/Benchmark Event (2 K 0 Z O FH 734
1k & 7=#. Alternative Continuation Fallback 23 SNV ARICA T v 7 A DB VB
LR o%G . B v a v 86.6(i1)TiE, M EER —KRFHY72 7 +—/13 > 7 (Temporary
Non-Publication Trigger (Zf8E SNz b DEETe) ZHEL TWET,

Non-compliant Fallbacks (GEXE#LD 7 4 — 3> 7)

T ARy o THREZET S Z ENEAES BEETH LA, 74—
Ny 7 PEHA IS T A ' ABEICEAT 555, F£721% Calculation Agent 233 H %
PERLWHBI EOBREEZBNTAY Z LI EEZLNDIGE, Yk T+ — NNy
TEH SN E B EINET,

Major Change in Methodology for a Benchmark (}8#EdD X Y Ku P—D KGR EE)
2021 FEIERE TIL, FHEDOA Y e U —[ZHRREEN O 12581, FiLny
F =Xy 7 OENIIIThiIvTWEH A (Floating Rate Matrix £72 1327 a2 9

(Bespoke Triggers and Fallbacks) CHFE D FRO (Z-2OWTHIH STV D55 2Bk
<) . 0P Y, IBOR Fallbacks Supplement 33 L UF 2018 ISDA Benchmarks Supplement
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THRHESINEZTY Vo —F 28 L, 2R INTZHEELZ5| <RI 50RE2 &1
HDOLpoTWET (BZvar1458)

10. Swaption,”Optional Early Terminations DR T4

2006 “FfilE FE4E D Swaption 35 X OF Optional Early Terminations O FHEFIA T4 12 B3 2 #
FARHEIX, 2021 FIERE CTHLEEMICEE SN TWVETA, LrL, —HD5y
BCIIEERNH Y £,

Option Transaction D EZ&

2006 R EFRE TIL. FHIMFKOME (Optional Early Termination Rights) % &dp A 7 v
Z’H5 (1% Option Transaction (24740 SV TVVE L7z, 2021 AEREFEEE Tld. Swaption 5
& O Swaption Straddle ? #x 3 Option Transaction [Z/3 S E T (a7 7 A—T 3
“C Option Transaction & LTV 5 Z DO ES| & [AELTT) . Optional Early
Termination Right 1, 2021 FEhRE FR4E CIXBINZEFR STV E 9723, Option Transaction
OITFEIZB T D [A CHLUEITHHML L TIFR Y | Exercise of Options and Optional Early
Termination Right t o Z & &0 E LTz,

Bermuda Options (/N =2—4# « S 3 V)

Bermuda Option Exercise Date (2006 FhEZE THEM) 1%, 2021 FFERRUEFHE TiE,
Bermuda Option Potential Exercise Date & ti#f S 4L, ZAUiE, 2% HICHEEROMERATHE £
TolI 272 LHERATREDM T O R W AIREMEDR B D 2 & A B L TV E T,

Automatic Exercise and Fallback Exercise (B BB#ER{THE & 7 +— "y 7 ¥EFITHE)

2021 FIERE TIE, N=F@FR2T » TS OBENIKHET 5729, In-the-Money
5 £ Y Out-of-the-Money D EF (Automatic Exercise 33 & O Fallback Exercise ™ &2 5
DSUWTEHE T DR OITER T O D ED, S HIZH S5 73 Cash Settlement Amount
XD RN ERET DO END) DERINE Lo, K 0EHERIGIZD
VW TCIE. Mid-market Valuation (Calculation Agent Determination) Cash Settlement Method
ZRHWTHRIEOBRSHRFEHEL R L, Tz IS5 In-the-Money 7> Out-of-the-
Money 722l 5 Z L1272 0 £77,

Automatic Exercise 33 X UF Fallback Exercise ¢ 7= @ Settlement Rate D& (972
B, N=FE&F| AT > 7 In-the-Money 7> Out-of-the-Money 7>D &) (2B 2 &
%, BESRITIZFEI L TH D . 2006 FFIREFRE & HET LN LN T2, 2021 FhUE
FE4E I, Cash Settlement ™ 7= % Settlement Rate DR EIZRI T 2 HEITHE STV
£,
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11. Cash Settlement 2B+ 2 E

2021 FERUEFREE (2006 FhEFREE & [AlBE) TiL. (i) Cash Settlement 723 FH < 415
Swaption D1 T# ., (i) Ht5 1253 < Optional Early Termination (OET)#E D474 (Cash
Settlement 23R ST WD GG ZBRS) o E 72l (iii) g1 Mandatory Early
Termination (MET)(Z & ¥ . Cash Settlement Amount ® ZFAMEB A FAE L £7°,

2006 FEINEREICB N TIE, 2N HOESI D YFEHE L, £3°. Cash Settlement
AMoUnt [IZOWTHHEICAR T A Z L 2RADL Z L ET (B7 v 21811
BEMEFONIL, WM ThIL, TOREETT a2 X 3K TLET, GETEZD
BaiE. SEENIEIOR R TE®IR L7z 5{E (Cash Settlement Method) (2555 C4%A
RESIE T, 2021 FERUEFEHE TiE. Calculation Agent 23 Z 315 D FIED T ILNIT
FSUWCIRE L 7= 448 % Fallback Cash Settlement Amount & FFOYE9~ (827 >3 >
18.1.4) .

Fallback Cash Settlement Amount % &€ 7 5 7= ¥ @ Cash Settlement Method IZ= > 7 7
A= a s THRETAHIENTEET, T T77A—Talry THRESINTW WSS
X, BT AmER L O (] 21E. Swaption @ Cash Settlement % 7213 OET/MET)
@ ISDA Settlement Matrix |ZZ2#E D@0 L 720 9,

T OREYEIL. 2006 IR EFLE & 2021 AEAREFREITEEMICFE LT,
2006 SR EFREIZ I 1T B Cash Price Cash Settlement Method ®FRA

2006 FESRICHLE &4 TV 5 Cash Settlement Method DIE & A SlZ. &ftfafk L Fhnic
ot < BRERTISEORNIRE SN DT, TD=d, HEFHOHEMS OIS 7 ¢
AT F~DBATE, £ D% OHBHEITOEITE S TWER A,

2006 FERREFLEIZI 1T D OET/IMET OF 7 4/ k @ Cash Settlement Method T %
Cash Price (%, Cash Settlement Reference Bank = 7= (3 Calculation Agent 237 7E 21T 9 BEIC
WHTL2UENDD, FTEHT LN H /T A—=F PN DIPRERDE F
(272> TWET, 20D, [F—EIFEBORGNCOWT, BEMHE RS 7 +—T —
Va rEITRREZ TS RN E L R £,

+37e T k=T — a N EE L, Calculation Agent IZ K W IRET D Z Lk
HINET, HEOWENILS, N7 A=FHLHEINTWRWD, TESNFE (721X
Calculation Agent) DOHIIE, AIREZRIRY Z D7 4 —/L Xy 7 OfF 2T 72 & % 2
HT—AbH0 ET,

2021 FEIREREDEE R

2021 ‘ERREFREIZIL, 1Lk D Cash Price DT 3> A5 LU Cash Settlement
Method 23XV IAENTE Y, HEOHIPELAZ D D L) It I TV ET,
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HLWHEZ 207 I —ICHBEINET,
o TG MPERMmIZIS < Hik
o HESMAEIZEE S HiE

WTNOFIEIZH, WEDTODREERTFTIEE L T2o0H 7 H7 3V —nbh &
j‘o

e ReferenceBank ® 7 +—7—3 a3
e Calculation Agent Determination

2021 FERETREITIT. K HEOY T T aU —T412, B2 % Cash Settlement
Method 23 #E S LTV ET,

LW JFIETIL, Cash Settlement Reference Bank (& 7= (3 Calculation Agent) 723K 7E %
ITOBRITUE D RENT A —ZPNPRRIZED LN TWET, T LY., [HFKD Cash
Settlement Method T4 U T2 EEMHE DIRCHEFAT AR E U D RHAKRE BT 5
TRV ET, Fo. AHEEMES S (dispute) OFREMESEDLET, 612, X
D EERNCIRE ST E W) 7 ik a & D Z L T, Reference Bank 73 ERIZH U T #—
T a s EEETELIRIENE LS RDL T ENRMIF SN TVET,

F AT, 2 ODEFRLEITEIT D Cash Settlement DL E D 2R L CWET,

# 4: Cash Settlement Method @ Er#¢

Cash Price Mid-market Valuation (Indicative Quotations)
Mid-market Valuation (Calculation Agent
Determination)

Replacement Value (Firm Quotations)
Replacement Value (Calculation Agent
Determination)

Cash Price — Alternate Method Mid-market Valuation (Indicative Quotations) —
Alternate Method

Par Yield Curve - Adjusted Not included

Par Yield Curve - Unadjusted Par Yield Curve - Unadjusted

Zero Coupon Yield - Adjusted Not included

Cross Currency Method Not included

Collateralized Cash Price Collateralized Cash Price

ENENOH LWHIEIZOWTIE, UFTEHELIEBLET,
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Mid-market Valuation

ZOHEOBIIL, BEl (OET £721% MET O%6) £72IINET 5] (AU v
va Y OMENITIEDSE) ORI SMMEZIRES 2 Z &I2hH Y £,

ZOHFEICIX, LLF® 350 Cash Settlement Method 733 ¥ £ 9,
e Mid-market Valuation (Indicative Quotations)

Mid-market Valuation (Calculation Agent Determination)

Mid-market Valuation (Indicative Quotations) — Alternate Method

Mid-market Valuation (Indicative Quotations) (&=~ o>z >~ 18.2.1)

Z DO J71ETIX, Cash Settlement Reference Bank 1. Hi5| OFE/FE#AM (OET £ 721X MET
DEGE) FTIINETL2HE] (AT v Ty a rO%a) O T CHEEN IS Z ik
HTHA)GREDOEWHREMEDA T 4 W T 47 (BE) « 7 4—T—araiEf
THZERRODBNET,

2O LD T —F—3 a3 UL E 724 . Cash Settlement Amount I3 2t X 7=
U d—T—va AR INTCBEORIEEE RV ET, Jr—T — T a UaR
9°% Cash Settlement Reference Bank 73 2 #E1Z7ii 7= 72 W 5412 1%, Cash Settlement Method
2% Mid-market Valuation (Calculation Agent Determination) T& 5354 & [FIfkIZ Cash
Settlement Amount 2378 E & 41 £ 9, Cash Settlement Reference Bank DEE R L OV 4+ —
T—va VOAFHETOWTIE, ROEZ 2 a AZEEOERD TT,
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Z O JF1ETIX, Cash Settlement Reference Bank 23 E 21T 9 BSIZ it 72 v 6 72
W7 7 a2 & & —HEORTHRSA: (Prescribed Methodology & FEIEN %) NED Hh
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TWET Ry 27 ZANEM) . ZHuT X Y. Cash Settlement Reference Bank D # &<CHE
TIDSHIBR SV E T,

HHZIMEIZ XL - TISDA v A X —FH) S < HGI X W 3 /i < Cash Settlement
Method 23 SU T\ 5 Z & &% % . Prescribed Methodology (FTiE D J5i%) Tl
ISDA LISt D~ A & —ZHLMR K O H 2 487E L TV E T, ISDATX. ZDHED
ERRNEETICTH D, R THDI N, HOIWVTEK LB ITHEET 720122 b
DLEDEENLETHLDENIONWT, Ta—TFT VP2 A% To TWERFA, 1
GZMEXBE THONE1T ) 2 e PRI E T,

Cash Settlement Reference Bank 737 #—7 —< 3 L Z 2t B BRICHE 5 & 84k (Fr
EDFER X ORI Z 5 Te) (X, 2021 FhEFRE D Annex & L THIT I L HEUE
¢ Template Quotation Request Form (ZFRE# S 41 £ 9, 2 Form [%, Cash Settlement
Reference Bank \ZA > T 4 BT 4 7 (BE) - 7+ —T7—T a3V EKET HBRICHEHT
HUERHY £,

Mid-market Valuation (Calculation Agent Determination) (Z~2 >z 2-18.2.3)

Z ®J5{EIL, Cash Settlement Reference Bank (27 +—7 — 3 a » Z{KET 51D
(2., Calculation Agent 23R EZ1T 5 Z & ZBRriT 1L, Mid-market Valuation (Indicative
Quotations) &[] U ¢,

i RS B2 D W REMECE B T T N T w2 KI8T % 72 91T, Calculation Agent (.
Mid-market Valuation (Indicative Quotations)(Z3&-> % Cash Settlement Reference Bank & L
THEELT O BRIZ, A L Prescribed Methodology (21 5 & & Rk STV E 9,

Mid-market VValuation (Indicative Quotations) — Alternate Method (&~ >z 2~ 18.2.2)

ZDOFFEIE, K Y EE D 38 D Cash Settlement Reference Bank &N L, 527
F—T—va KT D Z & &RV TIE, Mid-market Valuation (Indicative Quotations)
LR TTY,

220U DY x—TFT —a U EZITE - 7254 Cash Settlement Amount |35 17 Hit> 72
I —T—a OEMNEHEE Y FI, TR —T— 3 VN 2 DT
o TEAIE, £24 %L, Mid-market Valuation (Calculation Agent Determination)(Z
FSX . H B Calculation Agent Th 25 H D & L CHREETTV, Cash Settlement Amount
ZZ0 2 ODPEDHEMNELMEE 720 £,

Z D FFIEIT 2006 AEIRE FEEE O Cash Price — Alternate Method DR S 2 K L7- ¢ O T
T,
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# 5 : Mid-market Valuation FEICEET a7 7 A—Ta VOERET 74V

ayI7ygA—a D
74—V K

ay 7y A—a BT AEREK

avIZyA—g UCRBIRENA
MoTTEDT 7 1V b

[MMYV Applicable
CSA:]

[No CSA]/[Existing CSA]/[Reference VM
CSA]

Reference VM CSA

[Cash Collateral
Currency:]

[FEDIEE —2 DDI R RFHE DD S
LGN DBRIFE T L]

HIE~2T D Settlement Matrix TH5 &
Ehi-bo, Froxenbomi
23 Settlement Matrix (2331 5 i@ 52
7 TWA T, Relevant Master
Agreement (Z331F % Termination
Currency

[Cash Collateral
Interest Rate:]

[L— F2#5E]

Discount Rate (X47%i#%5 D ISDA
Settlement Matrix [ZF5 & STV %
2, HBE STV 2RRWEEIX
Calculation Agent 23 7E L 7= D)

[Agreed Discount
Rate:]

[L— I 2752 —No CSA Zilfi 1o
BEHENEDBIGET S RER D B

No CSA M S, a7 7 A—
g CTTERMTOIL TV RN
A, MiZiEE D ISDA Settlement
Matrix CH5E X 417- Discount Rate,
F IR E D 22413 Caleulation
Agent 23R E 3 % Discount Rate

ISDA Settlement Matrix (233 TiX, MET @7 7 # /L k @ Cash Settlement Method |
Mid-market Valuation (Indicative Quotations) Td ¥ . OET ™7 7 # /L k@ Cash Settlement
Method IZ Mid-market Valuation (Indicative Quotations) T Existing CSA 23 S v E 77,
AR D AT 7 a L DF 7 4 /v k@ Cash Settlement Method 1%, @I L OVWIE
DAY v TEB| DB L 7 D Floating Rate (2 X > TR £ 08, KEOEE T
Collateral Cash Price 37 7 4/ b & L THEH SNV E T,

Replacement Value

2 OHDOHFEO B, BEI ORI TIZ L 2 WEE
HEFEIRET DHZ LT, ZOHEGZ, BIERFORAY v F'va AZIIfFEH Sz
EMNHEEINTWET,

B YR O — 5 % (Rt

R#EI N TV DHYEHE (Protected Party) 1X, 27 7 A—31 3 VTR TE £,
L. TR ESNTORWESIT, UTOT 740 MLb— RN EH S E T,
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e OET DT 7 4/ NI, HEFATME L 72V 2453 A Protected Party & 72 5,
e MET ®OF 74 /b ME, F4FFE 7S Protected Party & 72 %,

Mid-market Valuation & [FI£RIZ, Y7 07TV —D2HV £,
e Replacement Value (Firm Quotations)
e Replacement Value (Calculation Agent Determination)

INODOHEFTNTNOHEE IR N E X TEEIOMEZRELEL S ET5HD
T9, 9725, Protected Party 23145 CHUS | 2 FRAEEE L7258 1C8ETH 2 A b (F
XIS T,

Replacement Value (Firm Quotations) (&~ oz 2 18.2.4)

Z D Ji1ETIX, 4 Cash Settlement Reference Bank 13, FHEEEES| 21T 5 7= 0IC
Protected Party (ZX$A 5. F72XGERTHBBHDO 77— L« I —T—a v (Teb
B, BEIAEER 7 +—TFT —a ) T 5 X5 Kd B E T, Mid-market Valuation
TfEH 41TV % Prescribed Methodology & 138720 | BSIRIRE/R 7 A —TFT — T a U &
P9~ 25 121%, Cash Settlement Reference Bank 723, #il 2 IX1EH UV A 7 LR T 5 & 450
A NEIZET AHELZITOLERND D £7,

Cash Settlement Reference Bank /%, FH&ZEHLF |25 Prescribed Documentation & FEiXiL 5
BEDHKEIZ L THEAESINTWDLZ EZRHRIC, 77 —b « VF—T—va &g
HTsr Lo ranET (KRy 7 2ARNEHK) |

Prescribed Documentation DHEE

e 5% Cash Settlement Reference Bank & Protected Party O fE] THififti 1T\ % ISDA v 2 % — 3
KIE 7213 %2 D DFERIFHE - 2 2 —FH) (CSA 2 &) o

o ISDA v R & —FH /-3 Z O D EFFHED <~ 2 X — TR S h T rvifa, BiEERO
2002 4Efl ISDA = 2 & — 2§ L FFHEE A o ZZBEE e (VM) CSA & 23HR5HCEA T h 5 & I8
Iz, 2OGEEICIIUTAEMAI NS,

o MERLEKIIBIObDEFELTHSB L,

o HEERG|ME—DXRIG[TH B Z &

o HIKHMARHESRFEEOHEDATHL Z &

o HEWFHEER22H2EHIT. 2 v 77 A—3 a v TEE X L7z Cash Collateral

Currency (FEEB R WEEFXT 7+ P2 EHIND)
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Prescribed Documentation & B 5| D[] 24 S35 [ THiikE SNV TWDHEEED R 2 A 7 —
va vl DMOBERBEREZEBET LD, MNEFIIa L 77 A= a 2B LT
Prescribed Documentation Adjustment ZiEH 32 X5 ETH 2 &N TE EF, AEEHN
fRE SN 7=54A . Calculation Agent iIZZ NS DEREZER L CZHELIZT 7 —Lb « 7 F
—7—va Y OREEITNET,

Dl b 2007 +—TFT— a U EZME LA, Cash Settlement Amount
(Protected Party 73 1 Z DA D & &) (IZ TR/ 4+ —FT—2a VOFTRERWY
+—T—ar (F7%bb, Protected Party |2 0o 2 feiAd.  F 7213 Protected Party
INSHL S BARAR) & 720 £9, ZihE. Protected Party 23145 C RS SIS 21T - 7= 55

AOFEEERMLIZHDTT,

Protected Party 28 2 5 DA (MET 7 7 4V k) | 4 Reference Bank | X% #LZ 41D
Protected Party IZEI L C7 7 — A& « 7 4 —TFT—v a2 LET, ZL T, 20152
DD Y F—T— a OPBYENFEH &3, Cash Settlement Amount {45 H R o> Skt
PHMEE 720 £,

Ty—2Ib eV F—T—arN2O0WI= WS (£ EED 7 +—7— 3
VN2 ORESNT-54A) . Calculation Agent (X Cash Settlement Method 7% Replacement
Value T& % 7>? X 91T Cash Settlement Amount % #-7& L £9 (Calculation Agent
Determination) .

Mid-market Valuation & [Al4£1Z, Cash Settlement Reference Bank 73 7 +—7—3 a3 > %
FEHT DBRCHE O & EH (Prescribed Documentation o F£#H<> Cash Collateral Currency
DOEFER 72 L) 1E, EHER) 72 Template Quotation Request Form [ZFtfi S v E 4, Ziuid.
2021 FERUEFREE D Annex & L T/ S 41, Cash Settlement Reference Bank (27 7 — A
J =7 —va raBRTHEIEN LRTER Y EE A,

Replacement Value (Calculation Agent Determination) (&~ 2z 2~ 18.2.5)

Z 1. Replacement Value (Firm Quotation) & [F] UC9° 7%, Calculation Agent /%, 7T
@ Cash Settlement Reference Bank ® 7 +—7—3 3 VO RIAEZFEHT 50T, Y%
HGIRNEHLR T 586 2R E . ISDA OFEHEOZEFEMLE: (VM) CSAIZEE DUV THL
IR I TND Z & ZRHRIC, UG 2 EZRICHET 5~ 24 =KL 5
. RO 2002 ISDA ~ A # —EHITHLE 4TV % Close-out Amount D FiE A fifi
MLTIRELET,
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# 6 : Replacement Value Cash Settlement Method B35 a2 7 7 A —T 3 VITBITA8IRE

F7 %)V b

ATy A—=va D7 4—)V K

aVTyA—varitkidb
AR B

a7y A—3g UTEENR
WBADT 7V b

Replacement Value (Firm Quotations)

[Protected Party:]

[Specify]/[Both parties]

OET ®F 7 # /L M, HEFITHE
L 72V Al AS Protected Party & 72
%o MET &% OO
T 74N M W EEN
Protected Party & 725,

[Cash Collateral Currency:]

[BEDIFIE- ~ X 5 —ZF9 937
<\ 2 ODBIERHFFLEDPH S
LG DHEIGE T SLER B

S, VA LRI B 55

& CSA 3B 3 00352 037>
PET, IEET BLEEITR
vy ]

Settlement Matrix Cil &7 (2
DONWTHESNTZHD, F700X
b OEED Settlement
Matrix THBE~XT TRWGH
¥, Relevant Master Agreement
({2 FE-3 < Termination Currency,

[Prescribed Documentation
Adjustment:]

[Applicable]/[Not applicable]

A LA

Replacement Value (Calculation Agent Determ

ination)

[Protected Party:]

[Specify]/[Both parties]

OET OF 7 # /L MiE, MEFIATHE
L 72\ MRS Protected Party & 72
%o MET &% OO
T T H N ME, WEEEN
Protected Party & 725,

[Cash Collateral Currency:]

[ & DIFIE- 25 %Ik 57| D3R D
HRELoTHY, 2 ODDH &
R E DD BN DHIE
ET S, ]

Settlement Matrix CTi@&E <7 |Z
DOWTHES b D, X
b OEEDS Settlement
Matrix THlE~T TRWGE
¥, Relevant Master Agreement
(233 < Termination Currency,

Replacement Value (Firm Quotation) ¢ Replacement Value (Calculation Agent

Determination) . ISDA Settlement Matrix (2508 STV 58E DT 7 4L k d Cash
Settlement Method & L TEH SN 5 H D TILH Y £H A,

38



Cash Settlement Reference Banks

2021 FERRE F54E TIE. Cash Settlement Reference Bank O E HiEB L N7 +—F —3

2 VOERFEFIEICOWTEERNMZ LN TWET, TNHOER T, 7' ut R EEREl
L. BRI ESE, 74—TFT—Yar « Trv AR L0 Lot b b a2 E
K LTWET,

7 a 1816 12X TOEYHESIINLTWET,

e Mid-market Valuation & 7= 3 Replacement Value Cash Settlement D3 127315 H
ENHGEE, EBHELEINTZ Y 4+ —T—>a DT 7 L— bk (2021 FERUEFE
@ main book ™ Annex & L T/AZFE I TV % Template Quotation Request Form) %
AL T =7 —Ya rOkfEE LRITWE R 6720, £72, ERBH 7125
BlE, TOa =2 HFHLEEREIIA LR2THERL R,

o 7 Fx—7— 3, Cash Settlement Valuation Date ¢ Cash Settlement Valuation
Time @ & &, F7213F D% EEAN TR RERFFH TH-CIZIRH L2 T U
SV AN

o U #—7 — 3L, Cash Settlement Valuation Date @ Cash Settlement Valuation
Time s (F721%. Replacement Value (Firm Quotations)(Z >\ C & FLAYIC E# L
ARE T2 WEAIT, YFEERTEE L2 L < 1 Calculation Agent 2377 L
TZHEZD) I2BIT DO TRITNIER SR,

Mid-market Valuation (Indicative Quotations) — Alternate Method D454 % R %, Cash
Settlement Reference Bank [X, 22> 7 7 A—3 3 U CIREINT- &SRS, F7-134F
BV EICEE LS SO/ERE L LEd (B2 a21815) ,

ATy A=y a VTHREN RS BFEEN SOOI OVWTERE TE RV
A 1%, Calculation Agent 2% Cash Settlement Reference Bank %34 L 3, 7272 L.
Calculation Agent 255 | D =35 Th 5455 121%, Calculation Agent LISF DX, 520D
Cash Settlement Reference Bank @ 9 Hig K 2 DO A EIN L, Z +—T— 3 V%K
D HMEREH L ETE,

Z D%, Calculation Agent 13750 OREE] (DFE VW BEF5F L7 D) HBATY +—
T—varaRDL LI Y, —F5, 2006 FFRUERE TIX, HEEPMHAILE
BT & 7254 Calculation Agent (39T Cash Settlement Reference Bank % 3R L |
FNOTXTCOERKEIC Y +—T—varvzRObILEESNTVET,

8 ZHiE. Cash Settlement Valuation Time 7> 30 4y LLPIZ Selection Notice 7> 7 L — bk (2021 AR E 54 D Main Book @ Annex & L
TFE) ORERIT X Y T Caleulation Agent |[ZilAT 5 Z & A &MEE LET,

7 Cash Price - Alternative Method & DA% 2R < o
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BREBLOY 4 —T—va B 7o AREEER LD LD, 74 —T—V =
VEBERTOHYEHIL, WMEERoUUTEIL, ERRE gk s >3 v 18.1.6 Dt
ZESE LR IT T e ) £8 AL

2006 4ERREZREEIZ B X HEAS L7~ Cash Settlement Method

2006 FERR EFREIZE ENTWZLLFD 2 5® Cash Settlement Method (VU ¥ F Lz
HEISNTWELOERITT I LA ML TEMENTZH ) 1%, 2021 FEEFH
HFIF| RN TV ET,

Collateralized Cash Price

Collateralized Cash Price 1%, 2021 FEhREREICSI MR TEH Y, AMbEZ B E L
T/ NEOEENTONTWETA, 7L A MLk > TEE ST~ 2006 FEilE TS
ENDLRENREFEZBEXTH5H0OTIEH Y A, Z O Cash Settlement Method 1%,
2006 FERNEFRE DT 7L A 2 b 6412 & > THULFH &4, Agreed Discount Rate % = >
Ty A= a b o THETHAIENTELLIICRY ELL,

2021 AR ERE T, BEEITT 7 4/ b O Settlement Rate & Discount Rate % 204
L T 5 ISDA Collateral Cash Price Matric 73, ISDA Settlement Matrix {28 31 FE L
77,

Collateralized Cash Price 1%, ISDA Settlement Matrix O3 25217 A%< D T )L«
# L > —Swaption D7 7 /L k@ Cash Settlement Method T,

Par Yield Curve — Unadjusted

% < OGS hNE OB TiX, Par Yield Curve — Unadjusted {42 Z & 137 <,
Collateralized Cash Price 23 —f#fICERHA SN TWET, 2D 2 >OFEAN/EN I, Par
Yield Curve — Unadjusted G Settlement Rate TEI5| 21T 9 MIZ%F L. Collateralized Cash
Price TIX OIS THIGI 24T 9 RIZH Y £,

=1 s AUy Y g COWRFITEIT D iR RED Cash Settlement Method 1%, 2018
4 11 AT Par Yield Curve — Unadjusted 7> & Collateralized Cash Price (28] 0 o0 £ L
72o L, ¥R RLIBOR AU v 7'y a3 2o\ TCiE, BIfED Par Yield Curve —
Unadjusted MEHE L 72 > CTWVET (7272 L, ZDOX AT v g d, 2021 2RI
TESNDHHER S FLIBORDIFIEZZE S D &, BEICHGISh D Z &idne b
nNE7) .

FOl, BEOEZ A, FICHEARL RLIBOR AU v > g o O7-®IZ, Par Yield
Curve — Unadjusted | SEE R 7MEE 7 LIZ 2021 SRR EFEIC | N TVE T,
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2006 FERR EREN D B X/ TV AR\ Cash Settlement Method

2006 FRUE FREE T IV THLE S 41TV 7= Cash Price,  Cash Price — Alternative Method,
Cross currency Method, Par Yield Curve — Unadjusted, 33 Uf Zero Coupon Yield—
Adjusted |E, 2021 FRUEFREITITHI MDA N TV ER A,

NSO FEFUTOREAIZL Y5 &N TWERT A,

e Cash Price 3 J OF Cash Price-Alternative Method @ %1% Mid-Market Valuation 33 X
U* Replacement Value |2 & & #1 2 572729,

e Mid-market Valuation & Replacement Value O FiENHE—@E £ 1Z7n A L~
V— e AU T ORIFIZHIES LTV DS T2, Cross currency Method (X~ & 7¢
v . Par Yield Curve — Unadjusted & Zero Coupon Yield- Adjusted X iiHE#E & L C
EH SN << 2oz,

ISDA Settlement Matrix

2006 AR EFRE TlX. ISDA Settlement Matrix |2, = 7 7 A —3 3 » TIERNMTH
N7 o =842 A &5 Cash Settlement ©F 7 + /L R ERNFEE SN TWVWET,

2021 FRREFRE TIX, 2D~ KU » 7 2 (2021 ISDA Interest Rate Derivatives
Definitions Settlement Matrix for Settlement, Early Termination and Swaptions) 23 L5E S 41,
AUy gy, OETBIOMETIZET 2BUEDTHEATZ M L TR S TVE
B

2021 FERREFREEIZ BT 5 ISDA Settlement Matrix OZ8 8 538 L ONBIEIZLL F @Y
<7,
o 2006 i EFEHE D ISDA Collateral Cash Price Matrix (%, ISDA Settlement Matrix |Z
wEINE L,
e ISDA Cross Currency Settlement Matrix /%, ISDA Settlement Matrix (ZfE & S 41, 18
BRAT T DT 75V RENEGEND LR F LT,

o AU T g NIHoNTIE. 77 4/ h® Cash Settlement Method (212 C. &
7 # v k@ Settlement Method (->% ¥ | Physical Settlement, Cleared Physical
Settlement, = 7-1% Cash Settlement D7) ZEE#E L E Li-,

o AU arPNET LAY v FIZHSWTHERI &SN, BEILZNY AT -« 7
J— L— R ThHdEO@BEIZHOWTIL, BEFOEBEF AT 7> g 2
2T, INBEDARAT 2 arDF 74V M EENTHET,
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12. BEIZET HHE

WEOEFR., FET 28/ ¥ —B I OERICEAOZOMOBLIEIX, 2006 Fhi
EREDOEZ7 Va6 BLIVLTOEIIZEVWI X M THRET 2EATIE R, 2021
FEREFRE TIE~ b U » 27 A (Currency/Business Day Matrix) |(ZFEi# S5 2 &1272 0
F L, ZHUCEY, BFHRMBNRESIZRY . T LEHIC/ 0 9, 1998 FX
and Currency Option Definitions ™ Annex A (Z&HHE T, IBIIOBENZ DO~ Y v 7 A
IZEENTVET,

ISDA DU —F 7 7 )L—7"TlX, 2006 FREFLE & AT L TAKR SN, ZELA
REZR BRI DIRFELICHIS L, I LARRER AU » 7 OS5 %2 D 12 BINSRIE R L OMEHERH
EDOV TN A MR L, oBEICHIER L T, 2021 FhEFRE D Main Book
(R AIAT e N Z iREm SV E LT,

fid> FX ZES R & Wik ORE R, ISDA EFRED FX B LR EIZBEIE T 25 RIHO B
1L, ISDAEHT —F 7 7 —7¢& BhET 5 FEXERFURL ISDAFX U —F 7 7
N—TOHEMFZ L OB OEFE 7o s hEeTHIETAESNE L, 20T B Y
=7 M. 2021 FERUE O E i th DFTE O TR S D FE T,

FREL. SRB OB L OMHEELE DY 7L A > |, 2021 ERUE SO
MHOBTHATE 5 £ 510, (RNROZHT) 2021 FHUERERIC(ER SN S T
T

Rl o E (B2 >3 > 11) X, MTM Amount Z - ET 5 7- DI S b
Currency Exchange Rate @ X 0 @72 7 +— VX v 7 2 &5 2 L 2R\, 2021 4ERK
EREORYIDN—2 3 VIZBWTIHFEENICEETE SN T EREA,

13. TUXNFRIZEBAE

2021 FERREFRIEIX, ISDADFHT LWA VXTI T 4 TR =2 T _R—=AD2—W— oA
H—T 2 —AThH5 MyLibrary 8 U T, TOXNVEROALTAESNE LT, ZOH
LWF Ty b7+ —ALIC1E, BAHNR—2 3 00 2021 FRREREZ RO (7
T TAY) THRTDHIENTEHHERY — A8, ERINT-HELZDOEHR D
INAR=Y IR, OB LESC~ N T AT AT ATy~ Ty I
— 7 R, SERMBREEER ENEENTVET,

IDOTVHENTH—<v MTEYD, 2021 FFREREDEIECENMFEN LI/ D
TZONE, BTV A L NEERRT A HEIE72 <72 £ LT, 2021 FhiE R E 1T O M1
ELTARIN TV W), EESCIEMBYLE2GEITZ DT LT U X IV %A
INFTHZ ENTEET, £7-. Floating Rate Matrix <> ISDA Settlement Matrix 732 & D~

82021 FRUERED T HN—2 a U NAR SN E IR L 20 7,
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KU w27 2%, Main Book & 3Rl AN—2a VE SN AT, BEIEE (RyFv—70

BT AEIEZ D), EHABREICET AELERD)N) 2RI THENTEE
j_o

2—Y—id, S| BRFACEH ST % Main Book BT 5~ R U v 7 AD /N —
Vg NCHBEBEN TS Z LN TEX L0, 2021 FEREFREE 1T 2006 FEIE FREIC AT
DINMENRT < o TWES, 2006 FIRERE TIE, 2—HF—IlTEH SN HE2TO
HREZ BT 572012, EERERAMEKETGIB EFTIZAREINTEY 7Y A N EfERT 5
VENHY £ LT,

MyLibrary O —H—A L X —T7 = —RF, /XY T TR, EAALUESRNS ST Y
T ANFBEIZARD F LT,

MyLibraryD . —¥'—Af v X —T = —ADAZ Y —rg v b

a a3
« cC 0 orgs
b}
ol @
ISDA — 2 v
= o
-~ International Swaps and Derivatives Association, Inc.
[
L]

2021 ISDA INTEREST RATE DERIVATIVES DEFINITIONS

i electronic form) by wording in the document
10 & document will apply

ing .
10 that document ual

3¢ websie
means th DA Rate Des Definiticn:
SECTION 8 FALLBACKS
81 Temporary Non-Pubiication
113
= 410 a9ty 10 caly pars of the Transaction, ©
10 8 subsequent version (Whether 10 the 2021 Definitions generally o 10 one of m
11
son will be deemed to have beer specified in the Confiumation
oo shall prevail
115 Application of the 2021 Definitions fo Parties.
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14, BDNFEEEA

2021 FERREFREIL 2021 5 6 HIZAER SN FE L=, &RF UV RT ¢ T OHGIERED
EFREL L CHEAINDIDIT 202110 H 4 A6 T,

TS NERB X OHSRA 7 7 Tld, 2021 FEERE (BLOE#ET L~ MY v 7
A) OEMPION— g URARINTOHOHEABETIC, ZESZHAEL, VAT LR
Tt AR VBEIS L CHEBIT 5700 ZMLEE LET,

ISDA VY —F% > 7 7 N—71%, MGSNESCTGA 7 778 2021 FhREFREZEH T
LZEEEOREED D Z LI, ZhRMREAZFZH L, IBELE&/NNRICHZ DO EHE
ThHDHEEZTHWET, TXTONHSIMENZOH £ TIZ 2021 FERREFRE A H T
XD EERL R NTED, (2006 FhUEFRENFRE D 2000 FRUEFRLE & FIERIZ) 2006 4
REREN LIXO L OMEHA SN AT D REERH D & BbivET,

7272 L. ISDA X, 2021410 H 1 HLAFE, 2006 FFhUEFREZ LHTHZ L IFEK L
TWRWZ EICHET DI EAEETYT, 2021410 4 1 HE TIATHOATWVRWAR
REIE, 2021 FEREBEO RN EINF T, ZOHHOENDOX—2A%EZ D
L. 2006 FERREREITRYICEWE DL RS Z TP ENE T,

T A EDOFHERIERMBITIT, EH B ICER SN EE| % 2021 FFARE REITRAT
THZENRTFTEINTHWET BIIE, V=T v I DOERRE) . LEER-T, i
ZINE L, BRG] & IEERRGI OB AZ BT 55613, 2021 FFRUEREICBAT
T EPHERSNET,

ISDA (%, EHOFEMICET 2 et 2175 UV —% 27 7 v—=7 (ISDA 2021 Definitions
Implementation sub-group) Z&XiE L ¥ L7z, KU —F 27 7 —120%, I5HEEE. B
FIBATIRES, S R D=7 «- e X — ZOMOTIGESMERSML TWET, 7
=T ~OEMEFFLEIND 7T, jmartin@isda.org 5612 23RS < 72 &0,

Z DHLOFER

2021 FERREFREIZHOWTOZEMIL, ISDAT =7 A FhTIEW-E1T %4 .
https://www.isda.org/2021/05/01/2021-isda-interest-rate-derivatives-definitions/.
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ISDAIZDINT

|$Mﬂ 1985 FEDFXLLIK, 7 a— LT U ST ¢ TGOV L Mo m
IZBOTEFE LTz, BAE. ISDAIZIZ 76 2 EN S 950 LLEOHEBEI N MM L TR, A
/A~i\$%£k\&§@%Aﬁ\&ﬁ-EW%% RS, —Rx X — - aET
4T a2t BITR L. RBINWNT VAT 4 THBSNME TR S TCVWET, 20 H
SBIME T2 TlE7e <. BEIET, 7 a—h—, RS MEEE R ST ) T
4 THGOEERA 7 TR0, EREFEED. SRS, 2ofoY—Ee X - Fag
H—T72 8B A NR—ZE&ENTWVWET, ISDA & ZOIFENCHETAERIZ. a0 T =
7% A4 b (http://www.isda.org) TZ&UW /=727 £9, Twitter. LinkedIn. Facebook.

YouTube 4 O 7+ 2 —L CWEZITIEEFEL 7,
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