2021 ISDA INTEREST RATE DERIVATIVES DEFINITIONS

SUBMITTED PREFERENCES GRID

18th March 2022

IMPORTANT INFORMATION: The phased approach to implementation of the 2021 Definitions means that some market participants will be ready to trade using the 2021 Definitions with their counter parties from October 4th while
others will not be ready until later dates. In order to reduce the potential for breaks and in order to help facilitate a safe and efficient market, ISDA has agreed to post information regarding firms’ definitional preferences in a
standardised format. Where firms have not used that standardized format, ISDA has posted the information in the format provided. ISDA takes no responsibility for the information any preference grid contains and makes no
representation as to its accuracy or completeness. For a definitive understanding of a party’s definitional preferences, market participants should contact the relevant party. Contact details (to the extent they have been provided)
can be found at the bottom of each preference grid. ISDA may, but shall not be obliged to, update this document from time to time to update preference grids provided or to add new preference grids submitted for posting. By
accessing the information provided, users agree that they will not use the information for any anti-competitive purpose.




Bank of America

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate
Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis
(whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By
submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other
data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on
ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or

Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions will
you reference in
messaging for trades
submitted to CCPs
(excluding JSCC) from 4th

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021

Definitions, will you still
trade under the 2006

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

P —— e
October? October? Definitions? Definitions? Definitions at request? Do Definitions? 20062:222;2% at
Interest Rate Swaps
i . . Up to a certain date
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided lease specify below
p p
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
(O]
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa certain date
(please specify below)
. . . Up to a certain date
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided (please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Swaptions
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa certain date
(please specify below)
) . . Up to a certain date
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided lease specify below
p p
. . L . . Up to a certain date
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided (please specify below)
Caps/Floors
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa certain date
(please specify below)
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
. . L . . Up to a certain date
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided (please specify below)
Cross-Currency Swaps
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date

(please specify below)




Up to a certain date

Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided .
(please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
FRAs
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa certain date
(please specify below)
Inflation Swaps
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa cert_aln date
(please specify below)
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa certain date
(please specify below)
Other
New Trades 2021 Definitions Yes 27-Nov 27-Nov Yes Not Decided Not Decided Uptoa cert_aln date
(please specify below)
Novations (as Transferee) n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date
(please specify below)
Trades including Early Terminations n/a n/a 27-Nov 27-Nov Yes Not Decided Not Decided Up to a certain date

(please specify below)

*Please give any other information here:

they are able to move holistically

e BofA continue to work on 2021 capabilities for paper confirmations and for Equities and Commodities we do not have a published Go Live date at this time ]

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

[Daniel Kirby ]

[+44 207 996 8958]

[daniel.kirby@bofa.com]

eBofA have populated the sheet selecting the Nov 27th option but please note we will be production ready from market opening in APAC on Monday Nov 29th
e BofA functionality is confined to a default for clients or dealers to 2006 or 2021 for all Rates products i.e. if a client or dealer is not fully ready to move to 2021 defs then they should remain on 2006 defs until




Barclays

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate Derivatives
Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis (whether in part or in whole
and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By submitting the personal data requested
under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other data submitted or separately. ISDA will not be liable or
responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on ISDA's data protection policies is available here:
https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Non-cleared IR derivatives - Paper

Terminations

What date
will you be What date
ready to What date will Following your will you be Following your
What ISDA Definitions will process our default/preference ready to What date will vour default/preference
you reference in electronically y change to the process y change to the
) : . . . . - default/preference A default/preference for A
messaging for trades Will you be ready to consume incoming messaging from CCPs (excluding confirmed for electronicall 2021 Definitions, paper Bericonfrations 2021 Definitions,
submitted to CCPs JSCC) in 2021 Definitions format from 4th October? non-cleared confirmed trade)s/ will you still trade | confirmations pchpan e to the 2021 will you still trade
(excluding JSCC) from 4th trades under under the 2006 under both geto under the 2006
change to the Definitions?
October? both the 2021 Dgfinitions’> Definitions at the 2021 and ’ Definitions at
2021 and : request? 2006 request?
2006 Definitions?
Definitions?
Interest Rate Swaps
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Tradgs |np|ud|ng Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations
oIs
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Trades including Early . . . .
Terminations n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Swaptions
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Trade_s 'UC'”d'”g Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations
Caps/Floors
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Trade_s |nclud|ng Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations
Cross-Currency Swaps
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Tradgs |nclud|ng Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations
FRAs
New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Trades including Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes




Inflation Swaps

New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Tradgs |nclud|ng Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations

Other

New Trades 2006 Definitions Yes 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov 27-Nov | Yes Not Decided Not Decided Yes
Trade_s |r!clud|ng Early n/a n/a Not Decided Not Decided | Yes Not Decided Not Decided Yes
Terminations

*Please give any other information here: [Barclays will default to ISDA21 for iSwap Electronic D2D on Dec 11th. Dealerweb will remain on 2006 till Dealerweb provides ETA. Barclays will be ready elsewhere to trade and accept

ISDA21 after Nov 27th. ]

Key Contact Alok Jain, James Brown

Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

alok.n.jain@barclays.com; james.brown@barclays.com; foong-lay.koh@barclays.com




BNP Paribas

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What date will What date will
you beready | o date wil Following your | v\ 'vo'teady | What date will Folloiing yels
to process default/preference default/preference
) . . : your to process your
Wh S . . . Will you be ready to consume incoming electronically change to the change to the
at ISDA Definitions will you reference in messaging for messaging from CCPs (excluding JSCC) confirmed default/preference 2021 Definitions paper default/preference 2021 Definitions
trades submitted to CCPs (excluding JSCC) from 4th ssaging finiti f f 9 h | d for electronically il il d’ confirmations for paper il il d,
October? in 2021 Definitions format from 4t non-cleare confirmed trades will you still trade under both confirmations will you still trade
: October? trades under h h under the 2006 h d h h under the 2006
both the 2021 | , change to the Definitions at | '€ 2021 an change to the Definitions at
2021 Definitions? 2006 2021 Definitions?
and 2006 request? R request?
N Definitions?
Definitions?
Interest Rate Swaps
Other [Please Other [Please
New Trades 2006 Definitions Yes 04-Oct - sp_eC|fy an ' ves 04-Oct — sp_emfy an Yes
indicative date indicative date
below] below]
Other [Please Other [Please
Novations (as specify an specify an
Transferee) n/a na 04-Oct indicative date | ' &3 04-Oct indicative date Yes
below] below]
Trades includin Other [Please Other [Please Other [Please Other [Please
Earl 9 n/a n/a specify an specify an Yes specify an specify an Yes
o indicative date indicative date indicative date indicative date
Terminations
below] below] below] below]
oIS
Other [Please Other [Please
. i specify an i specify an
New Trades 2006 Definitions Yes 04-Oct indicative date Yes 04-Oct indicative date Yes
below] below]
Other [Please Other [Please
Novations (as ) specify an ) specify an
Transferee) na na 04-Oct indicative date ves 04-Oct indicative date Yes
below] below]
. . Other [Please Other [Please Other [Please Other [Please
Trades including . . . .
specify an specify an specify an specify an
Early n/a n/a Lo oo Yes oo oo Yes
S indicative date indicative date indicative date indicative date
Terminations
below] below] below] below]
Swaptions
Other [Please Other [Please
N ) specify an ) specify an
New Trades 2006 Definitions Yes 04-Oct indicative date Yes 04-Oct indicative date Yes
below] below]
Other [Please Other [Please
Novations (as n/a n/a 04-Oct _spke cify an Yes 04-Oct _ Spe cify an Yes
Transferee) indicative date indicative date
below] below]
Trades including Other [Please Other [Please Other [Please Other [Please
Early specify an specify an specify an specify an
Terminations n/a na indicative date indicative date ves indicative date indicative date Yes
below] below] below] below]

Caps/Floors




Other [Please

Other [Please

New Trades 2006 Definitions Yes 04-Oct _ Spe cify an Yes 04-Oct - sp_emfy an Yes
indicative date indicative date
below] below]
Other [Please Other [Please
Novations (as specify an specify an
Transferee) na na 04-Oct indicative date | ' &3 04-Oct indicative date Yes
below] below]
Trades includin Other [Please Other [Please Other [Please Other [Please
Earl 9 n/a n/a specify an specify an Yes specify an specify an Yes
Terrxinations indicative date indicative date indicative date indicative date
below] below] below] below]
Cross-Currency Swaps
Other [Please Other [Please
New Trades 2006 Definitions Yes 04-Oct _ Spe cify an Yes 04-Oct - sp_ecn‘y an Yes
indicative date indicative date
below] below]
Other [Please Other [Please
Novations (as n/a n/a 04-Oct _ spe cify an Yes 04-Oct - sp_ecn‘y an Yes
Transferee) indicative date indicative date
below] below]
Trades includin Other [Please Other [Please Other [Please Other [Please
9 specify an specify an specify an specify an
Early n/a n/a indicative d indicative d Yes indicative d indicative d Yes
Terminations indicative date indicative date indicative date indicative date
below] below] below] below]
FRAs
Other [Please Other [Please
o ) specify an ) specify an
New Trades 2006 Definitions Yes 04-Oct indicative date Yes 04-Oct indicative date Yes
below] below]
Other [Please Other [Please
Novations (as n/a n/a 04-Oct - sp_eufy an 1 ves 04-Oct - sp_ecn‘y an Yes
Transferee) indicative date indicative date
below] below]
Trades includin Other [Please Other [Please Other [Please Other [Please
Earl 9 n/a n/a specify an specify an Yes specify an specify an Yes
Tern)ginations indicative date indicative date indicative date indicative date
below] below] below] below]
Inflation Swaps
Other [Please Other [Please
New Trades 2006 Definitions Yes 04-Oct - sp_eufy an | ves 04-Oct — speufy an Yes
indicative date indicative date
below] below]
Other [Please Other [Please
Novations (as ) specify an ) specify an
Transferee) na na 04-Oct indicative date ves 04-Oct indicative date ves
below] below]
Trades includin Other [Please Other [Please Other [Please Other [Please
Earl 9 n/a n/a specify an specify an Yes specify an specify an Yes
Terr%inations indicative date indicative date indicative date indicative date
below] below] below] below]
Other
Other [Please Other [Please
New Trades 2006 Definitions Yes 04-Oct - sp_ecn‘y an 1 ves 04-Oct ;pepn‘y_ an Yes
indicative date indicative date
below] below]
Other [Please Other [Please
Novations (as n/a n/a 04-Oct - sp_ecn‘y an 1 ves 04-Oct _spepn‘y_ an Yes
Transferee) indicative date indicative date
below] below]
E;arlc;es including n/a n/a Other [Please Other [Please Yes Other [Please Other [Please Yes

Terminations

specify an

specify an

specify an

specify an




indicative date
below]

indicative date
below]

indicative date
below]

indicative date
below]

*Please give any other information here: [our preference is to default to the 2006 definitions but accept at client request the 21 definitions from 4th of October excluding for ETO/MTO trades. Accepting
ETO/MTO trades on new definitions targetted from mid-November'21 once operationally ready to consume changes in pricing. Default to 2021 definitions anticipated at end of year after Libor transitioning
but contingent on other brokers, dealers, markitwire switching defaults as well ]

Key Contact  Legal: Dominic Hickey, Business Management: Alexander Miller, IT: Ivan Eakins

Information 92075956119 / 02075954310 / 02075950428

(Operations,

Compliance

or Legal staff

only - no

trader

contact

details to be

shared): dominic.hickey@bnpparibas.com / alexander.miller@bnpparibas.com / Ivan.Eakins@bnpparibas.com



mailto:dominic.hicket@bnpparibas.com

BNY Mellon

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/ge neral/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

Following
your
default/pre
ference
What ISDA Definitions will Will you be ready to What date will you be What date will vour Following your What date will you What date will vour change to
you reference in consume incoming ready to process default/ referen)c/e for default/preference be ready to process default/ referen}ée for the 2021
messaging for trades messaging from CCPs electronically confirmed eIectronigaII confirmed change to the 2021 paper confirmations aper cponfirmations Definitions
submitted to CCPs (excluding JSCC) in 2021 | non-cleared trades under trades chan )(;to the 2021 Definitions, will you still under both the 2021 pchpan e to the 2021 , will you
(excluding JSCC) from 4th Definitions format from both the 2021 and 2006 Defin?tions” trade under the 2006 and 2006 Dgfinitions’> still trade
October? 4th October? Definitions? ’ Definitions at request? Definitions? ’ under the
2006
Definitions
at
request?
Interest Rate Swaps
New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Zfé%‘g;\:\%n
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?cl)%%t(:\:\?:q
Trades including Early Terminations n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?é%ﬁ;\:\%ﬂ
Ols
New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown 3?(')%3;\:\?:1
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown csi?cl)%cdtof\;(/)r:n
Trades including Early Terminations n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Zfé%‘g;\zvo?
Swaptions
New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?(L%Cdtof\:\?r:n
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Zfé%‘j;\:\%n
Trades including Early Terminations | n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown (s;(l)epcdtof\:\?:w
Caps/Floors
New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?(L%fjtof\:vo:]
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?cl)%%t(;\:\?:q
Trades including Early Terminations n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?é%ﬁ;\:\%ﬂ
Cross-Currency Swaps
New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown chl)ep%tof\:\?:w
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown select from

dropdown




select from

Trades including Early Terminations n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown dropdown
FRAs

New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown (sjs(l)(z)cdtof\:\(l)r:n
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?cl)%cdtc:\(/)r:n
Trades including Early Terminations | n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Zfé%(ﬁ(j\:\%n
Inflation Swaps

New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?é%cdtof\c\?r:n
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z?é%‘g;\:\?r:n
Trades including Early Terminations | n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown (Sj?é%%tof\:\?r:n
Other

New Trades select from dropdown select from dropdown 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Zfé%(;t(:\;\?r:n
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown (Sjil)i)cdtof\:\?r:n
Trades including Early Terminations n/a n/a 04-Oct 04-Oct | select from dropdown select from dropdown | select from dropdown Z'retlnf)cdtcg\?r:n

*Please give any other information here: [The Answers have been provided for the questions that may be applicable to the division of the firm | represent. As | am providing this from the perspective of asset

servicing our readiness with respect to the 2021 definitions is that should we reiceive an instruction from our end clients which provide 2021 defintions we will be able to support them from 4th October. THe rest of

the quesitons are from a perspective of trading which are not applicable and therefore have not been populated ]

Key Contact Information
(Operations, Compliance or

Legal staff only - no trader Mitul Amin (Operations)

contact details to be

shared): +442071636568




Citi

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate
Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis
(whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By
submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other
data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on
ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or

Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions will
you reference in
messaging for trades
submitted to CCPs
(excluding JSCC) from 4th

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021

Definitions, will you still
trade under the 2006

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your

default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

October? October? Definitions? Definitions? Definitions at request? Definitions? request?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
OIS
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Swaptions
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Caps/Floors
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Cross-Currency Swaps
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
FRAs
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Inflation Swaps
New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes




Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Other

New Trades 2021 Definitions Yes 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes 4-Oct 27-Nov | Yes

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be

Jaydeep Bhatt

shared): isda2021@citi.com



mailto:isda2021@citi.com

Credit Suisse

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA

Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-

competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the

contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

Non-cleared IR derivatives - Electronic

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your

default/preference
change to the 2021
Definitions, will you
still trade under the

Non-cleared IR derivatives - Paper

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your

default/preference
change to the 2021
Definitions, will you
still trade under the

4th October? October? Definitions? Definitions? 200623232% at e Definitions? 20062322212”5 at
Interest Rate Swaps
New Trades 2006 Definitions Yes 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
$$gﬁrs];gglr?§ing Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
OIS
New Trades 2006 Definitions Yes 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
$$gqei§eilgglrl::ing Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
Swaptions
New Trades Not Decided Not Decided 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
$$ﬁqei§;gglrfing Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
Caps/Floors
New Trades Not Decided Not Decided 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
pﬁgﬁﬁ;ﬂgwgmg Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
Cross-Currency Swaps
New Trades Not Decided Not Decided 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
$;e:dm9}rs16ilgglr?ging Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
FRAs
New Trades 2006 Definitions Yes 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes




Trades including Early

Terminations n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
Inflation Swaps

New Trades 2006 Definitions Yes 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
$$gﬁ§£}gwging Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes
Other

New Trades Not Decided Not Decided 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes Not Decided Not Decided Yes
Trades including Early n/a n/a Not Decided Not Decided Yes Not Decided Not Decided Yes

Terminations

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

[Deepa Shukla]

[deepa.shukla@credit-suisse.com]




Deutsche Bank



Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021
ISDA Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the
general public on an attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the
information obtained for any anti-competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole
by ISDA with other members of ISDA whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations
that may be applicable to those to whom that information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-
representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in

Non-cleared IR derivatives - Electronic

What date will you be
ready to process
electronically
confirmed non-cleared
trades under both the

What date will your
default/preference for
electronically
confirmed trades

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

Non-cleared IR derivatives - Paper

What date will you

be ready to process
paper confirmations
under both the 2021

What date will your
default/preference
for paper
confirmations

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

i Getoberr | from ain Ociovers | 202tand 2006 | TGILLI | 000 Defintonsat | pZiions, | Defimtons | 2008 Defnitions a
Interest Rate Swaps
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
(O]S]
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Swaptions
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Caps/Floors
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Cross-Currency Swaps
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
FRAs
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Inflation Swaps
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes
Other
New Trades 2021 Definitions Yes 27-Nov | Not Decided Yes Not Decided Not Decided Yes




Novations (as Transferee) n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes

Trades including Early Terminations n/a n/a 27-Nov | Not Decided Yes Not Decided Not Decided Yes

*Please give any other information here:
Non-Cleared IR Derives - Paper = DB plan to support the 2021 Defs (and use them as our default booklet) when our technical development/update of trade capture allows, delivery timeline TBD

Key Contact Information Dawd Haque - Dawd.Haque@db.com
(Operations, Compliance or

contact details to be shared):




DZ Bank

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate
Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis
(whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By
submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other
data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on
ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or

Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions will
you reference in
messaging for trades
submitted to CCPs
(excluding JSCC) from 4th

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021

Definitions, will you still
trade under the 2006

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

October? October? Definitions? Definitions? Definitions at request? Definitions? request?
Interest Rate Swaps
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
OIS
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Swaptions
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Caps/Floors
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Cross-Currency Swaps
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
FRAs
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Inflation Swaps
New Trades 2006 Definitions select from dropdown 4-Oct 27-Nov | Yes End Q1 End Q1 Yes
Novations (as Transferee) n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes




Trades including Early Terminations | n/a n/a 4-Oct 27-Nov | Yes End Q1 End Q1 Yes

Other

New Trades select from dropdown select from dropdown select from dropdown select from dropdown | select from dropdown select from dropdown select from dropdown | select from dropdown
Novations (as Transferee) n/a n/a select from dropdown select from dropdown | select from dropdown select from dropdown select from dropdown | select from dropdown
Trades including Early Terminations | n/a n/a select from dropdown select from dropdown | select from dropdown select from dropdown select from dropdown | select from dropdown

*Please give any other information here:

Key Contact
Information

(Operations,

Thorsten Braun

+492117783074

Compliance or Legal
staff only - no trader
contact details to be
shared):

thorsten.braun@dzbank.de



mailto:thorsten.braun@dzbank.de




Goldman Sachs

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.
Cleared IR derivatives Non-cleared IR derivatives - Electronic Non-cleared IR derivatives - Paper
What ISDA Definitions Will you be ready to What date will you be What date will your d Ffollcl)\;vm% your What d il b What date will your d Ffollcln\//vm% your
will you reference in consume incoming ready to process default/preference efaultipreference at date will you be default/preference efault/preference
. . ? - ; change to the 2021 ready to process paper change to the 2021
messaging for trades messaging from CCPs electronically confirmed for electronically Definitions. will vou confirmations under for paper Definitions. will vou
submitted to CCPs (excluding JSCC) in 2021 non-cleared trades under confirmed trades - ' y confirmations - ' y
. L still trade under the both the 2021 and 2006 still trade under the
(excluding JSCC) from Definitions format from 4th both the 2021 and 2006 change to the 2021 2006 Definitions at Definitions? change to the 2021 2006 Definitions at
4th October? October? Definitions? Definitions? : Definitions?
request? request?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
oIS
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Swaptions
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Caps/Floors
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Cross-Currency Swaps
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
FRAs
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early
Terminations n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Inflation Swaps




New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations

Other

New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes

Terminations

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

Alex Mbaya

alex.mbaya@gs.com



mailto:alex.mbaya@gs.com

ING Bank

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.
Cleared IR derivatives Non-cleared IR derivatives - Electronic Non-cleared IR derivatives - Paper
What ISDA Definitions Will you be ready to What date will you be What date will your d Ffolltl)\//vm% your hat d il b What date will your d Ffolkln\;vm% your
will you reference in consume incoming ready to process default/preference ST CICTE: Htirialt Gleire vl el o default/preference SIS EHEE
. . : - : change to the 2021 ready to process paper change to the 2021
messaging for trades messaging from CCPs electronically confirmed for electronically Definitions. will vou confirmations under for paper Definitions. will vou
submitted to CCPs (excluding JSCC) in 2021 non-cleared trades under confirmed trades - ' y confirmations - ’ y
. L still trade under the both the 2021 and 2006 still trade under the
(excluding JSCC) from Definitions format from 4th both the 2021 and 2006 change to the 2021 2006 Definitions at Definitions? change to the 2021 2006 Definitions at
4th October? October? Definitions? Definitions? : Definitions?
reguest? reguest?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trades |n_clud|ng Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Terminations
OIS
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trades |n_clud|ng Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Terminations
Swaptions
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Tradgs m_cludlng Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Terminations
Caps/Floors
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Tradgs |n_clud|ng Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Terminations
Cross-Currency Swaps
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trades including Early . .
Terminations n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
FRAs
New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trades including Early . .
Terminations n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Inflation Swaps




New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trade_s |n_clud|ng Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes
Terminations

Other

New Trades 2021 Definitions Yes 4 October Not Decided Yes 4 October Not Decided Yes
Novations (as Transferee) n/a n/a 4 October Not Decided Yes 4 October Not Decided Yes
Trades including Early n/a n/a 27-Nov Not Decided Yes 27-Nov Not Decided Yes

Terminations

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

mohamed.dahouch@ing.com; Daniel.Clinton@ing.com




JP Morgan

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the

contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

swaptions

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades

change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

Non-cleared IR derivatives - Paper

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

" o 2006 Definitions at Definitions? S 2006 Definitions at
2 2 2 2 2
4th October? 4th October? Definitions? Definitions? request? Definitions? request?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early
Terminations n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
(O]
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Tradgs |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Swaptions
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Caps/Floors
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
Cross-Currency Swaps
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations
FRAs
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes

Terminations




Inflation Swaps

New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Tradgs |n_clud|ng Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Terminations

Other

New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes

Terminations

*Please give any other information here: [ The products left as blank are not cleared by CCPs ]

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

ISDA 2021 Queries@jpmorgan.com



mailto:ISDA_2021_Queries@jpmorgan.com

Lloyds Banking

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.
Cleared IR derivatives Non-cleared IR derivatives - Electronic Non-cleared IR derivatives - Paper
What ISDA Definitions Will you be ready to What date will you be What date will your d Ffollcl)\;vm% your What d " b What date will your d Ffollcl)\;vmgljc your
will you reference in consume incoming ready to process default/preference SECIYE CiNg: G EUTI eI default/preference SEEIEICIETE
- . ? - : change to the 2021 ready to process paper change to the 2021
messaging for trades messaging from CCPs electronically confirmed for electronically Definitions. will vou confirmations under for paper Definitions. will vou
submitted to CCPs (excluding JSCC) in 2021 non-cleared trades under confirmed trades : ' y confirmations - ’ y
. L still trade under the both the 2021 and 2006 still trade under the
(excluding JSCC) from Definitions format from 4th both the 2021 and 2006 change to the 2021 2006 Definitions at Definitions? change to the 2021 2006 Definitions at
4th October? October? Definitions? Definitions? ’ Definitions?
reguest? reguest?
Interest Rate Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trade_s |n_clud|ng Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
oIS
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
Swaptions
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
Caps/Floors
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades |n_c|ud|ng Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
Cross-Currency Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early n/a na 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
FRAs
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early
Terminations n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Inflation Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes




Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Pe?(rjn?ﬁai?iglrlnjging Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Other

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes

Terminations

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

James Coleman

07552286038

james.coleman@lloydsbanking.com




Mitsubishi UFJ Morgan Stanley Securities Co

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate
Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis
(whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By
submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other
data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on
ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or

Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

What ISDA Definitions will
you reference in
messaging for trades
submitted to CCPs
(excluding JSCC) from 4th

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021

Definitions, will you still
trade under the 2006

Non-cleared IR derivatives - Paper

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

October? October? Definitions? Definitions? Definitions at request? Definitions? request?
Interest Rate Swaps
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
OIS
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Swaptions
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Caps/Floors
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Cross-Currency Swaps
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
FRAs
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Inflation Swaps
New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes




Other

New Trades select from dropdown select from dropdown 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Novations (as Transferee) n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes
Trades including Early Terminations | n/a n/a 27-Nov | select from dropdown | Yes 27-Nov | select from dropdown | Yes

*Please give any other information here: Mitsubishi UFJ Morgan Stanley Securities is ready to process electronically confirmed trades (both cleared and non-cleared) and paper confirmations under both the 2006 and 2021
Definitions. We would like to move to 2021 Definitions wherever practicable but we accept both Definitions.

We strongly prefer 2021 Definitions in non-cleared trades referencing SOFR in which the US Government Securities (USGS) Business Day is not specified. This is because, if the first calendar date of a Calculation Period is not a
USGS Business Day, the compounding formulae in USD-SOFR-COMPOUND in 2006 Definitions and USD-SOFR-0IS Compound in 2021 Definitions are not equivalent and, in USD-SOFR-COMPOUND in 2006 Definitions, the interest
rate from, and including, the first calendar date of the Calculation Period to, but excluding, the first USGS Business Day in the Calculation Period will effectively become zero.

Key Contact

Information Name = YU SUWABE

(Operations,

Compliance or Legal Email = suwabe-yuu@mumss.com

staff only - no trader
contact details to be
shared):




Mizuho Group

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest Rate
Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed basis
(whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By
submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other
data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed. Further information on
ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or
Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitio_ns will Will you b(_a ready to What date will you be What date will your Following your What date will you be What date will your d;‘;ﬂﬂ‘?gpegfeyrgﬁge
you reference in consume incoming ready to process default/preference default/preference default/preference
messaging for trades messe_tging from _CCPs electronically confirmed for e_IectronicaIIy c_hgr_lge to t_he 2021 _ ri%drﬁitr?n%rt?;rfssir?ggfr fo_r paper Szf"’i‘:ﬁ;tnosﬂ;ﬁ”zg%t
sub_mltted to CCPs (ex_cl_u_dlng JSCC) in 2021 non-cleared trades under confirmed trades Definitions, will you still both the 2021 and 2006 confirmations still trade u’nder the
(excluding JSCC) from 4th Definitions format from 4th both the 2021 and 2006 changg t.o.the 2021 trgdv.elunder the 2006 Definitions? changg tp_the 2021 2006 Definitions at
October? October? Definitions? Definitions? Definitions at request? Definitions? request?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
OIS
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Swaptions
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Caps/Floors
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Cross-Currency Swaps
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
FRAs
New Trades 2021 Definitions Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Inflation Swaps
New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes




Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Other

New Trades select from dropdown select from dropdown 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be

+1 212 547 1570

claire.harrison@mizuhogroup.com

shared):

Claire Harrison, Derivative Operations Derivative Middle Office

+1 212 547 1581

Derivs-
FIMOUS@mizuhogroup.com



mailto:claire.harrison@mizuhogroup.com
mailto:Derivs-FIMOUS@mizuhogroup.com
mailto:Derivs-FIMOUS@mizuhogroup.com

Morgan Stanley

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

4th October?

Will you be ready to
consume incoming
messaging from
CCPs (excluding
JSCC) in 2021
Definitions format
from 4th October?

What date will you be
ready to process
electronically confirmed
non-cleared trades
under both the 2021 and
2006 Definitions?

What date will your
default/preference for
electronically confirmed
trades change to the
2021 Definitions?

default/preference change to
the 2021 Definitions, will you

Following your

still trade under the 2006
Definitions at request?

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference for
paper confirmations
change to the 2021
Definitions?

Following your
default/preference
change to the 2021

Definitions, will you still
trade under the 2006
Definitions at request?

Interest Rate Swaps

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as

Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Early | n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations

(0]

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)

Trades including Barly | nla 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations

Swaptions

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)

Trades including Early

Terminations n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Caps/Floors

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as

Transferee) n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Trades including Barly | n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations

Cross-Currency Swaps

New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes




Novations (as

n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)
Trades including Barly | n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
FRAs
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)
Tradgs |n_clud|ng Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Terminations
Inflation Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as nla n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)
Trades including Early | n/a 04-Oct 04-Oct | Yes 04-Oct 04-0ct | Yes
Terminations
Other
New Trades 2021 Definitions Yes 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Novations (as n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes
Transferee)
Trades including Early n/a n/a 04-Oct 04-Oct | Yes 04-Oct 04-Oct | Yes

Terminations

*Please give any other information here: Morgan Stanley’s preference is to use the 2021 ISDA Interest Rate Derivative Definitions for trades entered into on or after 4th October 2021 with all

counterparties who are capable to support the full suite of their interest rate and inflation derivative product offerings on the new definitions booklet. During the initial implementation period, Morgan
Stanley intends to apply the 2021 ISDA Interest Rate Derivative Definitions on a counterparty-by-counterparty basis.

Key Contact
Information
(Operations,
Compliance or
Legal staff only -
no trader contact
details to be
shared):

Gabor Cserkuti
+44 20 7677 1759

gabor.cserkuti@morganstanley.com

Dagmara Bernet
+1212 276 1135

Dagmara.Bernet@morganstanley.com

Mailgroup:

isda21_clienteligibility@morganstanley.com




National Bank of Canada

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA

whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that

information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/ge neral/isda-member-and-non-member-representative-privacy-notice/. You also represent that the

contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

Non-cleared IR derivatives - Electronic

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades

change to the 2021

Following your

default/preference
change to the 2021
Definitions, will you
still trade under the

Non-cleared IR derivatives - Paper

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the

4th October? October? Definitions? Definitions? zooertégzggigns at Definitions? Definitions? 200623‘:22{3”5 at
Interest Rate Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Pe?(rjn?ﬁai?iglrlnjging Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
OIS
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Pe??nﬁ;ggl#gmg Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Swaptions
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
%Tnﬁ&ilzglr‘fi”g Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Caps/Floors
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
E?‘:ﬁﬁ;{‘ig';‘:i”g Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Cross-Currency Swaps
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
%‘?‘:ﬁﬁggg&fi”g Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
FRAs
New Trades 2021 Definitions Yes 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
%?gqelﬁ ;gg'rfi”g Early n/a n/a 04-Oct 04-Oct Yes 04-Oct 04-Oct Yes
Inflation Swaps
New Trades Not Decided Not Decided Not Decided Not Decided Not Decided Not Decided Not Decided Not Decided




Novations (as Transferee) n/a n/a Not Decided Not Decided Not Decided Not Decided Not Decided Not Decided
Pe?(rjn?ﬁai?iglrlnjging Early n/a n/a Not Decided Not Decided Not Decided Not Decided Not Decided Not Decided
Other

New Trades Not Decided Not Decided 04-Oct 04-Oct 04-Oct 04-Oct 27-Nov Yes
Novations (as Transferee) n/a n/a 04-Oct 04-Oct 04-Oct 04-Oct 27-Nov Yes
Trades including Early n/a n/a 04-Oct 04-Oct 04-Oct 04-Oct 27-Nov Yes

Terminations

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

Viet-Que Vo-Dignard - New products & Activities Group / vietque.vodignard@bnc.ca /

+1-514-412-0070

Olivier Tripard - Legal Confirmations / olivier.tripard@bnc.ca / +1.514.394.4190
Adjevi Accoh - Legal COnfirmations / adjevi.accoh@bnc.ca / +1.514.412.3925

Irena Boanda - Legal department / irenaelena.boanda@bnc.ca / +1.514.412.5939




NatWest Markets

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021
ISDA Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the
general public on an attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the
information obtained for any anti-competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole
by ISDA with other members of ISDA whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations
that may be applicable to those to whom that information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-
representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from

What date will you be
ready to process
electronically confirmed
non-cleared trades
under both the 2021 and

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

What date will you be
ready to process
paper confirmations
under both the 2021
and 2006 Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

4th October? 4th October? 2006 Definitions? Definitions? request? Definitions? request?
Interest Rate Swaps
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
$$dmei§;ggwging Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
oIS
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
g??fﬁ;ﬂgﬁgmg Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Swaptions
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
pjgﬂ?ﬁ;ﬂgwging Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Caps/Floors
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
pe&:?n(?rs]ailgglrl:sding Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Cross-Currency Swaps
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
$2En?§;gglrl:gmg Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
FRAs
New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Trades including Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes

Terminations

Inflation Swaps




New Trades 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Novations (as Transferee) 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes
Trades including Early 2006 Definitions select from dropdown 27-Nov 27-Nov | Yes 27-Nov 27-Nov | Yes

Terminations

Other

New Trades select from dropdown select from dropdown select from dropdown select from select from dropdown select from dropdown select from select from dropdown
dropdown dropdown

Novations (as Transferee) n/a n/a select from dropdown select from select from dropdown select from dropdown select from select from dropdown
dropdown dropdown

Trade_s |n_clud|ng Early n/a n/a select from dropdown select from select from dropdown select from dropdown select from select from dropdown

Terminations dropdown dropdown

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

Ricardo Luz

Ricardo.Luz@natwestmarkets.com



mailto:Ricardo.Luz@natwestmarkets.com

Nomura

1. Cleared Trades — What ISDA Definitions will you reference in messaging for trades submitted to CCPs
(excluding JSCC) from 4th October?
We are :

e Only 2006 (most Venue D2D)
e Only 2021 (one Venue D2D)
e Default 2006 but can also use 2021 (Venue D2C, Voice MarkitWire, Paper)
(each Venue D2D must be 100% 2006 or 100% 2021 due to an external connectivity problem)

2. CCPs Will you be ready to consume incoming messaging from CCPs (excluding JSCC) in 2021
Definitions format from 4th October?
We will be able to consume messages from CCPs in both 2006 and 2021 from Sunday-03
October

3. e-comm uncleared -What date will you be ready to process electronically confirmed non-cleared trades
under both the 2021 and 2006 Definitions?
We can process messages in both 2006 and 2021 from Monday-04-October
(unless they come from Venue D2D when we can only consume them in either 2006 or 2021 —
dependent on the Venue. But nearly all Venue D2D is Cleared rather than Uncleared)
4. e-comm uncleared -What date will your default/preference for electronically confirmed trades change to the 2021 Definitions?
It depends on our D2D restrictions being lifted and possibly JSCC going to 2021

5. e-comm uncleared - Following your default/preference change to the 2021 Definitions, will you still trade under the 2006 Definitions at request?
Yes

6. Paper - What date will you be ready to process paper confirmations under both the 2021 and 2006 Definitions?
Sunday-03-October

7. Paper - What date will your default/preference for paper confirmations change to the 2021 Definitions?
It depends on client flow

8. Paper- Following your default/preference change to the 2021 Definitions, will you still trade under the 2006 Definitions at request?
Yes

Our points of contact

Operations :
Hollanders, Ben (Controller/UK) Ben.Hollanders@nomura.com

IT
Pearson, Andrew (IT/UK) Andrew.Pearsonl@nomura.com
Webb, Michael (IT/UK) <michael.webb@nomura.com>
Ramaiya, Anil (IT/UK) Anil.Ramaiya@nomura.com
Matthews, Russ (IT/UK) russell.matthews@nomura.com
Smith, Robert (GM/UK) <robert.smith@nomura.com>



mailto:Ben.Hollanders@nomura.com
mailto:Andrew.Pearson1@nomura.com
mailto:michael.webb@nomura.com
mailto:Anil.Ramaiya@nomura.com
mailto:russell.matthews@nomura.com
mailto:robert.smith@nomura.com

Rabobank

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

Following
your
default/pre
ference
What ISDA Def|n|t|o_ns will Will you b(_e ready to What date will you be What date will your Following your What date will you What date will your change to
you reference in consume incoming ready to process default/oreference for default/preference be ready to process default/oreference for the 2021
messaging for trades messaging from CCPs electronically confirmed electronigall confirmed change to the 2021 paper confirmations aper cponfirmations Definitions
submitted to CCPs (excluding JSCC) in 2021 | non-cleared trades under trades chan gto the 2021 Definitions, will you still under both the 2021 pchpan e to the 2021 , will you
(excluding JSCC) from 4th Definitions format from both the 2021 and 2006 Defin?tions’? trade under the 2006 and 2006 Dgfinitions’? still trade
October? 4th October? Definitions? ’ Definitions at request? Definitions? ’ under the
2006
Definitions
at
reguest?
Interest Rate Swaps
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
oIS
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Swaptions
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Caps/Floors
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Cross-Currency Swaps
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
FRAs
New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes




Inflation Swaps

New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Other

New Trades select from dropdown Yes 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Novations (as Transferee) n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes
Trades including Early Terminations | n/a n/a 4 October 27-Nov | Yes 4 October 27-Nov | Yes

*Please give any other information here: [Rabobank does not have direction connection to CCP. It is either via Trading Venues/ MarkitWire. For trades originating via Trading Venues/ MarkitWire Rabobank can
handle both ISDA 2006 and ISDA 2021. We have not selected an option in the matrix because the matrix in our view does not allow the information to be rightly reflected.]

Key Contact Information
(Operations, Compliance or
Legal staff only - no trader
contact details to be
shared):

Martijn Touw

[martijn.touw@rabobank.com]




RBC

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA
Definitions to the 2021 ISDA Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the
information so provided being made available to the general public on an attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not
to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive purpose. By submitting the personal data requested under 'Key Contact
information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of disclosing the other data submitted or
separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed.
Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that
the contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Will you be ready th?)ted:aletdeI'I[IOyou Following your What date will Following your
Definitions will you to consume rocegs What date will your | default/preference you be ready What date will your | default/preference
reference in incoming eIch)tronicaII default/preference | change to the 2021 to process default/preference | change to the 2021
messaging for messaging from . y for electronically Definitions, will paper for paper Definitions, will
: 5 confirmed non- . ; : . - ) .
trades submitted to CCPs (excluding cleared trades confirmed trades you still trade confirmations confirmations you still trade
CCPs (excluding JSCC) in 2021 under both the change to the 2021 under the 2006 under both the | change to the 2021 under the 2006
JSCC) from 4th Definitions format Definitions? Definitions at 2021 and 2006 Definitions? Definitions at
2021 and 2006 S
October? from 4th October? " request? Definitions? request?
Definitions?
Interest Rate Swaps
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
oIS
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Swaptions
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Caps/Floors
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Cross-Currency Swaps
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
FRAs
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes




Other [Please

Other [Please

Other [Please
specify an

Other [Please

Trades including Early Terminations | n/a n/a specify an indicative | specify an indicative | Yes e specify an indicative | Yes

indicative date

date below] date below] date below]

below]
Inflation Swaps
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Other
New Trades select from dropdown | Yes 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Novations (as Transferee) n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes
Trades including Early Terminations | n/a n/a 4-Oct 4-Oct | Yes 4-Oct 4-Oct | Yes

*Please give any other information here:

[For cleared derivatives, we will reference either 2006 or 2021 depending on client. Our preference and defaults are 2021 and would expect majority will be under this Definition]

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

[Rob lacovangelo]

[robert.iacovangelo@rbccm.com]

We don't
support
early
termination
on FRAs



Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the

contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades

change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

4th October? October? Definitions? Definitions? Definitions?
request? request?
Interest Rate Swaps
New Trades 2006 Definitions In progress should be ready by 27 Nov Not d_emded_-_based Yes End Q1 Not Qeuded_—_based Yes
on client activity on client activity
Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov Not o'IeC|ded'—'based Yes End Q1 Not o.IeC|ded_-.based Yes
on client activity on client activity
Trades |n_clud|ng Early 2006 Definitions In progress should be ready by 27 Nov Not Qeuded_-_based Yes End Q1 Not c_iemded_-_based Yes
Terminations on client activity on client activity
oIS
— Not decided - based Not decided - based
New Trades 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov Not o_Ieuded_—_based Yes End Q1 Not o_Iecnded_—_based Yes
on client activity on client activity
Tradgs |n_clud|ng Early 2006 Definitions In progress should be ready by 27 Nov Not d_eC|ded'-'based Yes End Q1 Not QeC|ded_-_based Yes
Terminations on client activity on client activity
Swaptions
_— Not decided - based Not decided - based
New Trades 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
. o Not decided - based Not decided - based
Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
Trades including Early N Not decided - based Not decided - based
Terminations 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
Caps/Floors
New Trades 2006 Definitions In progress should be ready by 27 Nov Not o_IeC|ded'—'based Yes End Q1 Not qlemded_-_based Yes
on client activity on client activity
. _— Not decided - based Not decided - based
Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
Trades including Early L Not decided - based Not decided - based
Terminations 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes
Cross-Currency Swaps
New Trades 2006 Definitions In progress should be ready by 27 Nov Not decided - based Yes End Q1 Not decided - based Yes

on client activity

on client activity




Not decided - based

Not decided - based

Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov on client activity Yes End Q1 on client activity Yes

Tradgs |n_clud|ng Early 2006 Definitions In progress should be ready by 27 Nov Not Qeuded_-_based Yes End Q1 Not c_ieuded_-_based Yes

Terminations on client activity on client activity

FRAs

New Trades 2006 Definitions In progress should be ready by 27 Nov Not o_Ieuded_-_based Yes End Q1 Not o_Iecnded_-_based Yes
on client activity on client activity

Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov Not d_emded_-_based Yes End Q1 Not Qeuded‘-‘based Yes
on client activity on client activity

Trade_s |n_clud|ng Early 2006 Definitions In progress should be ready by 27 Nov Not o_Ie0|ded'-'based Yes End Q1 Not o_Iemded_-_based Yes

Terminations on client activity on client activity

Inflation Swaps

New Trades 2006 Definitions In progress should be ready by 27 Nov Not d_euded_-_based Yes End Q1 Not (jemded_-_based Yes
on client activity on client activity

Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov Not o_Ieuded_-_based Yes End Q1 Not o_Iecnded_-_based Yes
on client activity on client activity

Tradgs |np|ud|ng Early 2006 Definitions In progress should be ready by 27 Nov Not d'eC|ded'-'based Yes End Q1 Not Qeuded.-.based Yes

Terminations on client activity on client activity

Other

New Trades 2006 Definitions In progress should be ready by 27 Nov Not o'IeC|ded'-'based Yes End Q1 Not dgmded_-_based Yes
on client activity on client activity

Novations (as Transferee) 2006 Definitions In progress should be ready by 27 Nov Not Qeuded_-_based Yes End Q1 Not c_iemded_-_based Yes
on client activity on client activity

Trades including Early 2006 Definitions In progress should be ready by 27 Nov Not decided - based | v End Q1 Not decided - based | y.g

Terminations

on client activity

on client activity

*Please give any other information here:

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

Andrejs Golovanovs, Marie Ahlgren

andrejs.golovanovs@seb.se



mailto:andrejs.golovanovs@seb.se

Societe Generale Group

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA
Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an
attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-
competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA
whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that
information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the
contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.
Cleared IR derivatives Non-cleared IR derivatives - Electronic Non-cleared IR derivatives - Paper
What ISDA Definitions Will you be ready to What date will you be What date will your d Ffollcl)\;vmg]]c your What d il b What date will your d Ffollcla\//vmg; your
will you reference in consume incoming ready to process default/preference efaultipreference at date will you be default/preference efault/preference
. . ? - ; change to the 2021 ready to process paper change to the 2021
messaging for trades messaging from CCPs electronically confirmed for electronically Definitions. will vou confirmations under for paper Definitions. will vou
submitted to CCPs (excluding JSCC) in 2021 non-cleared trades under confirmed trades - ' y confirmations - ' y
. L still trade under the both the 2021 and 2006 still trade under the
(excluding JSCC) from Definitions format from 4th both the 2021 and 2006 change to the 2021 2006 Definitions at Definitions? change to the 2021 2006 Definitions at
4th October? October? Definitions? Definitions? : Definitions?
request? request?
Interest Rate Swaps
) ) Other [Please specify an )
New Trades select from dropdown Yes 4-Oct 27-Nov | Yes indicative date below] 27-Nov | Yes
. Other [Please specify an
Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes ok 27-Nov | Yes
indicative date below]
Trades |n_clud|ng Early n/a Yes 2-Oct 27-Nov | Yes _Oth_er [_Please specify an 27-Nov | Yes
Terminations indicative date below]
OIS
Other [Please specify an
New Trades select from dropdown Yes 4-Oct 27-Nov | Yes indicative date below] 27-Nov | Yes
Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes cher [Please specify an 27-Nov | Yes
indicative date below]
Trade_s |n_clud|ng Early n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
Terminations indicative date below]
Swaptions
Other [Please specify an
New Trades select from dropdown Yes 4-Oct 27-Nov | Yes indicative date below] 27-Nov | Yes
Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
indicative date below]
Trades including Early Other [Please specify an
Terminations n/a Yes 4-Oct 21-Nov | Yes indicative date below] 27-Nov | Yes
Caps/Floors
Other [Please specify an
New Trades select from dropdown Yes 4-Oct 27-Nov | Yes ok 27-Nov | Yes
indicative date below]
Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes Other [Please specify an 27-Nov | Yes
indicative date below]
Trades including Early ) ) Other [Please specify an )
Terminations na Yes 4-Oct 21-Nov | Yes indicative date below] 27-Nov | Yes
Cross-Currency Swaps
New Trades select from dropdown Yes 4-Oct 27-Nov | Yes cher [_Please specify an 27-Nov | Yes
indicative date below]
Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes Other [Please specify an 27-Nov | Yes
indicative date below]




Trades including Early

Other [Please specify an

Terminations na Yes 4-Oct 27-Nov | Yes indicative date below] 21-Nov | Yes

FRAs

New Trades select from dropdown Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
indicative date below]

Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
indicative date below]

Trades including Early nia Yes 4-0ct 27-Nov | Yes Other [Please specify an 27-Nov | Yes

Terminations indicative date below]

Inflation Swaps
Other [Please specify an

New Trades select from dropdown Yes 4-Oct 27-Nov | Yes S 27-Nov | Yes
indicative date below]

Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
indicative date below]

Trades |n_clud|ng Early n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes

Terminations indicative date below]

Other

New Trades select from dropdown Yes 4-Oct 27-Nov | Yes cher [_Please Specify an 27-Nov | Yes
indicative date below]

Novations (as Transferee) n/a Yes 4-Oct 27-Nov | Yes _Other [_Please specify an 27-Nov | Yes
indicative date below]

Trades including Early n/a Yes 2-Oct 27-Nov | Yes Other [Please specify an 27-Nov | Yes

Terminations

indicative date below]

*Please give any other information here: [

. When it comes to what is being sent to the CCP, most case will be what has been traded on a broker or client platform so either 2006 or 2021
. We don't intend to maintain a sustainable dual process where we would send both 2006 and 2021 definitions confirmations. On e will be the default and the other would be the exception ]

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

stewart.hall@sgcib.com

[+44 20 7676 8531]

SG Deputy Head of Legal



mailto:stewart.hall@sgcib.com

Standard Chartered Bank

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades between market participants during the transition from the 2006 ISDA Definitions to the 2021 ISDA Interest
Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the general public on an attributed
basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the information obtained for any anti-competitive
purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole by ISDA with other members of ISDA whether as part of
disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations that may be applicable to those to whom that information is disclosed.
Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/. You also represent that the contact details supplied are for
Operations, Legal or Compliance personnel only and are not for trading personnel.

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from 4th

What date will you be
ready to process
electronically confirmed
non-cleared trades under
both the 2021 and 2006

What date will your
default/preference
for electronically
confirmed trades

change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

What date will you be
ready to process paper
confirmations under
both the 2021 and 2006
Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

October? Definitions? Definitions? Definitions?
reguest? request?
Interest Rate Swaps
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
(O]
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Swaptions
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Caps/Floors
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes

below]



https://imis.isda.org/Party.aspx?WebsiteKey=4243d9e2-e91e-468c-97c2-2046d70c1e1a&ID=64
https://www.isda.org/general/isda-member-and-non-member-representative-privacy-notice/

Other [Please specify

Other [Please specify

Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Cross-Currency Swaps
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
FRAs
Other [Please specify
New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes

below]

Inflation Swaps

New Trades

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

Novations (as Transferee)

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

Trades including Early Terminations

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

n/a [Refer to below]

Other

Other [Please specify

New Trades Yes 4-Oct 27-Nov Yes 4-Oct an indicative date Yes
below]
Other [Please specify Other [Please specify
Novations (as Transferee) n/a 4-Oct an indicative date Yes 4-Oct an indicative date Yes
below] below]
Other [Please specify
Trades including Early Terminations n/a 4-Oct 27-Nov Yes 4-Oct an indicative date Yes

below]

*Please give any other information here: [ ]

- Novations: For both Legacy and New Trades novation, SCB's default stand is to retain the original trades' ISDA definition.

- Inflation Swaps: SCB does not trade in Inflation Swaps
- What date will your default/preference for paper confirmations change to the 2021 Definitions?: End May.




Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader

contact details to be
shared):

Liang, Teo

+65 69301029

Liang.Teo@sc.com



mailto:Liang.Teo@sc.com

Important: This matrix has been produced in order to facilitate the safe and efficient execution and confirmation of trades b etween market participants during the transition from the 2006 ISDA Definitions to the 2021
ISDA Interest Rate Derivatives Definitions. By completing the matrix (in part or whole) and submitting it to ISDA, each market participant: (i) consents to the information so provided being made available to the
general public on an attributed basis (whether in part or in whole and whether on an aggregated or unaggregated basis) and (ii) agrees not to use the process to accomplish any anti-competitive goal or to use the
information obtained for any anti-competitive purpose. By submitting the personal data requested under 'Key Contact information' below, you acknowledge and consent to that data being shared in part or in whole
by ISDA with other members of ISDA whether as part of disclosing the other data submitted or separately. ISDA will not be liable or responsible for any non-compliance with any data protection laws or regulations
that may be applicable to those to whom that information is disclosed. Further information on ISDA's data protection policies is available here: https://www.isda.org/general/isda-member-and-non-member-
representative-privacy-notice/. You also represent that the contact details supplied are for Operations, Legal or Compliance personnel only and are not for trading personnel.

Cleared IR derivatives

Non-cleared IR derivatives - Electronic

Non-cleared IR derivatives - Paper

What ISDA Definitions
will you reference in
messaging for trades

submitted to CCPs

(excluding JSCC) from

Will you be ready to
consume incoming
messaging from CCPs
(excluding JSCC) in 2021
Definitions format from

What date will you be
ready to process
electronically confirmed
non-cleared trades
under both the 2021 and

What date will your
default/preference
for electronically
confirmed trades
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

What date will you be
ready to process
paper confirmations
under both the 2021
and 2006 Definitions?

What date will your
default/preference
for paper
confirmations
change to the 2021

Following your
default/preference
change to the 2021
Definitions, will you
still trade under the
2006 Definitions at

4th October? 4th October? 2006 Definitions? Definitions? request? Definitions? request?
Interest Rate Swaps
New Trades 2021 Definitions Yes 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Pe??nﬁ;ggl#gmg Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
OIS
New Trades 2021 Definitions Yes 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
¥$(rjnei§6ilgglrfing Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Swaptions
New Trades select from dropdown select from dropdown 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
$$gﬁ§£gwging Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Caps/Floors
New Trades select from dropdown select from dropdown 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
$;argﬁ§;ggw§ing Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Cross-Currency Swaps
New Trades select from dropdown select from dropdown 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
$$ﬁﬁ£8ﬁ§ing Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
FRAs
New Trades 2021 Definitions Yes 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes



https://imis.isda.org/Party.aspx?WebsiteKey=4243d9e2-e91e-468c-97c2-2046d70c1e1a&ID=64

Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Trades |n_c|ud|ng Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Terminations

Inflation Swaps

New Trades 2021 Definitions Yes 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Tradgs |n_clud|ng Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Terminations

Other

New Trades 2021 Definitions Yes 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Novations (as Transferee) n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes
Trades including Early n/a n/a 4-Oct | Not Decided Yes 4-Oct | Not Decided Yes

Terminations

*Please give any other information here: Please note that UBS prefers to trade non-cleared Derivatives on 2006 ISDA Definitions post 4th of October. We will be able to accept client/dealers
requested to trade on 2021 ISDA Definition, however in some instances it will require operational support.

Key Contact
Information
(Operations,
Compliance or Legal
staff only - no trader
contact details to be
shared):

sh-ib-isda2021-queries@ubs.com
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