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NOTES REGARDING THIS INDEX

When I first encountered ISDA documentation in 2001, I was struck by the power of
ISDA’s modular system to document complex financial transactions in volume, with
relative ease. I was also struck by how difficult it was to coordinate among each of the
various definition booklets and agreements that combine to form the documentation
complex supporting a derivatives confirm. In addition to learning the substance behind
the language provided in the various printed agreements and documentation booklets,
there was, at the threshold, the logistical challenge of finding where a particular term was
located. Do I look for “Exposure” in the 2000 ISDA Definitions? Why can’t I find
“Floating Amount” in the 1996 Equity Definitions? Every once in a while, I would come
across a term I had never seen before, like “Substitute Calculation Agent,” only to find
after much effort that it was not defined in any ISDA publication, but elsewhere in the
confirmation package. Like every other new practitioner in this space, I engaged in a
great deal of trial-and-error before I could pinpoint the location of (nearly) every ISDA
term I came across.

For me, learning how to make my way through the ISDA system was very much like
learning a new language. When reading Latin and Greek in college, I relied heavily on
dictionaries and grammars to help me get through dense language. In those early days, I
thought how wonderful it would be if only there was a resource that I could rely on for
support, like the grammars that I used to help me study the classics. Ideally, I could have
something that collected all the ISDA terms in one place. One place to see where each
defined term was located or, just as importantly, to confirm that a term was not defined by
ISDA at all. It is with this need in mind, that I produced this Index. I began the process
in 2001, focusing initially on equity derivatives publications and, over the years,
expanded the scope of the Index to include all of the other asset classes. I included all of
the definition booklets, including any annexes and key supplements. I included the
Master Agreement and the Credit Support Annex, but decided to exclude confirmation
templates. Unfortunately, including the confirmation templates resulted in excessive
duplication of terms such as “Effective Date.” I briefly considered whether to make an
editorial decision to include certain key terms on a case-by-case basis but ultimately
determined that I did not have the time necessary to undertake such an effort. With
respect to each definition booklet, I began by first incorporating all of the terms included
in its index. However, I found that certain common terms, such as “Option Style” in the
2002 ISDA Equity Derivatives Definitions were not located in the index, but in the table
of contents. I, therefore, then decided to also add the table of contents for each booklet
into the Index. Later, I found that certain key terms, such as “Variable Obligation” in the
2002 ISDA Equity Derivatives Definitions were not found in either of the table of
contents or the index, so initiated a project to search out those terms and include them as
well. As part of that effort, I also sought to have as many of the terms in the Index
citechecked as possible. Although, I cannot say conclusively that every item was
examined, I believe the industry will be happy with the level of diligence employed.

I, of course, did not do all of this work myself. Over the years, many people spent a
great deal of time contributing long hours poring over pages of text, conducting computer
searches, and proofing the dense spreadsheets the Index was compiled on. It was their
time and effort that ultimately allowed the Index to take shape. I am humbly grateful that
so many people were willing to commit their time to help me transform my idea into a
resource for the industry.



My hope is that this resource can help ease the burden for all ISDA practitioners. For
those beginning to get their arms around the ISDA system, perhaps this will allow them
to spend more time on learning terms than looking for them. For those who are juggling
multiple asset classes, as many do on the buy-side, I hope that this will ease somewhat the
burden of keeping track of the many different moving parts we often have to keep track
of in our industry. Finally, for the seasoned product specialist, those unique individuals
who can recite the section references for every key term, I hope that the Index will at least
give you comfort that those terms that you thought were not defined by ISDA, are not –
or at least are not included in this Index. I look forward to one day having the chance to
negotiate a confirmation with each and every one of you.

Harry Jho
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Term Publication Page

Article/
Paragraph
/Section

1/1 2000 ISDA Definitions (Annex) 5 4.16(a)
1/1 2006 ISDA Definitions 11 4.16(a)
ISDA Master Agreement 1996 ISDA Equity Deriv. Def. 4 1.26
$ 1991 ISDA Definitions 4 1.5(s)
$ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
$ 1993 ISDA Comm. Deriv. Def. 2 1.6(b)

$ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
$ 2000 ISDA Definitions (Annex) 4 1.7(ah)
$ 2006 ISDA Definitions 6 1.7(am)
(ERMA) 1993 ISDA Comm. Deriv. Def. 4 4.4(b)(i)
£ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
£ 1993 ISDA Comm. Deriv. Def. 2 1.6(a)

£ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)
£ 2006 ISDA Definitions 5 1.7(ag)
¥ 1991 ISDA Definitions 4 1.5(t)
¥ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)

¥ 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)
¥ 2000 ISDA Definitions (Annex) 3 1.7(o)
¥ 2006 ISDA Definitions 4 1.7(p)
₤ 1991 ISDA Definitions 4 1.5(p)
₤ 2000 ISDA Definitions (Annex) 4 1.7(ac)
€ 2000 ISDA Definitions (Annex) 3 1.7(i)
€ 2006 ISDA Definitions 4 1.7(j)

10PPM ULTRA LOW SULPHUR DIESEL-CARGOES CIF
NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(E)

1991 Definitions 1998 ISDA Euro Definitions 2 1.8(a)
1991 ISDA Definitions 1997 ISDA Bullion Definitions 3 1.21
1992 FX Definitions 1998 ISDA Euro Definitions 2 1.8(b)

1993 Definitions
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) ii Introduction
1994 Equity Option Definitions 1998 ISDA Euro Definitions 2 1.8(c)
1996 Equity Definitions 1998 ISDA Euro Definitions 2 1.8(d)
1997 Bond Option Definitions 1998 ISDA Euro Definitions 2 1.8(e)
1998 FX Definitions 1998 ISDA Euro Definitions 2 1.8(g)
1998 Supplement 1998 ISDA Euro Definitions 2 1.8(f)
2002 Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
2002 ISDA Master Agreement 2003 ISDA Credit Deriv. Def. 4 1.18

2005 Monoline Supplement
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 Heading

30/360 1999 ISDA Credit Deriv. Def. 19 5.3(d)
30/360 2003 ISDA Credit Deriv. Def. 35 5.3(d)
30/360 (360/360 or Bond Basis) 1991 ISDA Definitions 10 4.16(d)
30/360 (360/360 or Bond Basis) 2000 ISDA Definitions (Annex) 5 4.16(e)
30/360, 360/360, Bond Basis 2006 ISDA Definitions 11 4.16(f)
30E/360 1999 ISDA Credit Deriv. Def. 20 5.3(e)
30E/360 2003 ISDA Credit Deriv. Def. 36 5.3(e)
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30E/360 (Eurobond Basis) 1991 ISDA Definitions 10 4.16(e)
30E/360 (Eurobond Basis) 2000 ISDA Definitions (Annex) 5 4.16(f)
30E/360, Eurobond Basis 2006 ISDA Definitions 12 4.16(g)
360/360 1991 ISDA Definitions 10 4.16(d)
360/360 2000 ISDA Definitions (Annex) 5 4.16(e)

50PPM ULTRA LOW SULPHUR DIESEL-FOB MED
(ITALY) 50PPM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(F)

A$ 1991 ISDA Definitions 3 1.5(a)
A$ 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)

A$ 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)
A$ 2000 ISDA Definitions (Annex) 2 1.7(b)
A$ 2006 ISDA Definitions 3 1.7(b)
A/360 2000 ISDA Definitions (Annex) 5 4.16(d)
A/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
A/365 2000 ISDA Definitions (Annex) 5 4.16(b)
A/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
A/365F 2000 ISDA Definitions (Annex) 5 4.16(c)
Accelerated or Matured 1999 ISDA Credit Deriv. Def. 10 2.19(b)(vii)
Accelerated or Matured 2003 ISDA Credit Deriv. Def. 16 2.20(b)(vii)
Accelerated Payment of Damages 2005 ISDA Comm. Def. (Annex) F-3, F-4 Article XIV

Accreted Amount

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4
Accreted Amount 2003 ISDA Credit Deriv. Def. 45 8.7(b)(i)

Accreting Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4
Accreting Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(ii)
Act/360 2000 ISDA Definitions (Annex) 5 4.16(d)
Act/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
Act/365 2000 ISDA Definitions (Annex) 5 4.16(b)
Act/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
Act/Act 2000 ISDA Definitions (Annex) 5 4.16(b)
Actual/360 1991 ISDA Definitions 10 4.16(c)
Actual/360 1999 ISDA Credit Deriv. Def. 19 5.3(c)
Actual/360 2000 ISDA Definitions (Annex) 5 4.16(d)
Actual/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
Actual/360, Act/360, A/360 2006 ISDA Definitions 11 4.16(e)
Actual/365 1991 ISDA Definitions 10 4.16(a), 4.16(b)
Actual/365 1999 ISDA Credit Deriv. Def. 19 5.3(a)
Actual/365 2000 ISDA Definitions (Annex) 5 4.16(b)
Actual/365 2003 ISDA Credit Deriv. Def. 36 5.3(f)
Actual/365 (Fixed) 1991 ISDA Definitions 10 4.16(b)
Actual/365 (Fixed) 1999 ISDA Credit Deriv. Def. 19 5.3(b)
Actual/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
Actual/365 (Fixed) 2003 ISDA Credit Deriv. Def. 35, 36 5.3(b), 5.3(f)
Actual/365 (Fixed), Act/365 (Fixed), A/365 (Fixed),
A/365F 2006 ISDA Definitions 11 4.16(d)
Actual/Actual 1991 ISDA Definitions 10 4.16(a)
Actual/Actual 1999 ISDA Credit Deriv. Def. 19 5.3(a)
Actual/Actual 2000 ISDA Definitions (Annex) 5 4.16(b)
Actual/Actual 2003 ISDA Credit Deriv. Def. 35, 36 5.3(a), 5.3(f)
Actual/Actual (ICMA), Act/Act (ICMA) 2006 ISDA Definitions 11 4.16(c)
Actual/Actual, Actual/Actual (ISDA), Act/Act, Act/Act
(ISDA) 2006 ISDA Definitions 11 4.16(b)
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Additional Acknowledgements 2006 ISDA Fund Deriv. Def. 45 13.3
Additional Acknowledgments 2002 ISDA Equity Deriv. Def. 53 13.4
Additional Compounding Period Amount 1991 ISDA Definitions 16 6.3(f)
Additional Compounding Period Amount 2000 ISDA Definitions 12 6.3(f)
Additional Compounding Period Amount 2006 ISDA Definitions 19 6.3(f)
Additional Disruption Event 2002 ISDA Equity Deriv. Def. 48 12(a)(i)
Additional Disruption Events 2002 ISDA Equity Deriv. Def. 47 12.9
Additional Extraordinary Fund Event 2006 ISDA Fund Deriv. Def. 38 12.2(k)
Additional Fund Documents 2006 ISDA Fund Deriv. Def. 7 1.29
Additional Fund Representations 2006 ISDA Fund Deriv. Def. 46 13.4
Additional Fund Representations and Agreements of
the Parties 2006 ISDA Fund Deriv. Def. 46 13.4
Additional Margin Amounts 2001 ISDA Margin Provisions 22 5.1
Additional Market Disruption Event 2005 ISDA Comm. Defs 11 7.4(a)
Additional Market Disruption Event(s) 1997 ISDA Bullion Definitions 16 10.1(a)
Additional Market Disruption Events 1993 ISDA Comm. Deriv. Def. 20 7.4

Additional Market Disruption Events
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(a)
Additional Representation 2002 ISDA Master Agreement 21 14
Additional Representations and Agreements for
Physical Settlement 1999 ISDA Credit Deriv. Def. 29 9.3
Additional Representations and Agreements for
Physical Settlement 2003 ISDA Credit Deriv. Def. 49 9.2
Additional Representations and Agreements of the
Parties 1999 ISDA Credit Deriv. Def. 27 9.1
Additional Representations and Agreements of the
Parties 2003 ISDA Credit Deriv. Def. 48 9.1
Additional Taxes 1997 ISDA Bullion Definitions 15 9.1
Additional Taxes 2005 ISDA Comm. Def. (Annex) B-12 10.11.

Additional Termination Event 1992 ISDA Master Agreement (M/C-C/B) 14 14
Additional Termination Event 1999 ISDA Credit Deriv. Def. 4 1.17
Additional Termination Event 2002 ISDA Master Agreement 21 14
Additional Termination Event 2003 ISDA Credit Deriv. Def. 4 1.18
Additional Terms Relating to Exercise 1998 FX & Curr. Option Def. 12 3.6
Additional Terms Relating to the Delivery of
Benchmark Obligations 1998 FX & Curr. Option Def. 27 5.3
Adjusted Calculation Amount 1991 ISDA Definitions 15 6.3(d)
Adjusted Calculation Amount 2000 ISDA Definitions 11 6.3(d)
Adjusted Calculation Amount 2006 ISDA Definitions 18 6.3(d)
Adjustment 2005 ISDA Comm. Def. (Annex) C-10 11.20(a)
Adjustment of AEX Index Transactions and Index
Basket Transactions 1998 ISDA Euro Definitions 11 5.1
Adjustment of Certain Share Transactions and Share
Basket Transactions 1998 ISDA Euro Definitions 11 5.2
Adjustment Period 2005 ISDA Comm. Def. (Annex) C-10 11.20
Adjustment to Fallback Station Data 2005 ISDA Comm. Def. (Annex) C-10 11.20.
Adjustment Value 2002 ISDA Equity Deriv. Def. 45 12.7(b)(i)(B)
Adjustments 1996 ISDA Equity Deriv. Def. 23 9.1

Adjustments to Certain Share Transactions and Share
Basket Transactions in European Currencies 2002 ISDA Equity Deriv. Def. 36 11.3
Adjustments to Fund Derivative Transactions 2006 ISDA Fund Deriv. Def. 33 11.1
Adjustments to Index 1996 ISDA Equity Deriv. Def. 22 8.1
Adjustments to Indices 2002 ISDA Equity Deriv. Def. 33 11.1
Adjustments to Share Transactions and Share Basket
Transactions 2002 ISDA Equity Deriv. Def. 34 11.2
Adviser Resignation Event 2006 ISDA Fund Deriv. Def. 36 12.2(c)
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AEX 1998 ISDA Euro Definitions 11 5.1(b)
Affected Fund Interest 2006 ISDA Fund Deriv. Def. 41 12.3(f)(i)
Affected Parties 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Affected Parties 2005 ISDA Comm. Defs 14 7.5(c)(iv)

Affected Party 1992 ISDA Master Agreement (M/C-C/B) 14 14
Affected Party 1997 ISDA Bullion Definitions 3 1.21
Affected Party 1999 ISDA Credit Deriv. Def. 4 1.17
Affected Party 2002 ISDA Master Agreement 21 14
Affected Party 2003 ISDA Credit Deriv. Def. 4 1.18
Affected Party 2006 ISDA Infl. Deriv. Def. 1 1.2
Affected Party 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Affected Payment Date 2006 ISDA Infl. Deriv. Def. 1 1.1

Affected Portion
2004 Sovereign Master Credit Confirmation

Agreement 9
Exhibit 1, Paragraph

5(a)
Affected Shares 2002 ISDA Equity Deriv. Def. 39 12.1(n)
Affected Transaction 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Affected Transaction 1999 ISDA Credit Deriv. Def. 4 1.17
Affected Transaction 2003 ISDA Credit Deriv. Def. 4 1.18

Affected Transactions 1992 ISDA Master Agreement (M/C-C/B) 14 14
Affected Transactions 2002 ISDA Master Agreement 21 14

Affiliate 1992 ISDA Master Agreement (M/C-C/B) 14 14
Affiliate 1999 ISDA Credit Deriv. Def. 4 1.17
Affiliate 2002 ISDA Master Agreement 21 14
Affiliate 2003 ISDA Credit Deriv. Def. 4 1.18
Affiliate 2006 ISDA Fund Deriv. Def. 7 1.28
Agreed Model 2002 ISDA Equity Deriv. Def. 44 12.7(b)(i)(A)
Agreement 2001 ISDA Margin Provisions 22 5.2
Agreement 2002 ISDA Master Agreement 21 14
Agreements 2002 ISDA Master Agreement 4 4
Agreements and Acknowledgments Regarding
Hedging Activities 2002 ISDA Equity Deriv. Def. 52 13.2
Agreements and Acknowledgments Regarding
Hedging Activities 2006 ISDA Fund Deriv. Def. 44 13.2
All Exchanges 2002 ISDA Equity Deriv. Def. 4 1.26
Allocated 2005 ISDA Comm. Def. (Annex) B-8 10.5(c)
Allowance 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowance Purchase Price 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowance Shortfall 2005 ISDA Comm. Def. (Annex) H-5 Article XVI
Allowance Type 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowances to be Delivered 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Alternative Allowance 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Alternative Damages 2005 ISDA Comm. Def. (Annex) E-15, E-9 Article XIII
Alternative Data Provider 2005 ISDA Comm. Def. (Annex) C-11 11.21(a)

Alternative Obligation 1996 ISDA Equity Deriv. Def. 26, 27, 28 9.3(b)(i), (c)(i), (d)(i)
Alternative Obligation 2002 ISDA Equity Deriv. Def. 39 12.2(a)
Alternative Procedure Start Date 2003 ISDA Credit Deriv. Def. 58 9.10
Alternative Procedures Relating to Loans Not
Delivered 2003 ISDA Credit Deriv. Def. 58 9.10
ALUMINIUM ALLOY-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(J)
ALUMINIUM ALLOY-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(K)
ALUMINIUM ALLOY-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(I)
ALUMINIUM ALLOY-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(H)
ALUMINIUM-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(D)
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ALUMINIUM-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(E)
ALUMINIUM-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(C)
ALUMINIUM-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(B)

ALUMINUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)

ALUMINUM - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(i)(E)
ALUMINUM - LME 1993 ISDA Comm. Deriv. Def. 14 7.1(b)(i)(A)

ALUMINUM - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(C)

ALUMINUM - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(i)(D)

ALUMINUM - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(B)

ALUMINUM - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(A)
ALUMINUM - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 14 7.1(b)(i)(B)
ALUMINUM ALLOY-MW A-380-PLATTS METALS
ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(L)

ALUMINUM ALLOY-MW-319-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(M)

ALUMINUM ALLOY-MW-356-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(N)
ALUMINUM-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(A)
ALUMINUM-MIDWEST-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(F)
ALUMINUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(G)
Amendments 2004 Novation Definitions 8 3.3

Amendments to Certain ISDA Definitions Booklets 1998 ISDA Euro Definitions 12 5.4

Amendments to the 1997 Bond Option Definitions 1998 ISDA Euro Definitions 12 6.2
American 1993 ISDA Comm. Deriv. Def. 25 8.3(a)
American 1996 ISDA Equity Deriv. Def. 6 2.3(a)
American 1998 FX & Curr. Option Def. 10 3.2(a)
American 2000 ISDA Definitions 17 11.2(a)
American 1991 ISDA Definitions (1998 Supp.) 62 12.2(a)
American 2005 ISDA Comm. Defs 18 8.3(a)
American 2006 ISDA Definitions 90 12.2(a)

American Depositary Receipt 1998 FX & Curr. Option Def. (Annex A) 37 4.6(a)
American Option 1991 ISDA Definitions 52 8.2(g)
American Option 2002 ISDA Equity Deriv. Def. 9 2.2(a)
American Option 2006 ISDA Fund Deriv. Def. 15 2.2(a)
American Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(i)
American Style Option 1997 ISDA Bullion Definitions 4, 12 2.5(a), 6.11(a)
Annex A 1998 FX & Curr. Option Def. 16 4.2
Announcement Date 1996 ISDA Equity Deriv. Def. 32 9.7(c)(iii)
Announcement Date 2002 ISDA Equity Deriv. Def. 38 12.1(l)
Announcement Date 2006 ISDA Fund Deriv. Def. 41 12.3(f)(ii)
APPI 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(i)

APPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(i)
APPI 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(i)
Applicable Close-out Rate 2002 ISDA Master Agreement 21 14
Applicable Day 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
Applicable Deferral Rate 2002 ISDA Master Agreement 22 14

Applicable Rate 1992 ISDA Master Agreement (M/C-C/B) 14 14
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Application of ISDA MTM Matrix 2006 ISDA Definitions 88 10.3
Application of ISDA Settlement Matrix 2006 ISDA Definitions 105 19.1

APX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)(i)
APX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(i)

Argentine Peso 1998 FX & Curr. Option Def. (Annex A) 1 4.3(a)
Argentine Peso 2000 ISDA Definitions (Annex) 2 1.7(a)
Argentine Peso 2006 ISDA Definitions 3 1.7(a)
Argus 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(ii)

Argus
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(ii)
Argus 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ii)
Argus European Products Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(iii)

Argus LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(iii)
Argus LPG 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(iv)
Argus Nat Gas 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(v)
Argus Price 2005 ISDA Comm. Def. (Annex) D-5, D-20 Article XII
Argus/McCloskey's 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vi)
Argus/McCloskey's Coal Price Index Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vi)
Arrears Setting 2006 ISDA Definitions 15 6.2(b)(i)

ARS 1998 FX & Curr. Option Def. (Annex A) 1 4.3(a)
ARS 2000 ISDA Definitions (Annex) 2 1.7(a)
ARS 2006 ISDA Definitions 3 1.7(a)

ARS BNAR 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(A)

ARS OFFICIAL RATE
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 4.5(c)(i)(B)

ARS OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(B)

ARS01 1998 FX & Curr. Option Def. (Annex A) 11 4.5(c)(i)(A)

ARS02
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 4.5(c)(i)(B)

ARS02 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(B)

ARS03
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)
Asian 1993 ISDA Comm. Deriv. Def. 25 8.3(b)
Asian 2005 ISDA Comm. Defs 18 8.3(b)
Assessment and Understanding 2004 Novation Definitions 7 2.1(c)(ii)
Assignable Loan 1999 ISDA Credit Deriv. Def. 8 2.19(b)(i)
Assignable Loan 2003 ISDA Credit Deriv. Def. 15 2.20(b)(ii)
Assignment of Claim 1998 FX & Curr. Option Def. 21 5.2(c)(i)
ATS 1991 ISDA Definitions (1998 Supp.) 3 1.5(b)

ATS 1998 FX & Curr. Option Def. (Annex A) 1 4.3.(c)
ATS 2000 ISDA Definitions (NCU Supp.) 2 1.3(a)
ATS - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(ii)
ATS - Annual Swap Rate-Reference Banks 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(iv)
ATS - VIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(ii)
ATS - VIBOR - VIBO 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(i)
AT-ZMG 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)
AU-CBM 2005 ISDA Comm. Def. (Annex) C-4 11.17(b)
AUD 1991 ISDA Definitions 3 1.5(a)
AUD 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)
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AUD 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)
AUD 2000 ISDA Definitions (Annex) 2 1.7(b)
AUD 2006 ISDA Definitions 3 1.7(b)
AUD - BBR - BBSW 1991 ISDA Definitions 16 7.1(a)(ii)
AUD - BBR - BBSW 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(ii)
AUD - BBR - BBSW 2000 ISDA Definitions (Annex) 8 7.1(a)(ii)
AUD - BBR - BBSY (BID) 2000 ISDA Definitions (Annex) 8 7.1(a)(iii)
AUD - BBR - ISDC 1991 ISDA Definitions 16 7.1(a)(i)
AUD - BBR - ISDC 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(i)
AUD - BBR - ISDC 2000 ISDA Definitions (Annex) 8 7.1(a)(i)
AUD - LIBOR - BBA 1991 ISDA Definitions 17 7.1(a)(iii)
AUD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(iii)
AUD - LIBOR - BBA 2000 ISDA Definitions (Annex) 9 7.1(a)(iv)
AUD - LIBOR - Reference Banks 1991 ISDA Definitions 17 7.1(a)(iv)
AUD - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(iv)
AUD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 9 7.1(a)(v)
AUD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 3 1.12(a)(i)
AUD-AONIA-OIS-COMPOUND 2006 ISDA Definitions 20 7.1(a)(i)
AUD-AONIA-OIS-COMPOUND-SwapMarker 2006 ISDA Definitions 21 7.1(a)(ii)
AUD-BBR-AUBBSW 2006 ISDA Definitions 22 7.1(a)(iii)
AUD-BBR-BBSW 2006 ISDA Definitions 22 7.1(a)(iv)
AUD-BBR-BBSW-Bloomberg 2006 ISDA Definitions 22 7.1(a)(v)
AUD-BBR-BBSY (BID) 2006 ISDA Definitions 23 7.1(a)(vi)
AUD-LIBOR-BBA 2006 ISDA Definitions 23 7.1(a)(vii)
AUD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 23 7.1(a)(viii)
AUD-LIBOR-Reference Banks 2006 ISDA Definitions 23 7.1(a)(ix)
AUD-Swap Rate-Reuters 2006 ISDA Definitions 23 7.1(a)(x)
Australian Dollar 1991 ISDA Definitions 3 1.5(a)
Australian Dollar 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)

Australian Dollar 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)
Australian Dollar 2000 ISDA Definitions (Annex) 2 1.7(b)
Australian Dollar 2006 ISDA Definitions 3 1.7(b)
Australian Schilling 1991 ISDA Definitions (1998 Supp.) 3 1.5(b)

Australian Schilling 1998 FX & Curr. Option Def. (Annex A) 1 4.3.(c)
Austrian Schilling 2000 ISDA Definitions (NCU Supp.) 2 1.3(a)
Automatic Early Termination 2002 ISDA Master Agreement 22 14
Automatic Exercise 1991 ISDA Definitions (1998 Supp.) 65 13.7, 13.8
Automatic Exercise 1993 ISDA Comm. Deriv. Def. 27 8.5(e)
Automatic Exercise 1996 ISDA Equity Deriv. Def. 8 3.4
Automatic Exercise 1998 FX & Curr. Option Def. 13 3.6(c)
Automatic Exercise 2000 ISDA Definitions 20 12.7
Automatic Exercise 2002 ISDA Equity Deriv. Def. 12 3.4
Automatic Exercise 2006 ISDA Fund Deriv. Def. 18 3.4
Automatic Exercise 2005 ISDA Comm. Defs 19 8.5(e)
Automatic Exercise 2006 ISDA Definitions 93 13.7
Average Blended Highest 1999 ISDA Credit Deriv. Def. 24 7.11(d)(ii)
Average Blended Highest 2003 ISDA Credit Deriv. Def. 39 7.5(d)(ii)
Average Blended Market 1999 ISDA Credit Deriv. Def. 24 7.11(d)(i)
Average Blended Market 2003 ISDA Credit Deriv. Def. 39 7.5(d)(i)
Average Daily Price Disruption 1993 ISDA Comm. Deriv. Def. 24 7.5(c)(vi)

Average Daily Price Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(viii)
Average Daily Price Disruption 1997 ISDA Bullion Definitions 18 10.2(c)(vi)
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Average Highest 1999 ISDA Credit Deriv. Def. 24 7.11(b)(iii)
Average Highest 2003 ISDA Credit Deriv. Def. 39 7.5(b)(iii)
Average Market 1999 ISDA Credit Deriv. Def. 24 7.11(b)(i)
Average Market 2003 ISDA Credit Deriv. Def. 39 7.5(b)(i)
Averaging 1996 ISDA Equity Deriv. Def. 11 4.4
Averaging 1998 FX & Curr. Option Def. 14 3.8
Averaging 2002 ISDA Equity Deriv. Def. 18 6.7
Averaging 2006 ISDA Fund Deriv. Def. 24 6.7
Averaging Date 1996 ISDA Equity Deriv. Def. 11 4.4(a)
Averaging Date 1998 FX & Curr. Option Def. 15 3.8(a)
Averaging Date 2002 ISDA Equity Deriv. Def. 19 6.7(a)
Averaging Date 2006 ISDA Fund Deriv. Def. 24 6.7(a)
Averaging Date Disruption 2002 ISDA Equity Deriv. Def. 19 6.7(c)
Averaging Date Disruption 2006 ISDA Fund Deriv. Def. 25 6.7(c)
Averaging Date Market Disruption 1996 ISDA Equity Deriv. Def. 12 4.4(d)
B&D 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vii)
BALTIC C2 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(a)
BALTIC C3 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(b)
BALTIC C4 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(c)
BALTIC C5 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(d)
BALTIC C7 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(e)
BALTIC C8_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(a)
BALTIC C9_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(b)
BALTIC C10_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(c)
BALTIC C11_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(d)
BALTIC C12 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(f)
Baltic Exchange 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(ii)
BALTIC M1A 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(C)(1)(a)
BALTIC M1B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(b)
BALTIC M2 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(c)
BALTIC M3 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(d)
BALTIC M4A 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(e)
BALTIC M4B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(f)
BALTIC P1 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(a)
BALTIC P1A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(a)
BALTIC P2 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(b)
BALTIC P2A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(b)
BALTIC P3 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(c)
BALTIC P3A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(c)
BALTIC P4_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(d)
BALTIC P4A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(e)
BALTIC TC1 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(ii)(A)(1)(a)
BALTIC TC2_37 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(b)
BALTIC TC3_38 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(c)
BALTIC TC4 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(d)
BALTIC TC5 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(e)
BALTIC TC6 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(f)
BALTIC TD1 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(a)
BALTIC TD10 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(j)
BALTIC TD10D 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(k)
BALTIC TD11 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(l)
BALTIC TD12 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(m)
BALTIC TD2 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(b)
BALTIC TD3 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(c)
BALTIC TD4 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(d)
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BALTIC TD5 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(e)
BALTIC TD6 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(f)
BALTIC TD7 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(g)
BALTIC TD8 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(h)
BALTIC TD9 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(i)
Banco de México’s Website 2006 ISDA Definitions 77 7.2(a)(i)
Bank of Canada’s Website 2006 ISDA Definitions 77 7.2(a)(ii)
Bank of Canada's Website 2000 ISDA Definitions (Annex) 44 7.2(a)
Banking Day 1991 ISDA Definitions 1 1.3
Banking Day 1997 ISDA Bullion Definitions 3 1.21
Banking Day 2000 ISDA Definitions 1 1.3
Banking Day 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Banking Day 2006 ISDA Definitions 1 1.3
Bankruptcy 1999 ISDA Credit Deriv. Def. 16 4.2
Bankruptcy 2003 ISDA Credit Deriv. Def. 30 4.2
Base Currency 1998 ISDA Euro Definitions 12 5.3(b)
Base Currency 2001 ISDA Margin Provisions 22 5.3
Basic Compounding Period Amount 1991 ISDA Definitions 16 6.3(e)
Basic Compounding Period Amount 2000 ISDA Definitions 11 6.3(e)
Basic Compounding Period Amount 2006 ISDA Definitions 19 6.3(e)
Basket 1996 ISDA Equity Deriv. Def. 2 1.12
Basket 2002 ISDA Equity Deriv. Def. 2 1.15
Basket 2006 ISDA Fund Deriv. Def. 5 1.10
Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 2 1.1
Basket Option Transaction 1996 ISDA Equity Deriv. Def. 2 1.8
Basket Option Transaction 2002 ISDA Equity Deriv. Def. 2 1.9
Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 2 1.11
BEF 1991 ISDA Definitions 3 1.5(b)
BEF 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)

BEF 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)
BEF 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)
BEF - BIBOR - BEFIXING 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(ii)
BEF - BIBOR - BELO 1991 ISDA Definitions 18 7.1(b)(ii)
BEF - BIBOR - ISDB 1991 ISDA Definitions 17 7.1(b)(i)
BEF - BIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(i)
BEF - BIBOR - Reference Banks 1991 ISDA Definitions 18 7.1(b)(iii)
BEF - BIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(iv)
BEF - BIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(iii)
Belgian Franc 1991 ISDA Definitions 3 1.5(b)
Belgian Franc 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)

Belgian Franc 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)
Belgian Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)
BE-MIB 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Benchmark Obligation 1998 FX & Curr. Option Def. 29 5.4(a)
Benchmark Obligation Default 1998 FX & Curr. Option Def. 17 5.1(d)(i)

BENZENE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)(i)
BENZENE - CONTRACT BENZENE (GALLON) FOB
GULF COAST - B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(A)

BENZENE - CONTRACT BENZENE (LB) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(F)

BENZENE - CONTRACT BENZENE (TON) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(E)
BENZENE - CONTRACT BENZENE (TON) FOB GULF
COAST - B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(B)
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-

BENZENE - SPOT BENZENE (GALLON) FOB GC - B&D
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)(i)(C)

BENZENE - SPOT BENZENE (LB) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(H)

BENZENE - SPOT BENZENE (TON) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(G)
BENZENE - SPOT BENZENE (TON) FOB GULF COAST
B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(D)

Benzene & Derivatives Weekly Dewitt Newsletter
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(iv)

Benzene & Derivatives Weekly DeWitt Newsletter 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vii)
BENZENE-CONTRACT BENZENE (FOB USGC/GAL)-
GALLON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(A)
BENZENE-CONTRACT BENZENE (FOB USGC/GAL)-
TON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(B)

BENZENE-CONTRACT BENZENE-GALLON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(F)

BENZENE-CONTRACT BENZENE-TON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(E)

BENZENE-SPOT BENZENE (USGC/GAL)-GALLON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(C)

BENZENE-SPOT BENZENE (USGC/GAL)-TON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(D)

BENZENE-SPOT BENZENE-GALLON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-2 7.1(b)(i)(H)

BENZENE-SPOT BENZENE-TON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(G)
Bermuda 1991 ISDA Definitions (1998 Supp.) 62 12.2(b)
Bermuda 1998 FX & Curr. Option Def. 10 3.2(b)
Bermuda 2000 ISDA Definitions 17 11.2(b)
Bermuda 2005 ISDA Comm. Defs 18 8.3(c)
Bermuda 2006 ISDA Definitions 90 12.2(b)
Bermuda Option 2006 ISDA Fund Deriv. Def. 15 2.2(b)
Bermuda Option 2002 ISDA Equity Deriv. Def. 9 2.2(b)
Bermuda Option Exercise Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(c)
Bermuda Option Exercise Date 2000 ISDA Definitions 18 12.1(c)
Bermuda Option Exercise Date 2006 ISDA Definitions 91 13.1(c)
Bermuda Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(ii)

Best Available Information
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(f)
Best Available Information 2003 ISDA Credit Deriv. Def. 8 2.2(g)
Bfr 1991 ISDA Definitions 3 1.5(b)
Bfr 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)

Bfr 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)
Bfr 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)

BGL 1998 FX & Curr. Option Def. (Annex A) 2 4.3(f)
Bid 1999 ISDA Credit Deriv. Def. 22 7.6(a)
Bid 2003 ISDA Credit Deriv. Def. 42 7.9(a)
Blended Highest 1999 ISDA Credit Deriv. Def. 24 7.11(c)(ii)
Blended Highest 2003 ISDA Credit Deriv. Def. 39 7.5(c)(ii)
Blended Market 1999 ISDA Credit Deriv. Def. 24 7.11(c)(i)
Blended Market 2003 ISDA Credit Deriv. Def. 39 7.5(c)(i)
BLG – Non-revised Harmonised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 3 1.12(b)(i)
Bloomberg Screen 1991 ISDA Definitions (1998 Supp.) 52 7.3(c)
Bloomberg Screen 2000 ISDA Definitions (Annex) 44 7.2(b)
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Bloomberg Screen 2006 ISDA Definitions 77 7.2(a)(iii)
BM&F 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(iii)
Bond 1999 ISDA Credit Deriv. Def. 7 2.18(a)(iv)
Bond 2003 ISDA Credit Deriv. Def. 13 2.19(a)(iv)
Bond Basis 1991 ISDA Definitions 10 4.16(d)
Bond Basis 1999 ISDA Credit Deriv. Def. 19 5.3(d)
Bond Basis 2000 ISDA Definitions (Annex) 5 4.16(e)
Bond Basis 2003 ISDA Credit Deriv. Def. 35 5.3(d)
Bond Equivalent Yield 1991 ISDA Definitions 47 7.4(e)
Bond Equivalent Yield 1991 ISDA Definitions (1998 Supp.) 56 7.4(e)
Bond Equivalent Yield 2000 ISDA Definitions (Annex) 47 7.3(g)
Bond Equivalent Yield 2006 ISDA Definitions 82 7.3(g)
Bond or Loan 1999 ISDA Credit Deriv. Def. 7 2.18(a)(vi)
Bond or Loan 2003 ISDA Credit Deriv. Def. 13 2.19(a)(vi)
Borrowed Money 1999 ISDA Credit Deriv. Def. 6 2.18(a)(ii)
Borrowed Money 2003 ISDA Credit Deriv. Def. 12 2.19(a)(ii)

Brazilian Reais 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)
Brazilian Reais 2000 ISDA Definitions (Annex) 2 1.7(c)
Brazilian Reais 2006 ISDA Definitions 3 1.7(c)

Brazilian Real 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)
Brazilian Real 2000 ISDA Definitions (Annex) 2 1.7(c)
Brazilian Real 2006 ISDA Definitions 3 1.7(c)
BRC Shortfall 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
British thermal unit 2005 ISDA Comm. Def. (Annex) E-9 Article XIII

BRL 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)
BRL 2000 ISDA Definitions (Annex) 2 1.7(c)
BRL 2006 ISDA Definitions 3 1.7(c)

BRL – Non-revised Consumer Price Index (IPCA) 2006 ISDA Infl. Deriv. Def. 3 1.12(c)(i)
BRL – Non-revised Price Index (IGP-M) 2006 ISDA Infl. Deriv. Def. 3 1.12(c)(ii)

BRL BRBY 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(ii)(A)

BRL OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(B)

BRL PCOT - COMMERCIAL 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(C)

BRL PCOT - FLOATING 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(D)

BRL PTAX - COMMERCIAL 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(E)

BRL PTAX - COMMERCIAL BRFR 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(F)

BRL PTAX - FLOATING 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(G)

BRL PTAX - FLOATING BRFR 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(H)

BRL01 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(ii)(A)

BRL02 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(B)

BRL03 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(C)

BRL04 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(D)

BRL05 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(E)
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BRL06 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(F)

BRL07 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(G)

BRL08 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(H)

BROAD WOOL (23 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(C)

Btu 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
BUBOR Regulation 2000 ISDA Definitions (Annex) 47 7.3(e)
BUBOR Regulation 2006 ISDA Definitions 81 7.3(e)
BUCKEYE PIPELINE GASOLINE ASSESSMENTS-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(T)

Bulgarian Lev 1998 FX & Curr. Option Def. (Annex A) 2 4.3(f)
Bullion 1997 ISDA Bullion Definitions 1 1.5
Bullion 2005 ISDA Comm. Def. (Annex) B-1 10.2(a)
BULLION - REFERENCE DEALERS 1997 ISDA Bullion Definitions 20 11.2(a)
Bullion Business Day 1997 ISDA Bullion Definitions 1 1.2
Bullion Business Day 2005 ISDA Comm. Def. (Annex) B-1 10.2(b)
Bullion Call Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(iii)
Bullion Cash Settlement 2005 ISDA Comm. Def. (Annex) B-9 10.6(a)
Bullion Exercise Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(ix)
Bullion Exercise Period 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(x)
Bullion Expiration Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xi)
Bullion Expiration Time 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xii)
Bullion Notice of Exercise 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xiii)
Bullion Obligation 1997 ISDA Bullion Definitions 3 2.2
Bullion Obligation 2005 ISDA Comm. Def. (Annex) B-3 10.3(b)
Bullion Option 1997 ISDA Bullion Definitions 4 2.4
Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(a)
Bullion Option Buyer 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(iv)
Bullion Option Seller 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(v)
Bullion Options 2005 ISDA Comm. Def. (Annex) B-3 10.4
Bullion Potential Exercise Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xiv)
Bullion Premium 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xv)
Bullion Premium Payment Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xvi)
Bullion Pricing Date 2005 ISDA Comm. Def. (Annex) B-9 10.6(b)(ii)
Bullion Put Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(vi)
Bullion Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(i)
Bullion Reference Price 1997 ISDA Bullion Definitions 20 11.3(a)
Bullion Settlement Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xvii)
Bullion Settlement Disruption Event 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)
Bullion Settlement Netting 1997 ISDA Bullion Definitions 9 5.1
Bullion Standard Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xviii)
Bullion Strike Price 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(vii)
Bullion Swap 1997 ISDA Bullion Definitions 11 6.1
Bullion Swap 2005 ISDA Comm. Def. (Annex) B-12 10.10
Bullion Swaption 2005 ISDA Comm. Def. (Annex) B-11 10.8(a)
Bullion Trade 1997 ISDA Bullion Definitions 3 2.1
Bullion Trade 2005 ISDA Comm. Def. (Annex) B-2 10.3(a)
Bullion Trades 2005 ISDA Comm. Def. (Annex) B-2 10.3
Bullion Transaction 1997 ISDA Bullion Definitions 1 1.4
Bullion Transaction 2005 ISDA Comm. Def. (Annex) B-1 10.1
Bullion Transaction Settlement Date 2005 ISDA Comm. Def. (Annex) B-2 10.2(d)

Burdened Party 1992 ISDA Master Agreement (M/C-C/B) 14 14
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Burdened Party 2002 ISDA Master Agreement 22 14
Business Day 1991 ISDA Definitions 1 1.4
Business Day 1991 ISDA Definitions (1998 Supp.) 1 1.4
Business Day 1993 ISDA Comm. Deriv. Def. 1 1.3
Business Day 1998 FX & Curr. Option Def. 1 1.1
Business Day 1998 ISDA Euro Definitions 3 2.3
Business Day 1999 ISDA Credit Deriv. Def. 3 1.15
Business Day 2000 ISDA Definitions 1 1.4
Business Day 2000 ISDA Definitions (NCU Supp.) 1 1.2
Business Day 2003 ISDA Credit Deriv. Def. 4 1.16
Business Day 2005 ISDA Comm. Defs 1 1.3
Business Day 2006 ISDA Definitions 1 1.4
Business Day and Banking Day Clarifications 1998 ISDA Euro Definitions 4 2.4
Business Day Convention 1991 ISDA Definitions 8 4.12
Business Day Convention 1993 ISDA Comm. Deriv. Def. 1 1.5
Business Day Convention 1997 ISDA Bullion Definitions 11 6.2(a)
Business Day Convention 1998 FX & Curr. Option Def. 4 1.2
Business Day Convention 1999 ISDA Credit Deriv. Def. 5 2.11(a)
Business Day Convention 2000 ISDA Definitions 6 4.12
Business Day Convention 2003 ISDA Credit Deriv. Def. 10 2.11(a)
Business Day Convention 2005 ISDA Comm. Defs 2 1.5(a)
Business Day Convention 2006 ISDA Definitions 10 4.12
Buyer 1991 ISDA Definitions 52 8.3(a)
Buyer 1991 ISDA Definitions (1998 Supp.) 61 12.1(b)
Buyer 1993 ISDA Comm. Deriv. Def. 25 8.2(a)
Buyer 1996 ISDA Equity Deriv. Def. 5 2.2(a)
Buyer 1997 ISDA Bullion Definitions 4, 12 2.5(b), 6.11(a)
Buyer 1998 FX & Curr. Option Def. 9 3.1(a)
Buyer 1999 ISDA Credit Deriv. Def. 4 1.18
Buyer 2000 ISDA Definitions 16 11.1(b)
Buyer 2002 ISDA Equity Deriv. Def. 2 1.18
Buyer 2003 ISDA Credit Deriv. Def. 4 1.19

Buyer
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Paragraph 1
Buyer 2006 ISDA Fund Deriv. Def. 5 1.13
Buyer 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
Buyer 2005 ISDA Comm. Def. (Annex) F-9 Article XIV
Buyer 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer 2006 ISDA Definitions 89 12.1(b)
Buyer or Seller 1999 ISDA Credit Deriv. Def. 13 3.2(b)(ii)
Buyer or Seller 2003 ISDA Credit Deriv. Def. 25 3.2(b)(ii)
Buyer's Delivery Business Day Location 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer's Replacement Cost 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer's VAT Jurisdiction 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
buy-in 2003 ISDA Credit Deriv. Def. 56 9.9
Buy-in Date 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Notice 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in of Bonds Not Delivered 2003 ISDA Credit Deriv. Def. 56 9.9
Buy-in Offers 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Period 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Price 2003 ISDA Credit Deriv. Def. 57 9.9
C$ 1991 ISDA Definitions 3 1.5(c)
C$ 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)

C$ 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)
C$ 2000 ISDA Definitions (Annex) 2 1.7(d)
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C$ 2006 ISDA Definitions 4 1.7(d)
CAC - 40 1991 ISDA Definitions 45 7.2(f)
CAC - 40 1991 ISDA Definitions (1998 Supp.) 51 7.2(f)
CAD 1991 ISDA Definitions 3 1.5(c)
CAD 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)

CAD 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)
CAD 2000 ISDA Definitions (Annex) 2 1.7(d)
CAD 2006 ISDA Definitions 4 1.7(d)
CAD - BA - CDOR 1991 ISDA Definitions 18 7.1(c)(ii)
CAD - BA - CDOR 1991 ISDA Definitions (1998 Supp.) 10 7.1(d)(ii)
CAD - BA - CDOR 2000 ISDA Definitions (Annex) 9 7.1(b)(ii)
CAD - BA - ISDD 1991 ISDA Definitions 18 7.1(c)(i)
CAD - BA - ISDD 1991 ISDA Definitions (1998 Supp.) 10 7.1(d)(i)
CAD - BA - ISDD 2000 ISDA Definitions (Annex) 9 7.1(b)(i)
CAD - BA - Reference Banks 1991 ISDA Definitions 19 7.1(c)(iv)
CAD - BA - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(iv)
CAD - BA - Reference Banks 2000 ISDA Definitions (Annex) 9 7.1(b)(iv)
CAD - BA - Telerate 1991 ISDA Definitions 19 7.1(c)(iii)
CAD - BA - Telerate 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(iii)
CAD - BA - Telerate 2000 ISDA Definitions (Annex) 9 7.1(b)(iii)
CAD - LIBOR - BBA 1991 ISDA Definitions 19 7.1(c)(viii)
CAD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(viii)
CAD - LIBOR - BBA 2000 ISDA Definitions (Annex) 10 7.1(b)(viii)
CAD - LIBOR - Reference Banks 1991 ISDA Definitions 20 7.1(c)(ix)
CAD - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(ix)
CAD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 10 7.1(b)(ix)
CAD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 3 1.12(d)(i)
CAD - REPO - CORRA 2000 ISDA Definitions (Annex) 11 7.1(b)(x)
CAD - TBILL - ISDD 1991 ISDA Definitions 19 7.1(c)(v)
CAD - TBILL - ISDD 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(v)
CAD - TBILL - ISDD 2000 ISDA Definitions (Annex) 10 7.1(b)(v)
CAD - TBILL - Reference Banks 1991 ISDA Definitions 19 7.1(c)(vii)
CAD - TBILL - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(vii)
CAD - TBILL - Reference Banks 2000 ISDA Definitions (Annex) 10 7.1(b)(vii)
CAD - TBILL - Telerate 1991 ISDA Definitions 19 7.1(c)(vi)
CAD - TBILL - Telerate 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(vi)
CAD - TBILL - Telerate 2000 ISDA Definitions (Annex) 10 7.1(b)(vi)
CAD-BA-CDOR 2006 ISDA Definitions 24 7.1(b)(i)
CAD-BA-CDOR-Bloomberg 2006 ISDA Definitions 24 7.1(b)(ii)
CAD-BA-Reference Banks 2006 ISDA Definitions 24 7.1(b)(iv)
CAD-BA-Reuters 2006 ISDA Definitions 24 7.1(b)(iii)
CAD-CORRA-OIS-COMPOUND 2006 ISDA Definitions 25 7.1(b)(xii)
CAD-LIBOR-BBA 2006 ISDA Definitions 25 7.1(b)(vii)
CAD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 25 7.1(b)(viii)
CAD-LIBOR-BBA-SwapMarker 2006 ISDA Definitions 25 7.1(b)(ix)
CAD-LIBOR-Reference Banks 2006 ISDA Definitions 25 7.1(b)(x)
CAD-REPO-CORRA 2006 ISDA Definitions 25 7.1(b)(xi)
CAD-TBILL-Reference Banks 2006 ISDA Definitions 24 7.1(b)(vi)
CAD-TBILL-Reuters 2006 ISDA Definitions 24 7.1(b)(v)
Calculation Agent 1991 ISDA Definitions 9 4.14
Calculation Agent 1991 ISDA Definitions (1998 Supp.) 7 4.14
Calculation Agent 1993 ISDA Comm. Deriv. Def. 5 4.5
Calculation Agent 1996 ISDA Equity Deriv. Def. 4 1.25
Calculation Agent 1997 ISDA Bullion Definitions 2 1.18
Calculation Agent 1998 FX & Curr. Option Def. 4 1.3
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Calculation Agent 1999 ISDA Credit Deriv. Def. 3 1.13
Calculation Agent 2000 ISDA Definitions 7 4.14
Calculation Agent 2003 ISDA Credit Deriv. Def. 3 1.14
Calculation Agent 2005 ISDA Comm. Defs 7 4.5
Calculation Agent 2006 ISDA Fund Deriv. Def. 7 1.27
Calculation Agent 2002 ISDA Equity Deriv. Def. 5 1.40
Calculation Agent 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
Calculation Agent 2006 ISDA Definitions 10 4.14
Calculation Agent Adjustment 1996 ISDA Equity Deriv. Def. 24 9.1(c)

Calculation Agent Adjustment 2002 ISDA Equity Deriv. Def. 33, 34, 39, 40

11.1(b)(A),
11.2(c),12.2(d),

12.3(c)
Calculation Agent Adjustment 2006 ISDA Fund Deriv. Def. 33, 40 11.1(b), 12.3(e)(v)
Calculation Agent City 1999 ISDA Credit Deriv. Def. 3 1.14
Calculation Agent City 2003 ISDA Credit Deriv. Def. 4 1.15
Calculation Agent City Business Day 1999 ISDA Credit Deriv. Def. 3 1.16
Calculation Agent City Business Day 2003 ISDA Credit Deriv. Def. 4 1.17
Calculation Agent Determination 1993 ISDA Comm. Deriv. Def. 24 7.5(c)(v)

Calculation Agent Determination
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(vii)
Calculation Agent Determination 1997 ISDA Bullion Definitions 18 10.2(c)(v)
Calculation Agent Determination 2002 ISDA Equity Deriv. Def. 46 12.7(b)(i)(B)(2)(ii)
Calculation Agent Determination 2005 ISDA Comm. Defs 15 7.5(c)(vi)

Calculation Agent Determination of Disruption Event 1998 FX & Curr. Option Def. 20 5.1(g)

Calculation Agent Determination of Settlement Rate 1998 FX & Curr. Option Def. 21 5.2(c)(ii)
Calculation Amount 1991 ISDA Definitions 6 4.8
Calculation Amount 2000 ISDA Definitions 5 4.8
Calculation Amount 2006 ISDA Definitions 8 4.8
Calculation Date 1991 ISDA Definitions 10 4.15
Calculation Date 1993 ISDA Comm. Deriv. Def. 5 4.6
Calculation Date 2000 ISDA Definitions 7 4.15
Calculation Date 2005 ISDA Comm. Defs 8 4.6
Calculation Date 2006 ISDA Definitions 11 4.15
Calculation of a Cash Settlement Amount 1993 ISDA Comm. Deriv. Def. 28 8.7
Calculation of a Cash Settlement Amount 2005 ISDA Comm. Defs 20 8.7
Calculation of a Fixed Amount 1991 ISDA Definitions 11 5.1
Calculation of a Fixed Amount 1993 ISDA Comm. Deriv. Def. 6 5.1
Calculation of a Fixed Amount 1997 ISDA Bullion Definitions 13 8.1
Calculation of a Fixed Amount 1999 ISDA Credit Deriv. Def. 19 5.1
Calculation of a Fixed Amount 2000 ISDA Definitions 8 5.1
Calculation of a Fixed Amount 2005 ISDA Comm. Defs 8 5.1
Calculation of a Fixed Amount 2006 ISDA Definitions 13 5.1
Calculation of a Floating Amount 1991 ISDA Definitions 12 6.1
Calculation of a Floating Amount 1993 ISDA Comm. Deriv. Def. 6 6.1
Calculation of a Floating Amount 1997 ISDA Bullion Definitions 14 8.3
Calculation of a Floating Amount 2000 ISDA Definitions 8 6.1
Calculation of a Floating Amount 2005 ISDA Comm. Defs 9 6.1
Calculation of a Floating Amount 2006 ISDA Definitions 14 6.1
Calculation of a Payment Amount for a Weather
Index Call Option/Cap 2005 ISDA Comm. Def. (Annex) C-2 11.10.
Calculation of a Payment Amount for a Weather
Index Put Option/Floor 2005 ISDA Comm. Def. (Annex) C-2 11.11.
Calculation of a Payment Amount for a Weather
Index Swap 2005 ISDA Comm. Def. (Annex) C-1 11.9.
Calculation of Fixed Amount 2003 ISDA Credit Deriv. Def. 35 5.1
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Calculation of Prices - General 1997 ISDA Bullion Definitions 20 11.2
Calculation Period 1991 ISDA Definitions 9 4.13
Calculation Period 1993 ISDA Comm. Deriv. Def. 4 4.4
Calculation Period 1997 ISDA Bullion Definitions 13 7.4
Calculation Period 2000 ISDA Definitions 7 4.13
Calculation Period 2005 ISDA Comm. Defs 7 4.4
Calculation Period 2006 ISDA Definitions 10 4.13
Call 1991 ISDA Definitions 53 8.7(a)
Call 1993 ISDA Comm. Deriv. Def. 25 8.3(c)
Call 1996 ISDA Equity Deriv. Def. 6 2.4(a)
Call 1998 FX & Curr. Option Def. 10 3.3(a)
Call 2002 ISDA Equity Deriv. Def. 9 2.3(a)
Call 2006 ISDA Fund Deriv. Def. 15 2.3(a)
Call 2005 ISDA Comm. Def. (Annex) D-4 Article XII
Call 2005 ISDA Comm. Defs 18 8.3(d)
Call Amount 1991 ISDA Definitions 53 8.7(c)
Call Currency 1991 ISDA Definitions 53 8.7(c)
Call Currency 1998 FX & Curr. Option Def. 9 3.1(b)
Call Currency Amount 1998 FX & Curr. Option Def. 9 3.1(c)
Call Option 1997 ISDA Bullion Definitions 4 2.5(c)
Call Recipient 2001 ISDA Margin Provisions 22 5.4
Calling Party 2001 ISDA Margin Provisions 22 5.5
CA-MSC 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Canadian Dollar 1991 ISDA Definitions 3 1.5(c)
Canadian Dollar 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)

Canadian Dollar 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)
Canadian Dollar 2000 ISDA Definitions (Annex) 2 1.7(d)
Canadian Dollar 2006 ISDA Definitions 4 1.7(d)

Canadian Gas Price Reporter
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(v)
Canadian Gas Price Reporter 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(viii)
Cancellation Amount 2002 ISDA Equity Deriv. Def. 46 12.8
Cancellation Amount 2006 ISDA Fund Deriv. Def. 42 12.5

Cancellation and Payment 1996 ISDA Equity Deriv. Def. 27, 28, 29, 31
9.3(b)(ii), (c)(ii),
(d)(ii), 9.6(c)(iii)

Cancellation and Payment 1997 ISDA Bullion Definitions 8 3.4(b)(ii)

Cancellation and Payment 2002 ISDA Equity Deriv. Def. 33, 39, 40, 43
11.1(b)(C), 12.2(b),
12.3(a), 12.6(c)(ii)

Cancellation and Payment 2006 ISDA Fund Deriv. Def. 38 12.3(e)(i)
Cancellation and Payment 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)(i)(B)

CANOLA-WCE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(i)(A)

Cap Rate 2006 ISDA Definitions 18 6.2(j)
Cash 1991 ISDA Definitions (1998 Supp.) 65 14.1(a)
Cash 1994 ISDA Credit Support Annex 8 12
Cash 2000 ISDA Definitions 23 13.1(a)
Cash 2001 ISDA Margin Provisions 22 5.6
Cash 2006 ISDA Definitions 95 14.1(a)
Cash Price 1991 ISDA Definitions (1998 Supp.) 71 18.3(a)
Cash Price 2000 ISDA Definitions 30 17.3(a)
Cash Price 2006 ISDA Definitions 102 18.3(a)
Cash Price - Alternate Method 1991 ISDA Definitions (1998 Supp.) 69, 71 18.2(f)(iii), 18.3(a)
Cash Price - Alternate Method 2000 ISDA Definitions 30 17.3(b)
Cash Price - Alternate Method 2006 ISDA Definitions 102 18.3(b)
Cash Settlement 1991 ISDA Definitions 51 8.2(d)
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Cash Settlement 1991 ISDA Definitions (1998 Supp.) 65 14.1(a)
Cash Settlement 1993 ISDA Comm. Deriv. Def. 25, 26 8.3(d), 8.4(a)
Cash Settlement 1996 ISDA Equity Deriv. Def. 16 5.1
Cash Settlement 1997 ISDA Bullion Definitions 3, 4, 9 2.3(a), 2.5(d), 4.1
Cash Settlement 1998 FX & Curr. Option Def. 5 1.13
Cash Settlement 1999 ISDA Credit Deriv. Def. 21 7.1

Cash Settlement 2000 ISDA Definitions 23, 24, 25 13.1(a), 15.1(a), 17.1

Cash Settlement 2002 ISDA Equity Deriv. Def. 9, 10, 12, 23
2.3(a)(i), 2.3(b)(i),

3.4(a), 8.1, 8.4
Cash Settlement 2003 ISDA Credit Deriv. Def. 38 7.1
Cash Settlement 2005 ISDA Comm. Def. (Annex) B-9 10.6.

Cash Settlement 2006 ISDA Definitions 95, 96, 97 14.1(a), 16.1(a), 18.1
Cash Settlement 2006 ISDA Fund Deriv. Def. 15 2.3(a)(i), 2.3(b)(i)
Cash Settlement 2005 ISDA Comm. Defs 18 8.3(e)
Cash Settlement Amount 1991 ISDA Definitions 53 8.6(a)
Cash Settlement Amount 1991 ISDA Definitions (1998 Supp.) 67 18.2(a)
Cash Settlement Amount 1993 ISDA Comm. Deriv. Def. 25 8.3(e)
Cash Settlement Amount 1996 ISDA Equity Deriv. Def. 16 5.2
Cash Settlement Amount 1999 ISDA Credit Deriv. Def. 21 7.3
Cash Settlement Amount 2000 ISDA Definitions 26 17.2(a)
Cash Settlement Amount 2003 ISDA Credit Deriv. Def. 38 7.3
Cash Settlement Amount 2005 ISDA Comm. Defs 18 8.3(f)
Cash Settlement Amount 2006 ISDA Definitions 97 18.2(a)
Cash Settlement Currency 1991 ISDA Definitions (1998 Supp.) 69 18.2(g)
Cash Settlement Currency 2000 ISDA Definitions 28 17.2(h)
Cash Settlement Currency 2006 ISDA Definitions 100 18.2(h)
Cash Settlement Date 1999 ISDA Credit Deriv. Def. 32 9.9(b)
Cash Settlement Date 2003 ISDA Credit Deriv. Def. 38 7.2
Cash Settlement Method 1991 ISDA Definitions (1998 Supp.) 70, 71 18.2(k), 18.3
Cash Settlement Method 2000 ISDA Definitions 29 17.2(l)
Cash Settlement Method 2006 ISDA Definitions 101 18.2(l)
Cash Settlement Methods 2000 ISDA Definitions 30 17.3
Cash Settlement Methods 2006 ISDA Definitions 102 18.3
Cash Settlement of Equity Swap Transactions 2002 ISDA Equity Deriv. Def. 25 8.6
Cash Settlement of Forward Transactions 2002 ISDA Equity Deriv. Def. 23 8.4
Cash Settlement of Forward Transactions 2006 ISDA Fund Deriv. Def. 28 8.4
Cash Settlement of Fund Option Transactions 2006 ISDA Fund Deriv. Def. 27 8.1
Cash Settlement of Fund Swap Transactions 2006 ISDA Fund Deriv. Def. 29 8.6
Cash Settlement of Option Transactions 1991 ISDA Definitions (1998 Supp.) 67 18.1
Cash Settlement of Option Transactions 2002 ISDA Equity Deriv. Def. 23 8.1
Cash Settlement Payment Date 1991 ISDA Definitions 53 8.6(b)
Cash Settlement Payment Date 1991 ISDA Definitions (1998 Supp.) 68 18.2(d)
Cash Settlement Payment Date 1996 ISDA Equity Deriv. Def. 16 5.5
Cash Settlement Payment Date 2000 ISDA Definitions 26 17.2(e)
Cash Settlement Payment Date 2002 ISDA Equity Deriv. Def. 25 8.8
Cash Settlement Payment Date 2006 ISDA Fund Deriv. Def. 30 8.8
Cash Settlement Payment Date 2006 ISDA Definitions 99 18.2(e)
Cash Settlement Reference Banks 1991 ISDA Definitions (1998 Supp.) 69 18.2(f)
Cash Settlement Reference Banks 2000 ISDA Definitions 27 17.2(g)
Cash Settlement Reference Banks 2006 ISDA Definitions 99 18.2(g)
Cash Settlement Valuation Date 1991 ISDA Definitions (1998 Supp.) 68 18.2(c)
Cash Settlement Valuation Date 2000 ISDA Definitions 26 17.2(c)
Cash Settlement Valuation Date 2006 ISDA Definitions 98 18.2(c)
Cash Settlement Valuation Time 1991 ISDA Definitions (1998 Supp.) 68 18.2(b)
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Cash Settlement Valuation Time 2000 ISDA Definitions 26 17.2(b)
Cash Settlement Valuation Time 2006 ISDA Definitions 98 18.2(b)
Cash-settled 1996 ISDA Equity Deriv. Def. 3 1.25
Cash-settled 2002 ISDA Equity Deriv. Def. 5 1.38
Cash-settled 2006 ISDA Fund Deriv. Def. 7 1.25

CATTLE-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(A)

CBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(iv)
CDD 2005 ISDA Comm. Def. (Annex) C-3 11.15(a)
CDD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(a)
cent 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
Central European Time 2005 ISDA Comm. Def. (Annex) H-9 Article XVI

Central Institute of Meteorology and Geodynamics 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)

CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(vi)
Certain Adjustments in Indices 1991 ISDA Definitions 50 7.6
Certain Adjustments in Indices 1991 ISDA Definitions (1998 Supp.) 58 7.6
Certain Business Days 2000 ISDA Definitions 2 1.6
Certain Business Days 2000 ISDA Definitions (Annex) 2 1.6
Certain Business Days 2006 ISDA Definitions 3 1.6
Certain Cash Settlement Valuation Dates 2000 ISDA Definitions (Annex) 51 17.2(d)
Certain Definitions and Provisions Relating to
Currency Option Transactions 1998 FX & Curr. Option Def. 9 3.1
Certain Definitions and Provisions Relating to
Forward Transactions 2006 ISDA Fund Deriv. Def. 19 4.1
Certain Definitions and Provisions Relating to Fund
Option Transactions 2006 ISDA Fund Deriv. Def. 14 2.1
Certain Definitions and Provisions Relating to FX
Transactions 1998 FX & Curr. Option Def. 8 2.1
Certain Definitions and Provisions Relating to Option
Transactions 1996 ISDA Equity Deriv. Def. 4 2.1
Certain Definitions and Provisions Relating to Option
Transactions 2002 ISDA Equity Deriv. Def. 8 2.1

Certain Definitions and Provisions Relating to Options 1991 ISDA Definitions 51 8.2

Certain Definitions and Provisions Relating to Options 1993 ISDA Comm. Deriv. Def. 25 8.3

Certain Definitions and Provisions Relating to Options 2005 ISDA Comm. Defs 18 8.3
Certain Definitions and Provisions Relating to
Swaptions 1993 ISDA Comm. Deriv. Def. 26 8.4
Certain Definitions and Provisions Relating to
Swaptions 2005 ISDA Comm. Defs 18 8.4
Certain Definitions Relating to Bullion Reference
Prices 1997 ISDA Bullion Definitions 20 11.3
Certain Definitions Relating to Cash Settlement 1991 ISDA Definitions (1998 Supp.) 67 18.2
Certain Definitions Relating to Cash Settlement 2000 ISDA Definitions 26 17.2
Certain Definitions Relating to Cash Settlement 2006 ISDA Definitions 97 18.2
Certain Definitions Relating to Commodity Reference
Prices 1993 ISDA Comm. Deriv. Def. 18 7.2
Certain Definitions Relating to Commodity Reference
Prices

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 55 7.2

Certain Definitions Relating to Commodity Reference
Prices 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2
Certain Definitions Relating to Commodity Reference
Prices 2005 ISDA Comm. Defs 10 7.2
Certain Definitions Relating to Compounding 1991 ISDA Definitions 15 6.3
Certain Definitions Relating to Compounding 2000 ISDA Definitions 11 6.3
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Certain Definitions Relating to Compounding 2006 ISDA Definitions 18 6.3
Certain Definitions Relating to Credit Events 1999 ISDA Credit Deriv. Def. 18 4.8
Certain Definitions Relating to Credit Events 2003 ISDA Credit Deriv. Def. 33 4.8
Certain Definitions Relating to Disruption Events and
Disruption Fallbacks 1998 FX & Curr. Option Def. 29 5.4
Certain Definitions Relating to Disruption Events and
Fallback Station Data Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-11 11.21.
Certain Definitions Relating to Fixed Amounts 1991 ISDA Definitions 11 5.2
Certain Definitions Relating to Fixed Amounts 2000 ISDA Definitions 8 5.2
Certain Definitions Relating to Fixed Amounts 2006 ISDA Definitions 14 5.2
Certain Definitions Relating to Floating Amounts 2000 ISDA Definitions 9 6.2
Certain Definitions Relating to Floating Amounts 2005 ISDA Comm. Defs 9 6.2
Certain Definitions Relating to Floating Amounts 2006 ISDA Definitions 14 6.2
Certain Definitions Relating to Floating Amounts 1991 ISDA Definitions 12 6.2
Certain Definitions Relating to Floating Amounts 1993 ISDA Comm. Deriv. Def. 6 6.2
Certain Definitions Relating to Floating Amounts 1997 ISDA Bullion Definitions 14 8.4

Certain Definitions Relating to Forward Transactions 2002 ISDA Equity Deriv. Def. 13 4.1
Certain Definitions Relating to Market Disruption
Events and Additional Market Disruption Events 1993 ISDA Comm. Deriv. Def. 24 7.6
Certain Definitions Relating to Market Disruption
Events and Additional Market Disruption Events

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 64 7.6

Certain Definitions Relating to Markey Disruption
Events and Additional Market Disruption Events 2005 ISDA Comm. Defs 17 7.6
Certain Definitions Relating to Non-Deliverable FX
Transactions and Non-Deliverable Currency Option
Transactions 1998 FX & Curr. Option Def. 6 1.16

Certain Definitions Relating to Payment Amounts in
Weather Index Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-2 11.12.
Certain Definitions Relating to Payment of Premium
in a Weather Index Call Option/Cap or Weather
Index Put Option/Floor Transaction 2005 ISDA Comm. Def. (Annex) C-3 11.13.
Certain Definitions Relating to Price Source
Conversion 1998 ISDA Euro Definitions 8 4.2
Certain Definitions Relating to Price Source
Conversion 2000 ISDA Definitions 13 7.5
Certain Definitions Relating to Price Source
Conversion 2000 ISDA Definitions (Annex) 48 7.5
Certain Definitions Relating to Price Source
Conversion 2006 ISDA Definitions 83 7.5

Certain Definitions Relating to Price Source Fallbacks 1998 ISDA Euro Definitions 9 4.4
Certain Definitions Relating to Settlement of
Swaptions 1991 ISDA Definitions (1998 Supp.) 65 14.1
Certain Definitions Relating to Settlement of
Swaptions 2000 ISDA Definitions 23 13.1
Certain Definitions Relating to Settlement of
Swaptions 2006 ISDA Definitions 95 14.1
Certain Definitions Relating to Settlement Rate
Options 1998 FX & Curr. Option Def. Annex A 4.6
Certain Definitions Relating to Settlement Rate
Options 1998 FX & Curr. Option Def. (Annex A) 37 4.6

Certain Definitions Relating to Weather Index Units 2005 ISDA Comm. Def. (Annex) C-4 11.16.
Certain General Definitions Relating to Floating Rate
Options 1991 ISDA Definitions 46 7.4
Certain General Definitions Relating to Floating Rate
Options 1991 ISDA Definitions (1998 Supp.) 52 7.4
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Certain General Definitions Relating to Floating Rate
Options 2000 ISDA Definitions 13 7.3
Certain General Definitions Relating to Floating Rate
Options 2000 ISDA Definitions (Annex) 44 7.3
Certain General Definitions Relating to Floating Rate
Options 2006 ISDA Definitions 78 7.3
Certain ISDA Definitions Booklets 1998 ISDA Euro Definitions 2 1.8
Certain Published and Displayed Sources 1991 ISDA Definitions 45 7.3
Certain Published and Displayed Sources 1991 ISDA Definitions (1998 Supp.) 52 7.3
Certain Published and Displayed Sources 1998 FX & Curr. Option Def. 15 4.1
Certain Published and Displayed Sources 2000 ISDA Definitions 13 7.2
Certain Published and Displayed Sources 2000 ISDA Definitions (Annex) 44 7.2
Certain Published and Displayed Sources 2006 ISDA Definitions 77 7.2

Certificate Balance
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (a)

Český Hydrometeorologický Ústav 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Cessation of Publication 2006 ISDA Infl. Deriv. Def. 12 2.2
Change in Law 2002 ISDA Equity Deriv. Def. 48 12.9(a)(ii)
Change in Law 2006 ISDA Fund Deriv. Def. 37 12.2(i)

Change in Tax Law 1992 ISDA Master Agreement (M/C-C/B) 14 14
Change in Tax Law 2002 ISDA Master Agreement 22 14
Check Screen 2006 ISDA Definitions 77 7.2(a)(iv)
CHF 1991 ISDA Definitions 4 1.5(r)
CHF 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)

CHF 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)
CHF 2000 ISDA Definitions (Annex) 4 1.7(ae)
CHF 2006 ISDA Definitions 5 1.7(ai)
CHF - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(iv)
CHF - Annual Swap Rate 2000 ISDA Definitions (Annex) 34 7.1(u)(v)
CHF - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(v)
CHF - Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 35 7.1(u)(vi)
CHF - LIBOR - BBA 1991 ISDA Definitions 38 7.1(r)(ii)
CHF - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(ii)
CHF - LIBOR - BBA 2000 ISDA Definitions (Annex) 33 7.1(u)(ii)
CHF - LIBOR - ISDA 1991 ISDA Definitions 38 7.1(r)(i)
CHF - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(i)
CHF - LIBOR - ISDA 2000 ISDA Definitions (Annex) 33 7.1(u)(i)
CHF - LIBOR - Reference Banks 1991 ISDA Definitions 38 7.1(r)(iii)
CHF - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(iii)
CHF - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 33 7.1(u)(iii)
CHF - TOIS - OIS - COMPOUND 2000 ISDA Definitions (Annex) 34 7.1(u)(iv)
CHF-Annual Swap Rate 2006 ISDA Definitions 63 7.1(y)(v)
CHF-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 63 7.1(y)(vii)
CHF-ISDAFIX-SwapRate 2006 ISDA Definitions 63 7.1(y)(vi)
CHF-LIBOR-BBA 2006 ISDA Definitions 62 7.1(y)(i)
CHF-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 62 7.1(y)(ii)
CHF-LIBOR-Reference Banks 2006 ISDA Definitions 62 7.1(y)(iii)
CHF-TOIS-OIS-COMPOUND 2006 ISDA Definitions 62 7.1(y)(iv)

Chilean Peso 1998 FX & Curr. Option Def. (Annex A) 2 4.3(h)
Chilean Peso 2000 ISDA Definitions (Annex) 3 1.7(e)
Chilean Peso 2006 ISDA Definitions 4 1.7(e)

Chinese Renminbi 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)
Chinese Renminbi 2006 ISDA Definitions 4 1.7(f)
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Claim 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Claiming Party 2005 ISDA Comm. Def. (Annex) F-3 Article XIV
Claims 2005 ISDA Comm. Def. (Annex) E-6 Article XIII
CL-CLICP-Bloomberg 2006 ISDA Definitions 26 7.1(c)(i)
CLEAN FUELS-SPOT METHANOL (GALLON) FOB U.S.
GULF-CMAI WEEKLY MMR 2005 ISDA Comm. Def. (Annex) A-Energy-Methanol-1 7.1(b)(x)(B)
CLEAN FUELS-SPOT METHANOL (TON) FOB U.S.
GULF-CMAI WEEKLY MMR 2005 ISDA Comm. Def. (Annex) A-Energy-Methanol-1 7.1(b)(x)(A)
Clearance System 1996 ISDA Equity Deriv. Def. 3 1.18
Clearance System 2002 ISDA Equity Deriv. Def. 4 1.27
Clearance System Business Day 1996 ISDA Equity Deriv. Def. 3 1.22
Clearance System Business Day 2002 ISDA Equity Deriv. Def. 5 1.36
Close-Out Amount 2002 ISDA Master Agreement 22 14
Close-Out Amount 2003 ISDA Credit Deriv. Def. 4 1.18
Close-Out Netting 2002 ISDA Master Agreement 11 6
Closing Date 2002 ISDA Equity Deriv. Def. 44 12.7(b)
Closing Date 2006 ISDA Fund Deriv. Def. 42 12.4(b)

CLP 1998 FX & Curr. Option Def. (Annex A) 2 4.3(h)
CLP 2000 ISDA Definitions (Annex) 3 1.7(e)
CLP 2006 ISDA Definitions 4 1.7(e)

CLP BCCH 1998 FX & Curr. Option Def. (Annex A) 13 4.5(c)(iii)(A)

CLP CHILD - INFORMAL 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(B)

CLP CHILD - INTERBANK 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(C)

CLP CHILD - OBSERVADO 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(D)

CLP CHILG - INFORMAL 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(E)

CLP CHILG - INTERBANK 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(F)

CLP CHILG - OBSERVADO 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(G)

CLP OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(H)

CLP TELERATE 38942 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(I)

CLP01 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(iii)(A)

CLP02 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(B)

CLP03 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(C)

CLP04 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(D)

CLP05 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(E)

CLP06 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(F)

CLP07 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(G)

CLP08 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(H)

CLP09 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(I)
CMAI 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ix)
CMAI Aromatics Market Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ix)
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CMAI Aromatics Market Weekly
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(vii)

CMAI Weekly Methanol Market Report
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(viii)
CMAI Weekly Methanol Market Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(x)
CMAI Weekly MMR 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(x)

CME
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)
CME 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(v)

CME/EMTA ARS INDUSTRY SURVEY RATE
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)

CME/EMTA ARS Methodology
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)
CM-SMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)

CNY 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)
CNY 2006 ISDA Definitions 4 1.7(f)

CNY SAEC 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(i)(A)

CNY01 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(i)(A)
COAL-NEWCASTLE-GLOBALCOAL 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(C)
COAL-RICHARDS BAY-GLOBALCOAL 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(D)
COAL-TFS API 2-ARGUS/MCCLOSKEY'S 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(A)
COAL-TFS API 4-ARGUS/MCCLOSKEY'S 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(B)

COCOA-GBP-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(ii)(B)

COCOA-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(ii)(A)

COFFEE ARABICA-BM&F 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(B)

COFFEE ARABICA-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(A)

COFFEE ROBUSTA-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(C)

Colombian Peso 1998 FX & Curr. Option Def. (Annex A) 2 4.3(j)
Combined Consideration 1996 ISDA Equity Deriv. Def. 26 9.3(a)(vi)
Combined Consideration 2002 ISDA Equity Deriv. Def. 38 12.1(k)
COMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(i)

COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)(ii)
COMEX 1997 ISDA Bullion Definitions 2 1.17
COMEX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(vi)
COMLUF - LUXIBOR - Reference Banks 1991 ISDA Definitions 34 7.1(l)(iii)
COMLUF - LUXIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(r)(iii)
Commencement Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(f)
Commencement Date 1996 ISDA Equity Deriv. Def. 4 2.1(a)
Commencement Date 1998 FX & Curr. Option Def. 11 3.5(a)
Commencement Date 2000 ISDA Definitions 19 12.1(g)
Commencement Date 2002 ISDA Equity Deriv. Def. 8 2.1(a)
Commencement Date 2006 ISDA Fund Deriv. Def. 14 2.1(a)
Commencement Date 2006 ISDA Definitions 91 13.1(g)
Commercial Lfr 1991 ISDA Definitions 3 1.5(l)(i)
Commercial Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)

Commercial Lfr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)
Commercial LUF 1991 ISDA Definitions 3 1.5(l)(i)
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Commercial LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)

Commercial LUF 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)
Commercial Luxembourg Franc 1991 ISDA Definitions 3 1.5(l)(i)
Commercial Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)

Commercial Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)
Commodity 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(i)

Commodity
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(c)(i)
Commodity 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(ii)
COMMODITY - REFERENCE DEALERS 1993 ISDA Comm. Deriv. Def. 17 7.1(c)(i)
Commodity Business Day 1993 ISDA Comm. Deriv. Def. 1 1.4
Commodity Business Day 2005 ISDA Comm. Defs 1 1.4
Commodity Business Day Convention 1993 ISDA Comm. Deriv. Def. 1 1.5
Commodity Business Day Convention 2005 ISDA Comm. Defs 2 1.5(a)
Commodity Option Buyer 2005 ISDA Comm. Defs 17 8.2(a)
Commodity Option Seller 2005 ISDA Comm. Defs 17 8.2(b)

Commodity Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(d)(i)
Commodity Reference Price 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(ii)
Commodity Reference Price 2005 ISDA Comm. Def. (Annex) A-Definitions-7 7.2(c)(iv)
Commodity Reference Price 2005 ISDA Comm. Defs 10 7.1
COMMODITY REFERENCE PRICE FRAMEWORK 1993 ISDA Comm. Deriv. Def. 17 7.1(c)(ii)

Commodity Reference Price Framework
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(d)(ii)
Commodity Reference Price Framework 2005 ISDA Comm. Def. (Annex) A-Definitions-7 7.2(c)(v)

Commodity Reference Prices
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1, 57 7.1, 7.2(c)(ii)

Commodity Reference Prices 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1

Commodity-Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(iii)
Common Pricing 2005 ISDA Comm. Defs 10 6.2(b)
Commonwealth Bureau of Meteorology 2005 ISDA Comm. Def. (Annex) C-4 11.17(b)
Component Adjustment 2002 ISDA Equity Deriv. Def. 40, 41 12.2(g), 12.3(f)

Composite 3:30 P.M. Quotations for U.S. Gov't. Sec. 1991 ISDA Definitions 45 7.3(b)
Composition of Combined Consideration 2002 ISDA Equity Deriv. Def. 42 12.5
Compounding 2000 ISDA Definitions 11 6.3
Compounding 2006 ISDA Definitions 14 6.1(b)
Compounding Date 1991 ISDA Definitions 15 6.3(b)
Compounding Date 2000 ISDA Definitions 11 6.3(b)
Compounding Date 2006 ISDA Definitions 18 6.3(b)
Compounding Period 1991 ISDA Definitions 15 6.3(a)
Compounding Period 2000 ISDA Definitions 11 6.3(a)
Compounding Period 2006 ISDA Definitions 18 6.3(a)
Compounding Period Amount 1991 ISDA Definitions 15 6.3(c)
Compounding Period Amount 2000 ISDA Definitions 11 6.3(c)
Compounding Period Amount 2006 ISDA Definitions 18 6.3(c)
Conditionally Transferable Obligation 2003 ISDA Credit Deriv. Def. 23 2.33(b)

Conditionally Transferable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (i)

Conditions to Payment 1999 ISDA Credit Deriv. Def. 13 3.2(a)
Conditions to Settlement 2003 ISDA Credit Deriv. Def. 25 3.2(a)
Confirmation 1991 ISDA Definitions 1 1.2

Confirmation 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble

23



International Swaps and Derivatives Association, Inc.

Confirmation 1993 ISDA Comm. Deriv. Def. 1 1.2
Confirmation 1996 ISDA Equity Deriv. Def. 2 1.9
Confirmation 1997 ISDA Bullion Definitions 1 1.1
Confirmation 1998 FX & Curr. Option Def. 4 1.4
Confirmation 2000 ISDA Definitions 1 1.2
Confirmation 2001 ISDA Margin Provisions 22 5.7
Confirmation 2002 ISDA Equity Deriv. Def. 2 1.12
Confirmation 2002 ISDA Master Agreement 24 1.4
Confirmation 2003 ISDA Credit Deriv. Def. 1 1.2
Confirmation 2004 Novation Definitions 3 1.15
Confirmation 2006 ISDA Fund Deriv. Def. 4 1.7
Confirmation 2005 ISDA Comm. Defs 1 1.2
Confirmation 2006 ISDA Definitions 1 1.2
Confirmation 1999 ISDA Credit Deriv. Def. 1 1.2

consent 1992 ISDA Master Agreement (M/C-C/B) 14 14
consent 2002 ISDA Master Agreement 24 14
Consent Required Loan 1999 ISDA Credit Deriv. Def. 8 2.19(b)(ii)
Consent Required Loan 2003 ISDA Credit Deriv. Def. 15 2.20(b)(iii)
Consequences of Disrupted Days 2002 ISDA Equity Deriv. Def. 17 6.6
Consequences of Disrupted Days 2006 ISDA Fund Deriv. Def. 24 6.6
Consequences of Extraordinary Events 2006 ISDA Fund Deriv. Def. 38 12.3
Consequences of Merger Events 1996 ISDA Equity Deriv. Def. 26 9.3
Consequences of Merger Events 2002 ISDA Equity Deriv. Def. 39 12.2
Consequences of Settlement Disruption Events 1997 ISDA Bullion Definitions 8 3.4(b)(i), (ii)
Consequences of Tender Offers 2002 ISDA Equity Deriv. Def. 40 12.3
Constant Currency 2006 ISDA Definitions 87 10.2(e)
Constant Currency Amount 2006 ISDA Definitions 87 10.2(d)
Constant Currency Payer 2006 ISDA Definitions 87 10.2(b)
CONTAINERBOARD 26LB CORRUGATING MEDIUM
SEMICHEMICAL EAST (LIST) PPW 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(B)(2)
CONTAINERBOARD 26LB SEMICHEMICAL MEDIUM
EASTERN U.S. (LIST) PPM 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(A)(2)
CONTAINERBOARD 42LB LINERBOARD UNBLEACHED
KRAFT EAST (LIST) PPW 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(B)(1)
CONTAINERBOARD 42LB UNBLEACHED KRAFT
LINERBOARD EASTERN U.S. (LIST) PPM 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(A)(1)
Contract Date 1997 ISDA Bullion Definitions 1 1.3
Contract Date 1998 FX & Curr. Option Def. 8 1.25
Contract Month 1991 ISDA Definitions 48 7.4(g)
Contract Month 1991 ISDA Definitions (1998 Supp.) 56 7.4(g)
Contract Price 1997 ISDA Bullion Definitions 3 2.3(b)

Contract Price 2005 ISDA Comm. Def. (Annex) B-3, E-9, E-15, F-9
10.3(c), Article XIII,

Article XIV
Contract Quantity 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
Contract Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(a)
Contract Settlement 1993 ISDA Comm. Deriv. Def. 26 8.4(b)
Contract Settlement 2005 ISDA Comm. Defs 18 8.4(a)
Contractual Currency 2002 ISDA Master Agreement 15, 24 8, 14
control 1998 FX & Curr. Option Def. 31 5.4(s)
control 2002 ISDA Master Agreement 21 14
Convention Court 2002 ISDA Master Agreement 24 14
Conversion 1998 FX & Curr. Option Def. 26 5.2(e)(ii)
Conversion and Redenomination 1998 ISDA Euro Definitions 12 6.1

Convertible Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4
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Convertible Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(iii)
Cooling Degree Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(a)

COP 1998 FX & Curr. Option Def. (Annex A) 2 4.3(j)

COP CO/COL03 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(A)

COP TCRM 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(B)

COP01 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(A)

COP02 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(B)

COPPER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)
COPPER - COMEX 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(C)

COPPER - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(E)
COPPER - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(A)

COPPER - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(C)

COPPER - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(D)

COPPER - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(B)

COPPER - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(A)
COPPER - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(B)
COPPER-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(E)
COPPER-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(C)
COPPER-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(D)
COPPER-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(B)
COPPER-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(A)

CORN-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(A)

Correction of Fund Interest Prices 2006 ISDA Fund Deriv. Def. 34 11.2
Correction of Index 1996 ISDA Equity Deriv. Def. 23 8.2
Correction of Share Prices and Index Levels 2002 ISDA Equity Deriv. Def. 36 11.4
Correction Period 2005 ISDA Comm. Def. (Annex) C-11 11.21(b)
Corrections to Published and Displayed Rates 1998 FX & Curr. Option Def. Annex A 4.7

Corrections to Published and Displayed Rates 1998 FX & Curr. Option Def. (Annex A) 39 4.7
Corrections to Published and Displayed Rates 2000 ISDA Definitions 13 7.6
Corrections to Published and Displayed Rates 2000 ISDA Definitions (Annex) 48 7.6
Corrections to Published and Displayed Rates 2006 ISDA Definitions 83 7.6
Corrections to Published and Displayed Rates and
Prices 1991 ISDA Definitions 49 7.5
Corrections to Published and Displayed Rates and
Prices 1991 ISDA Definitions (1998 Supp.) 57 7.5
Corrections to Published and Displayed Rates for
Settlement Rate 2000 ISDA Definitions 33 17.6
Corrections to Published and Displayed Rates for
Settlement Rate 2006 ISDA Definitions 105 18.6
Corrections to Published Prices 1991 ISDA Definitions (1998 Supp.) 73 18.6
Corrections to Published Prices 1993 ISDA Comm. Deriv. Def. 20 7.3

Corrections to Published Prices
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.3
Corrections to Published Prices 2005 ISDA Comm. Defs 10 7.3
Costs and Expenses 2004 Novation Definitions 8 3.2
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COTTON NO. 2-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(v)(A)

Counterparts 2004 Novation Definitions 8 3.1
Cover Standard 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
CPD 2005 ISDA Comm. Def. (Annex) C-3 11.15(b)
CPD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(b)
Create Date 1998 FX & Curr. Option Def. 8 1.25
Credit Derivative Transaction 1999 ISDA Credit Deriv. Def. 1 1.1
Credit Derivative Transaction 2003 ISDA Credit Deriv. Def. 1 1.1

Credit Derivatives Definitions
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble
Credit Event 1999 ISDA Credit Deriv. Def. 16 4.1
Credit Event 2003 ISDA Credit Deriv. Def. 30 4.1
Credit Event Notice 1999 ISDA Credit Deriv. Def. 13 3.2(b), 3.3
Credit Event Notice 2003 ISDA Credit Deriv. Def. 26 3.3

Credit Event Notice After Restructuring
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 3.10
Credit Event Notice After Restructuring 2003 ISDA Credit Deriv. Def. 28 3.9

Credit Event Upon Merger 1992 ISDA Master Agreement (M/C-C/B) 14 14
Credit Event Upon Merger 2002 ISDA Master Agreement 24 14
Credit Support Amount 1994 ISDA Credit Support Annex 8 12

Credit Support Document 1992 ISDA Master Agreement (M/C-C/B) 14 14
Credit Support Document 2002 ISDA Master Agreement 24 14

Credit Support Provider 1992 ISDA Master Agreement (M/C-C/B) 14 14
Credit Support Provider 2002 ISDA Master Agreement 24 14
Critical Precipitation Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(b)

Croatian Kuna 1998 FX & Curr. Option Def. (Annex A) 2 4.3(k)
Cross - Default 2002 ISDA Master Agreement 24 14
CRU 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xi)
CRU Long 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xii)
CRU Steel Long Products Monitor 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xii)
CRU Steel Sheet Products Monitor 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xi)

CURA1 1998 FX & Curr. Option Def. (Annex A) 32 4.5(e)(i)

CURA2 1998 FX & Curr. Option Def. (Annex A) 33 4.5(e)(ii)

CURA3 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iii)

CURA4 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iv)

CURA5 1998 FX & Curr. Option Def. (Annex A) 35 4.5(e)(v)
Currencies 1991 ISDA Definitions 3 1.5
Currencies 1991 ISDA Definitions (1998 Supp.) 3 1.5
Currencies 1993 ISDA Comm. Deriv. Def. 2 1.6
Currencies 1998 FX & Curr. Option Def. Annex A 4.3

Currencies 1998 FX & Curr. Option Def. (Annex A) 1 4.3
Currencies 2000 ISDA Definitions 2 1.7
Currencies 2000 ISDA Definitions (Annex) 2 1.7
Currencies 2006 ISDA Definitions 3 1.7
Currencies 2005 ISDA Comm. Defs 3 1.6
Currency 1997 ISDA Bullion Definitions 2 1.15
Currency 2005 ISDA Comm. Defs 3 1.6(a)
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CURRENCY - IMPLIED RATE (ADR) 1998 FX & Curr. Option Def. (Annex A) 32 4.5(e)(i)

CURRENCY - IMPLIED RATE (LOCAL ASSET) 1998 FX & Curr. Option Def. (Annex A) 33 4.5(e)(ii)

CURRENCY - MUTUAL AGREEMENT 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iii)
Currency - Reference Dealers 1998 FX & Curr. Option Def. Annex A 4.5(e)(iv)

CURRENCY - REFERENCE DEALERS 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iv)

CURRENCY - WHOLESALE MARKET 1998 FX & Curr. Option Def. (Annex A) 35 4.5(e)(v)
Currency Amount 1991 ISDA Definitions 6 4.5
Currency Amount 1999 ISDA Credit Deriv. Def. 27 8.8
Currency Amount 2000 ISDA Definitions 4 4.6
Currency Amount 2003 ISDA Credit Deriv. Def. 47 8.9
Currency Amount 2006 ISDA Definitions 8 4.6
Currency Business Day 1996 ISDA Equity Deriv. Def. 3 1.21
Currency Business Day 2002 ISDA Equity Deriv. Def. 4 1.32
Currency Business Day 2006 ISDA Fund Deriv. Def. 6 1.20
Currency Conversion Provision 2005 ISDA Comm. Defs 3 1.6(b)
Currency Exchange Rate 2006 ISDA Definitions 87 10.2(g)
Currency Option Transaction 1998 FX & Curr. Option Def. 4 1.5
Currency Options 1991 ISDA Definitions 53 8.7
Currency Pair 1998 FX & Curr. Option Def. 4 1.6
Currency Rate 1999 ISDA Credit Deriv. Def. 27 8.9
Currency Rate 2003 ISDA Credit Deriv. Def. 47 8.10
Custodian 1994 ISDA Credit Support Annex 8 12
Custodian 2001 ISDA Margin Provisions 22 5.8
Cut-off Period 2006 ISDA Fund Deriv. Def. 11 1.51
CZ-CHMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Czech Hydrometeorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Czech Koruna 1991 ISDA Definitions (1998 Supp.) 3 1.5(e)

Czech Koruna 1998 FX & Curr. Option Def. (Annex A) 2 4.3(l)
Czech Koruna 2000 ISDA Definitions (Annex) 3 1.7(f)
Czech Koruna 2006 ISDA Definitions 4 1.7(g)
CZK 1991 ISDA Definitions (1998 Supp.) 3 1.5(e)

CZK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(l)
CZK 2000 ISDA Definitions (Annex) 3 1.7(f)
CZK 2006 ISDA Definitions 4 1.7(g)
CZK - PRIBOR - PRBO 1991 ISDA Definitions (1998 Supp.) 12 7.1(e)(i)
CZK - PRIBOR - PRBO 2000 ISDA Definitions (Annex) 11 7.1(c)(i)
CZK - PRIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 12 7.1(e)(ii)
CZK - PRIBOR - Reference Banks 2000 ISDA Definitions (Annex) 11 7.1(c)(ii)
CZK-PRIBOR-PRBO 2006 ISDA Definitions 27 7.1(d)(i)
CZK-PRIBOR-Reference Banks 2006 ISDA Definitions 27 7.1(d)(ii)
Daily Average Temperature 2005 ISDA Comm. Def. (Annex) C-4 11.16(c)
Daily Difference 2005 ISDA Comm. Def. (Annex) C-11 11.20
Daily Precipitation 2005 ISDA Comm. Def. (Annex) C-4 11.16(e)
Danish Krone 1991 ISDA Definitions 3 1.5(d)
Danish Krone 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)

Danish Krone 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)
Danish Krone 2000 ISDA Definitions (Annex) 3 1.7(g)
Danish Krone 2006 ISDA Definitions 4 1.7(h)
Danish Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
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Danmarks Meteorologiske Institut 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
Data Correction 2005 ISDA Comm. Def. (Annex) C-12 11.21(g)
Data Provider 2005 ISDA Comm. Def. (Annex) C-4 11.16(d)
DAX 1991 ISDA Definitions 45 7.2(e)
DAX 1991 ISDA Definitions (1998 Supp.) 51 7.2(e)
Day 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Day 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Day Count Fraction 1991 ISDA Definitions 10 4.16
Day Count Fraction 2000 ISDA Definitions 7 4.16
Day Count Fraction 2000 ISDA Definitions (Annex) 5 4.16
Day Count Fraction 2000 ISDA Definitions 7 4.16
Day Count Fraction 2006 ISDA Definitions 11 4.16
De Minimis Trading 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(vi)

De Minimis Trading
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(vi)
Deal Date 1998 FX & Curr. Option Def. 8 1.25
Dealer 1999 ISDA Credit Deriv. Def. 25 7.15
Dealer 2003 ISDA Credit Deriv. Def. 43 7.15
DE-DWE 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
Deemed Payout Method 2006 ISDA Fund Deriv. Def. 8 1.36
Default Interest 1996 ISDA Equity Deriv. Def. 19 6.1

Default Rate 1992 ISDA Master Agreement (M/C-C/B) 14 14
Default Rate 2001 ISDA Margin Provisions 22 5.9
Default Rate 2002 ISDA Master Agreement 24 14
Default Requirement 1999 ISDA Credit Deriv. Def. 18 4.8(a)
Default Requirement 2003 ISDA Credit Deriv. Def. 33 4.8(a)
Default Settlement Method 2002 ISDA Equity Deriv. Def. 22 7.1
Default Settlement Method 2006 ISDA Fund Deriv. Def. 26 7.1

Defaulting Party 1992 ISDA Master Agreement (M/C-C/B) 15 14
Defaulting Party 2002 ISDA Master Agreement 24 14
Definition of Specific Terms for Certain Euro Floating
Rate Options 2000 ISDA Definitions (Annex) 53 Exhibit I

Definitions 1999 Credit Derivatives Definitions Memo 1
Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
Definitions relating to Cash Settlement 1997 ISDA Bullion Definitions 9 4.2
DEK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 4 1.12(e)(i)
Delay of Publication 2006 ISDA Infl. Deriv. Def. 11 2.1
Delayed Payment 1991 ISDA Definitions 7 4.9(c)
Delayed Payment 2000 ISDA Definitions 5 4.9(c)
Delayed Payment 2006 ISDA Definitions 8 4.9(c)
Delayed Publication or Announcement 2005 ISDA Comm. Defs 15 7.5(c)(vii)
Delayed Settlement 2006 ISDA Fund Deriv. Def. 40 12.3(e)(vi)
Delisting 2002 ISDA Equity Deriv. Def. 43 12.6(a)(iii)
Deliver 1998 FX & Curr. Option Def. 29 5.4(b)
Deliver 1999 ISDA Credit Deriv. Def. 26 8.2
Deliver 2003 ISDA Credit Deriv. Def. 44 8.2

Deliver
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (e)

Deliverable 1998 FX & Curr. Option Def. 5 1.7
Deliverable Currency Option Transaction 1998 FX & Curr. Option Def. 5 1.8
Deliverable FX Transaction 1998 FX & Curr. Option Def. 5 1.9
Deliverable Obligation 1999 ISDA Credit Deriv. Def. 6 2.15
Deliverable Obligation 2003 ISDA Credit Deriv. Def. 11 2.15
Deliverable Obligation Category 1999 ISDA Credit Deriv. Def. 8 2.19(a)
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Deliverable Obligation Category 2003 ISDA Credit Deriv. Def. 14 2.20(a)
Deliverable Obligation Characteristics 1999 ISDA Credit Deriv. Def. 8 2.19(b)
Deliverable Obligation Characteristics 2003 ISDA Credit Deriv. Def. 15 2.20(b)
Deliverable Substitute 1998 FX & Curr. Option Def. 21 5.2(c)(iii)
Delivering Party 2002 ISDA Equity Deriv. Def. 49 12.9(b)(ii)
Delivery 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
Delivery Amount 1994 ISDA Credit Support Annex 8 12
Delivery Amount 2001 ISDA Margin Provisions 22 5.10
Delivery Business Day 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
Delivery Date 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(iii)

Delivery Date
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(c)(iii)
Delivery Date 1997 ISDA Bullion Definitions 20 11.3(b)
Delivery Date 2003 ISDA Credit Deriv. Def. 45 8.3

Delivery Date 2005 ISDA Comm. Def. (Annex) A-Definitions-7, H-10 7.2(c)(vi), Article XVI
Delivery of Bullion on an Allocated Basis 1997 ISDA Bullion Definitions 8 3.3
Delivery on an Allocated Basis 2005 ISDA Comm. Def. (Annex) B-8 10.5(c)
Delivery Period 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

Delivery Point
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(iv)

Delivery Point 2005 ISDA Comm. Def. (Annex) F-9, E-10 Article XIV, Article XIII
Delivery Versus Payment 2002 ISDA Equity Deriv. Def. 30 9.10
DEM 1991 ISDA Definitions 3 1.5(e)
DEM 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)

DEM 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)
DEM 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
DEM - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xi)
DEM - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xiii)
DEM - FIBOR - FIBO 1991 ISDA Definitions 21 7.1(e)(v)
DEM - FIBOR - FIBO 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(vii)
DEM - FIBOR - FIBO - OLD 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(vi)
DEM - FIBOR - FIBP 1991 ISDA Definitions 22 7.1(e)(vi)
DEM - FIBOR - GBA 1991 ISDA Definitions 22 7.1(e)(vii)
DEM - FIBOR - GBA 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(viii)
DEM - FIBOR - ISDB 1991 ISDA Definitions 21 7.1(e)(iv)
DEM - FIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(v)
DEM - FIBOR - Reference Banks 1991 ISDA Definitions 22 7.1(e)(viii)
DEM - FIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(ix)
DEM - FIONA - OIS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(x)
DEM - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xii)
DEM - LIBOR - BBA 1991 ISDA Definitions 21 7.1(e)(ii)
DEM - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(ii)
DEM - LIBOR - ISDA 1991 ISDA Definitions 21 7.1(e)(i)
DEM - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(i)
DEM - LIBOR - Reference Banks 1991 ISDA Definitions 21 7.1(e)(iii)
DEM - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(iv)
DEM - LIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(iii)
DEM – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(h)(i)
Designated Event 2002 ISDA Master Agreement 24 14
Designated Maturity 1991 ISDA Definitions 46 7.4(b)
Designated Maturity 1991 ISDA Definitions (1998 Supp.) 53 7.4(b)
Designated Maturity 1997 ISDA Bullion Definitions 3 1.21
Designated Maturity 2000 ISDA Definitions (Annex) 45 7.3(b)
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Designated Maturity 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Designated Maturity 2006 ISDA Definitions 78 7.3(b)
designator 1998 FX & Curr. Option Def. 28 5.3(c)
designator 2003 ISDA Credit Deriv. Def. 50 9.2(c)(iv)
designee 1998 FX & Curr. Option Def. 28 5.3(c)
designee 2003 ISDA Credit Deriv. Def. 50 9.2(c)(iv)
Determining Party 2002 ISDA Equity Deriv. Def. 47 12.8(f)
Determining Party 2002 ISDA Master Agreement 24 14
Determining Party 2006 ISDA Fund Deriv. Def. 43 12.5(f)
Deutsche Mark 1991 ISDA Definitions 3 1.5(e)
Deutsche Mark 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)

Deutsche Mark 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)
Deutsche Mark 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
Deutscher Wetterdienst 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
DF1 1991 ISDA Definitions 3 1.5(f)
DFI 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)

DFl 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)
DFl 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)

Diario Oficial de la Federación
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

DIESEL FUEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)

DIESEL FUEL - NO. 2 BILLINGS - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 7 7.1(a)(i)(A)

DIESEL FUEL - NO. 2 BILLINGS - PLATT'S OILGRAM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)(A)

DIESEL FUEL - NO. 2 SALT LAKE - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(i)(B)

DIESEL FUEL - NO. 2 SALT LAKE - PLATT'S OILGRAM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)(B)
DIESEL FUEL-GULF COAST LOW SULFUR (PIPELINE)
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Diesel Fuel
1

-
7.1(b)(iii)(D)

DIESEL FUEL-GULF COAST LOW SULFUR
(WATERBORNE) PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Diesel Fuel
1

-
7.1(b)(iii)(C)

DIESEL FUEL-NO. 2 BILLINGS-PLATTS OILGRAM 2005 ISDA Comm. Def. (Annex)
A-Energy-Diesel Fuel

1
-

7.1(b)(iii)(A)

DIESEL FUEL-NO. 2 SALT LAKE PLATTS OILGRAM 2005 ISDA Comm. Def. (Annex)
A-Energy-Diesel Fuel

1
-

7.1(b)(iii)(B)
Direct Loan Participation 1999 ISDA Credit Deriv. Def. 9 2.19(b)(iii)
Direct Loan Participation 2003 ISDA Credit Deriv. Def. 15 2.20(b)(iv)
Directive 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
Disappearance of Bullion Reference Price 1997 ISDA Bullion Definitions 16 10.1(c)(iii)
Disappearance of Commodity Reference Price 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(iii)

Disappearance of Commodity Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(iii)
Disappearance of Commodity Reference Price 2005 ISDA Comm. Defs 12 7.4(c)(iii)
Discharge and Termination 1997 ISDA Bullion Definitions 6 2.8
Discount Rate 1991 ISDA Definitions 55 9.3(c)
Discount Rate 2000 ISDA Definitions 15 8.4(c)
Discount Rate 2006 ISDA Definitions 85 8.4(c)
Discount Rate Day Count Fraction 1991 ISDA Definitions 55 9.3(d)
Discount Rate Day Count Fraction 2000 ISDA Definitions 15 8.4(d)
Discount Rate Day Count Fraction 2006 ISDA Definitions 85 8.4(d)
Discounting 1991 ISDA Definitions 54 9.3
Discounting 2000 ISDA Definitions 14 8.4
Discounting 2006 ISDA Definitions 84 8.4
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Dispute Resolution 1999 ISDA Credit Deriv. Def. 35 10
Dispute Resolution Applicable 1999 ISDA Credit Deriv. Def. 35 10.1
Dispute Termination Event 2001 ISDA Margin Provisions 23 5.11
Disputing Party 1994 ISDA Credit Support Annex 8 12
Disputing Party 1999 ISDA Credit Deriv. Def. 35 10.2
Disputing Party 2001 ISDA Margin Provisions 23 5.12
Disrupted Day 2002 ISDA Equity Deriv. Def. 17 6.4
Disrupted Day 2006 ISDA Fund Deriv. Def. 23 6.4
Disruption Event 1998 FX & Curr. Option Def. 16 5.1(a)
Disruption Event 2005 ISDA Comm. Def. (Annex) C-7 11.18
Disruption Events Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-7 11.18.
Disruption Fallback 2005 ISDA Comm. Defs 14 7.5(a)
Disruption Fallbacks 1993 ISDA Comm. Deriv. Def. 22 7.5

Disruption Fallbacks
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 61 7.5(a)
Disruption Fallbacks 1997 ISDA Bullion Definitions 17 10.2(a)
Disruption Fallbacks 1998 FX & Curr. Option Def. 20 5.2(a)
Disruption Fallbacks 2005 ISDA Comm. Def. (Annex) C-8 11.19(a)
Disruption Fallbacks Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-8 11.19.
Distributions 1994 ISDA Credit Support Annex 8 12
Distributions 2001 ISDA Margin Provisions 23 5.13
Distributions Date 2001 ISDA Margin Provisions 23 5.14
Dividend Amount 1996 ISDA Equity Deriv. Def. 22 7.12(a)
Dividend Amount 2002 ISDA Equity Deriv. Def. 31 10.1
Dividend Amount 2006 ISDA Fund Deriv. Def. 31 10.1
Dividend Payment Date 1996 ISDA Equity Deriv. Def. 22 7.12(b)
Dividend Payment Date 2002 ISDA Equity Deriv. Def. 31 10.2
Dividend Payment Date 2006 ISDA Fund Deriv. Def. 31 10.2
Dividend Payment Obligations Relating to Physically-
settled Option Transactions 2002 ISDA Equity Deriv. Def. 32 10.5
Dividend Period 1996 ISDA Equity Deriv. Def. 22 7.12(c)
Dividend Period 2002 ISDA Equity Deriv. Def. 31 10.3
Dividend Period 2006 ISDA Fund Deriv. Def. 31 10.3
Dividends 1996 ISDA Equity Deriv. Def. 18, 22 6.7, 7.12

DJ-AIGCISM 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(vi)

DJ-AIGCITRSM 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(v)
DK-DMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
DKK 1991 ISDA Definitions 3 1.5(d)
DKK 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)

DKK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)
DKK 2000 ISDA Definitions (Annex) 3 1.7(g)
DKK 2006 ISDA Definitions 4 1.7(h)
DKK - CIBOR - DKNA13 2000 ISDA Definitions (Annex) 11 7.1(d)(i)
DKK - CIBOR - DKNH 1991 ISDA Definitions 20 7.1(d)(i)
DKK - CIBOR - DKNH 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(i)
DKK - CIBOR - Reference Banks 1991 ISDA Definitions 20 7.1(d)(ii)
DKK - CIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(iv)
DKK - CIBOR - Reference Banks 2000 ISDA Definitions (Annex) 12 7.1(d)(iv)
DKK - CIBOR2 - DKNA13 2000 ISDA Definitions (Annex) 11 7.1(d)(ii)
DKK - CIBOR2 - DKNJ 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(ii)
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DKK - CITA - DKMS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(iii)
DKK - CITA - DKNA14 - COMPOUND 2000 ISDA Definitions (Annex) 12 7.1(d)(iii)
DKK-CIBOR2-DKNA13 2006 ISDA Definitions 27 7.1(e)(iii)
DKK-CIBOR-DKNA13 2006 ISDA Definitions 27 7.1(e)(i)
DKK-CIBOR-DKNA13-Bloomberg 2006 ISDA Definitions 27 7.1(e)(ii)
DKK-CIBOR-Reference Banks 2006 ISDA Definitions 27 7.1(e)(v)
DKK-CITA-DKNA14-COMPOUND 2006 ISDA Definitions 27 7.1(e)(iv)
DKK-DKKOIS-OIS-COMPOUND 2006 ISDA Definitions 28 7.1(e)(vi)
DKr 1991 ISDA Definitions 3 1.5(d)
DKr 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)

Dkr 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)
DKr 2000 ISDA Definitions (Annex) 3 1.7(g)
DKr 2006 ISDA Definitions 4 1.7(h)
DM 1991 ISDA Definitions 3 1.5(e)
DM 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)

DM 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)
DM 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
Dollar 1991 ISDA Definitions 4 1.5(s)
Dollar 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)

Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
Dollar 2000 ISDA Definitions (Annex) 4 1.7(ah)
Dollar 2006 ISDA Definitions 6 1.7(am)
Domestic Currency 1999 ISDA Credit Deriv. Def. 11 2.26
Domestic Currency 2003 ISDA Credit Deriv. Def. 19 2.29
Domestic Rate 1998 ISDA Euro Definitions 10 4.4(c)
Dow Jones Energy Service - Dow Jones Electricity
Price Indexes 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiii)
Dow Jones Energy Service Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xv)
Dow Jones Nat Gas 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiv)
Dow Jones Power 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiii)
Downstream Affiliate 2003 ISDA Credit Deriv. Def. 18 2.25(a)

Downstream Affiliate
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.25
Dual Exchange Rate 1998 FX & Curr. Option Def. 17 5.1(d)(ii)
Due and Payable Amount 1999 ISDA Credit Deriv. Def. 27 8.7
Due and Payable Amount 2003 ISDA Credit Deriv. Def. 18, 47 2.21(d)(vi), 8.8
Dutch Guilder 1991 ISDA Definitions 3 1.5(f)
Dutch Guilder 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)

Dutch Guilder 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)
Dutch Guilder 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)
Earliest Exercise Time 2000 ISDA Definitions 18 12.1(d)
Earliest Exercise Time 2006 ISDA Definitions 91 13.1(d)
Early Closure 2002 ISDA Equity Deriv. Def. 17 6.3(d)
Early Payment 1991 ISDA Definitions 7 4.9(d)
Early Payment 2000 ISDA Definitions 5 4.9(d)
Early Payment 2006 ISDA Definitions 8 4.9(d)
Early Termination 2002 ISDA Master Agreement 11 6
Early Termination Amount 2002 ISDA Master Agreement 24 14

Early Termination Date 1992 ISDA Master Agreement (M/C-C/B) 15 14
Early Termination Date 1997 ISDA Bullion Definitions 3 1.2
Early Termination Date 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Early Termination Date 2002 ISDA Master Agreement 24 14
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-

Early Termination Date 2006 ISDA Fund Deriv. Def. 7 1.28

Early Termination Date 2005 ISDA Comm. Def. (Annex) B-2, C-10 10.2(f), 11.19(d)(vi)
Early Termination Date 2005 ISDA Comm. Defs 14 7.5(c)(iv)
EC Treaty 1998 ISDA Euro Definitions 1 1.4
EC Treaty 2000 ISDA Definitions 2 1.12
EC Treaty 2002 ISDA Equity Deriv. Def. 5 1.35
EC Treaty 2006 ISDA Fund Deriv. Def. 7 1.23
EC Treaty 2006 ISDA Definitions 6 1.12

ECS 1998 FX & Curr. Option Def. (Annex A) 3 4.3(p)

ECS DNRP 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(v)(A)

ECS01 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(v)(A)
ECU 1991 ISDA Definitions 3 1.5(g)
ECU 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)

ECU 1998 FX & Curr. Option Def. (Annex A) 3 4.3(t)(i)
ECU 1998 ISDA Euro Definitions 2 1.6
ECU 2000 ISDA Definitions (NCU Supp.) 2 1.4
ECU Settlement Day 1991 ISDA Definitions 4 1.6
ECU Settlement Day 1991 ISDA Definitions (1998 Supp.) 6 1.6
ECU Settlement Day 1998 FX & Curr. Option Def. 5 1.10
ECU Settlement Day 1998 ISDA Euro Definitions 3 2.2

Ecuadorian Sucre 1998 FX & Curr. Option Def. (Annex A) 3 4.3(p)

EEK 1998 FX & Curr. Option Def. (Annex A) 3 4.3(r)
EEK 2000 ISDA Definitions (Annex) 3 1.7(h)
EEK 2006 ISDA Definitions 4 1.7(i)
EEX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(vii)
Effect of Market Disruption Event 1991 ISDA Definitions 50 7.7
Effect of Market Disruption Event 1991 ISDA Definitions (1998 Supp.) 58 7.7
Effective Date 1991 ISDA Definitions 5 3.2
Effective Date 1993 ISDA Comm. Deriv. Def. 3 3.2
Effective Date 1997 ISDA Bullion Definitions 11 6.6
Effective Date 2000 ISDA Definitions 3 3.2
Effective Date 2003 ISDA Credit Deriv. Def. 1 1.4
Effective Date 2005 ISDA Comm. Defs 6 3.2
Effective Date 2006 ISDA Definitions 7 3.2
Effective Date 1999 ISDA Credit Deriv. Def. 1 1.4
EFP 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

EGP 1998 FX & Curr. Option Def. (Annex A) 3 4.3(q)

Egyptian Pound 1998 FX & Curr. Option Def. (Annex A) 3 4.3(q)
Electing Party 2002 ISDA Equity Deriv. Def. 22 7.1
Electing Party 2006 ISDA Fund Deriv. Def. 26 7.1
Election of Combined Consideration 1996 ISDA Equity Deriv. Def. 30 9.5

ELECTRICITY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(iii)
ELECTRICITY - CALIFORNIA/OREGON BORDER:
FIRM (OFF-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(GGG)

ELECTRICITY - CALIFORNIA/OREGON BORDER:
FIRM (ON-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(FFF)

ELECTRICITY - CALIFORNIA/OREGON BORDER: NON
FIRM (OFF-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(III)
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-ELECTRICITY - CALIFORNIA/OREGON BORDER: NON
FIRM (ON-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(HHH)

ELECTRICITY - CINERGY - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(C)

ELECTRICITY - COB - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(B)
ELECTRICITY - DAILY OFF-PEAK INDEX (COB/NOB) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(ZZ)

ELECTRICITY - DAILY OFF-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(CCC)

ELECTRICITY - DAILY OFF-PEAK INDEX (MID-
COLOMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(AAA)

ELECTRICITY - DAILY OFF-PEAK INDEX (NORTHERN
ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(EEE)

ELECTRICITY - DAILY OFF-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(BBB)

ELECTRICITY - DAILY ON-PEAK INDEX (COB/NOB) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(F)

ELECTRICITY - DAILY ON-PEAK INDEX (EAST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(K)

ELECTRICITY - DAILY ON-PEAK INDEX (ERCOT) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(Y)

ELECTRICITY - DAILY ON-PEAK INDEX (FLA/GA
BORDER) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(V)

ELECTRICITY - DAILY ON-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(I)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
CINERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(O)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
COMED) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(R)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
ENTERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(X)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO TVA) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(U)

ELECTRICITY - DAILY ON-PEAK INDEX (MAPP) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(S)

ELECTRICITY - DAILY ON-PEAK INDEX (MID-
COLUMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(G)

ELECTRICITY - DAILY ON-PEAK INDEX (NEW
ENGLAND) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(J)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTH SPP)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(W)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTHERN
ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(N)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTHERN
MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(P)

ELECTRICITY - DAILY ON-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(H)

ELECTRICITY - DAILY ON-PEAK INDEX (PJM
WESTERN HUB) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(M)

ELECTRICITY - DAILY ON-PEAK INDEX (SERC W/O
FLORIDA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(T)

ELECTRICITY - DAILY ON-PEAK INDEX (SOUTHERN
MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(Q)

ELECTRICITY - DAILY ON-PEAK INDEX (WEST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(L)

ELECTRICITY - DAY AHEAD BASE - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(AA)

ELECTRICITY - DAY AHEAD PEAK - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(Z)
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ELECTRICITY - ENTERGY - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(D)

ELECTRICITY - INDEX - SWEP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 7 7.1(a)(iii)(DD)

ELECTRICITY - INDEX DAY AHEAD - APX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 7 7.1(a)(iii)(EE)
ELECTRICITY - MID-COLOMBIA: FIRM (OFF-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(OOO)

ELECTRICITY - MID-COLOMBIA: FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(NNN)

ELECTRICITY - MID-COLOMBIA: NON-FIRM (OFF-
PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(QQQ)

ELECTRICITY - MID-COLOMBIA: NON-FIRM (ON-
PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(PPP)

ELECTRICITY - PALO VERDE - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(iii)(A)
ELECTRICITY - PALO VERDE: FIRM (OFF-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(KKK)

ELECTRICITY - PALO VERDE: FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(JJJ)

ELECTRICITY - PALO VERDE: NON-FIRM (OFF-PEAK)
- TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(MMM)

ELECTRICITY - PALO VERDE: NON-FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(LLL)

ELECTRICITY - PJM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(E)

ELECTRICITY - WEEK AHEAD BASE - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(CC)

ELECTRICITY - WEEK AHEAD PEAK - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(BB)
ELECTRICITY - WEEKLY ON-PEAK INDEX (COB/NOB)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(FF)

ELECTRICITY - WEEKLY ON-PEAK INDEX (EAST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(KK)

ELECTRICITY - WEEKLY ON-PEAK INDEX (ERCOT) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(YY)

ELECTRICITY - WEEKLY ON-PEAK INDEX (FLA/GA
BORDER) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(VV)

ELECTRICITY - WEEKLY ON-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(II)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
CINERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(OO)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
COMED) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(RR)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
ENTERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(XX)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO TVA)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(UU)

ELECTRICITY - WEEKLY ON-PEAK INDEX (MAPP) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(SS)

ELECTRICITY - WEEKLY ON-PEAK INDEX (MID-
COLUMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(GG)

ELECTRICITY - WEEKLY ON-PEAK INDEX (NEW
ENGLAND) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(JJ)

ELECTRICITY - WEEKLY ON-PEAK INDEX (NORTH
SPP) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(WW)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(NORTHERN ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(NN)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(NORTHERN MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(PP)
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ELECTRICITY - WEEKLY ON-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(HH)

ELECTRICITY - WEEKLY ON-PEAK INDEX (PJM
WEST) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(MM)

ELECTRICITY - WEEKLY ON-PEAK INDEX (SERC W/O
FLORIDA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(TT)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(SOUTHERN MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(QQ)

ELECTRICITY - WEEKLY ON-PEAK INDEX (WEST
NEW YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(LL)

ELECTRICITY PJM-EASTERN HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(l)

ELECTRICITY PJM-NEW JERSEY HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(m)

ELECTRICITY PJM-NEW JERSEY HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(n)

ELECTRICITY PJM-PSEG-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(o)

ELECTRICITY PJM-PSEG-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(p)

ELECTRICITY PJM-WESTERN HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(3)(q)

ELECTRICITY PJM-WESTERN HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(3)(r)

ELECTRICITY-AEP DAYTON HUB OFF-PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(2)(b)

ELECTRICITY-AEP DAYTON HUB PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(2)(a)

ELECTRICITY-CALIFORNIA/OREGON BORDER FIRM
(OFF-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(b)

ELECTRICITY-CALIFORNIA/OREGON BORDER FIRM
(ON-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(a)

ELECTRICITY-CALIFORNIA/OREGON BORDER NON-
FIRM (OFF-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(d)

ELECTRICITY-CALIFORNIA/OREGON BORDER NON-
FIRM (ON-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(c)

ELECTRICITY-CINERGY (ON-PEAK)-MEGAWATT
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(4)(a)

ELECTRICITY-CINERGY FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(n)

ELECTRICITY-CINERGY FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(m)

ELECTRICITY-CINERGY NON-FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(p)
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ELECTRICITY-CINERGY NON-FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(o)

ELECTRICITY-CINERGY OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(d)

ELECTRICITY-CINERGY PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(c)

ELECTRICITY-COB OFF-PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(f)

ELECTRICITY-COB PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(e)

ELECTRICITY-CONTINUOUS TRADING BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(j)

ELECTRICITY-CONTINUOUS TRADING PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(k)

ELECTRICITY-CONTINUOUS TRADING WEEKEND
BASE-EEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-3 7.1(b)(iv)(B)(3)(l)

ELECTRICITY-DAILY PHELIX BASE SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(m)

ELECTRICITY-DAILY PHELIX PEAK SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(n)

ELECTRICITY-DAY-AHEAD-HOURLY-POWERNEXT 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(2)(a)

ELECTRICITY-DKK-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(c)

ELECTRICITY-DKK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(s)

ELECTRICITY-DKK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(o)

ELECTRICITY-DKK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(k)

ELECTRICITY-DKK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(aa)

ELECTRICITY-DKK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(qq)

ELECTRICITY-DKK-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(ee)

ELECTRICITY-DKK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(mm)

ELECTRICITY-DKK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(ii)
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ELECTRICITY-DKK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(g)

ELECTRICITY-DKK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(w)

ELECTRICITY-ENTERGY (ON-PEAK)-MEGAWATT
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(4)(b)

ELECTRICITY-ENTERGY PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(g)

ELECTRICITY-ERCOT OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(i)

ELECTRICITY-ERCOT PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(h)

ELECTRICITY-ERCOT-NORTH PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(j)

ELECTRICITY-EUR-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(d)

ELECTRICITY-EUR-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(t)

ELECTRICITY-EUR-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(p)

ELECTRICITY-EUR-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(l)

ELECTRICITY-EUR-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(bb)

ELECTRICITY-EUR-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(rr)

ELECTRICITY-EUR-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(ff)

ELECTRICITY-EUR-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(nn)

ELECTRICITY-EUR-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(jj)

ELECTRICITY-EUR-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(h)

ELECTRICITY-EUR-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(x)

ELECTRICITY-FOUR CORNERS OFF-PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(l)

ELECTRICITY-FOUR CORNERS PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(k)
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ELECTRICITY-FOURCORNERS FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(f)

ELECTRICITY-FOURCORNERS FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(e)

ELECTRICITY-FOURCORNERS NON-FIRM (OFF-PEAK)
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(h)

ELECTRICITY-FOURCORNERS NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(g)

ELECTRICITY-HOURLY BLOCK AFTERNOON-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(d)

ELECTRICITY-HOURLY BLOCK BUSINESS-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(i)

ELECTRICITY-HOURLY BLOCK EVENING-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(e)

ELECTRICITY-HOURLY BLOCK HIGH NOON-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(c)

ELECTRICITY-HOURLY BLOCK MORNING-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(3)(b)

ELECTRICITY-HOURLY BLOCK NIGHT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(3)(a)

ELECTRICITY-HOURLY BLOCK OFF PEAK I-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(g)

ELECTRICITY-HOURLY BLOCK OFF PEAK II-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(h)

ELECTRICITY-HOURLY BLOCK RUSH HOUR-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(f)

ELECTRICITY-ISO NEW ENGLAND-MASS HUB-DAY
AHEAD 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(g)

ELECTRICITY-ISO NEW ENGLAND-MASS HUB-REAL
TIME 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(h)

ELECTRICITY-ISO NEW ENGLAND-NE MASS BOSTON
DAY AHEAD 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(i)

ELECTRICITY-ISO NEW ENGLAND-NE MASS BOSTON
REAL TIME 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(j)

ELECTRICITY-JOJOBA PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(m)

ELECTRICITY-LEBA UK POWER INDEX-ALL DAYS-
TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(d)

ELECTRICITY-LEBA UK POWER INDEX-DAY AHEAD
WINDOW-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(a)
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ELECTRICITY-LEBA UK POWER INDEX-MONDAY-
FRIDAY PEAK-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(c)

ELECTRICITY-LEBA UK POWER INDEX-WORKING
DAYS-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(b)

ELECTRICITY-MEAD OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(o)

ELECTRICITY-MEAD PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(n)

ELECTRICITY-MEAD/MARKETPLACE FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(w)

ELECTRICITY-MEAD/MARKETPLACE FIRM (ON-PEAK)
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(v)

ELECTRICITY-MEAD/MARKETPLACE NON-FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(y)

ELECTRICITY-MEAD/MARKETPLACE NON-FIRM (ON-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(x)

ELECTRICITY-MID C OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(q)

ELECTRICITY-MID C PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(p)

ELECTRICITY-MID-COLUMBIA FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(r)

ELECTRICITY-MID-COLUMBIA FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(q)

ELECTRICITY-MID-COLUMBIA NON-FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(t)

ELECTRICITY-MID-COLUMBIA NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(s)

ELECTRICITY-MONTH FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(q)

ELECTRICITY-MONTH FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(r)

ELECTRICITY-MONTHLY PHELIX BASE SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(o)

ELECTRICITY-MONTHLY PHELIX PEAK SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(p)

ELECTRICITY-N ILLINOIS PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(r)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-NSW 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(2)
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ELECTRICITY-NEM SPOT PRICE-HISTORICAL-QLD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(4)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-SA 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(8)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-
SNOWY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Australia-3 7.1(b)(iv)(A)(10)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-VIC 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(6)

ELECTRICITY-NEM SPOT PRICE-NSW 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(1)

ELECTRICITY-NEM SPOT PRICE-OTHER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(12)

ELECTRICITY-NEM SPOT PRICE-QLD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(3)

ELECTRICITY-NEM SPOT PRICE-SA 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(7)

ELECTRICITY-NEM SPOT PRICE-SNOWY 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(9)

ELECTRICITY-NEM SPOT PRICE-VIC 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(5)

ELECTRICITY-NEM-TAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(11)

ELECTRICITY-NEPOOL MASS HUB PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(s)

ELECTRICITY-NEPOOL MH DA LMP PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(t)

ELECTRICITY-NOK-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(a)

ELECTRICITY-NOK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(q)

ELECTRICITY-NOK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(m)

ELECTRICITY-NOK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(i)

ELECTRICITY-NOK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(y)

ELECTRICITY-NOK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(oo)

ELECTRICITY-NOK-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(cc)
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ELECTRICITY-NOK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(kk)

ELECTRICITY-NOK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(gg)

ELECTRICITY-NOK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(e)

ELECTRICITY-NOK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(u)

ELECTRICITY-NP-15 FIRM (OFF-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(aa)

ELECTRICITY-NP-15 FIRM (ON-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(z)

ELECTRICITY-NP-15 OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(v)

ELECTRICITY-NP-15 PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(u)

ELECTRICITY-NYISO A PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(w)

ELECTRICITY-NYISO-ZONE A (WEST)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(3)(a)

ELECTRICITY-NYISO-ZONE A (WEST)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(3)(b)

ELECTRICITY-NYISO-ZONE G (HUD VL)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(c)

ELECTRICITY-NYISO-ZONE G (HUD VL)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(d)

ELECTRICITY-NYISO-ZONE J (N.Y.C.)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(e)

ELECTRICITY-NYISO-ZONE J (N.Y.C.)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(f)

ELECTRICITY-PALO VERDE FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(j)

ELECTRICITY-PALO VERDE FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(i)

ELECTRICITY-PALO VERDE NON-FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(l)

ELECTRICITY-PALO VERDE NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(k)

ELECTRICITY-PALO VERDE OFF-PEAK-ICE/10X DAILY
POWER

-
2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(y)
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ELECTRICITY-PALO VERDE PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(x)

ELECTRICITY-PJM FIRM (ON-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(u)

ELECTRICITY-PJM WH REAL TIME PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(z)

ELECTRICITY-PJM-EASTERN HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(k)

ELECTRICITY-PJM-W OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(bb)

ELECTRICITY-PJM-WEST PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(aa)

ELECTRICITY-POWER INDEX-HOURLY-APX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(1)(a)

ELECTRICITY-POWER INDEX-HOURLY-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-6 7.1(b)(iv)(B)(3)(w)

ELECTRICITY-POWER INDEX-HOURLY-OMEL 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-15 7.1(b)(iv)(B)(5)(a)

ELECTRICITY-QUARTER FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(s)

ELECTRICITY-QUARTER FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(t)

ELECTRICITY-SEK-ELSPOT (SYSTEM PRICE)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(b)

ELECTRICITY-SEK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(r)

ELECTRICITY-SEK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(n)

ELECTRICITY-SEK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(j)

ELECTRICITY-SEK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(z)

ELECTRICITY-SEK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(pp)

ELECTRICITY-SEK-ELSPOT NORWAY (MOL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(dd)

ELECTRICITY-SEK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(ll)

ELECTRICITY-SEK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(hh)
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ELECTRICITY-SEK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(f)

ELECTRICITY-SEK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(v)

ELECTRICITY-SP-15 FIRM (OFF-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(cc)

ELECTRICITY-SP-15 FIRM (ON-PEAK)-DOW JONES 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(bb)

ELECTRICITY-SP-15 OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(2)(dd)

ELECTRICITY-SP-15 PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(2)(cc)

ELECTRICITY-SWEP-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-15 7.1(b)(iv)(B)(6)(a)

ELECTRICITY-YEAR FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(u)

ELECTRICITY-YEAR FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(v)
ELECTRICTY - DAILY OFF-PEAK INDEX (PJM
WESTERN HUB) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(DDD)

electronic messages 2002 ISDA Master Agreement 24 14
electronic messaging system 2002 ISDA Master Agreement 24 14
Eligible Collateral 1994 ISDA Credit Support Annex 8 12
Eligible Credit Support 1994 ISDA Credit Support Annex 8 12
Eligible Margin 2001 ISDA Margin Provisions 23 5.15

Eligible Transferee
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29
Eligible Transferee 2003 ISDA Credit Deriv. Def. 21, 24 2.32(f)
EMU 1998 ISDA Euro Definitions 1 1.3
End of Phase Reconciliation Deadline 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
End Time 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)

Energy
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)
Energy Argus Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(v)
English law 2002 ISDA Master Agreement 24 14
EONIA 1998 ISDA Euro Definitions 10 4.4(f)
Equity Amount 1996 ISDA Equity Deriv. Def. 20 7.4
Equity Amount 2002 ISDA Equity Deriv. Def. 25 8.7
Equity Amount 2006 ISDA Fund Deriv. Def. 30 8.7
Equity Amount Payer 1996 ISDA Equity Deriv. Def. 19 7.2
Equity Amount Payer 2002 ISDA Equity Deriv. Def. 14 5.1
Equity Amount Payer 2006 ISDA Fund Deriv. Def. 20 5.1
Equity Amount Receiver 2002 ISDA Equity Deriv. Def. 14 5.2
Equity Amount Receiver 2006 ISDA Fund Deriv. Def. 20 5.2
Equity Notional Amount 1996 ISDA Equity Deriv. Def. 20 7.5
Equity Notional Amount 2002 ISDA Equity Deriv. Def. 3 1.24
Equity Notional Amount 2006 ISDA Fund Deriv. Def. 6 1.19
Equity Notional Reset 1996 ISDA Equity Deriv. Def. 21 7.11
Equity Notional Reset 2002 ISDA Equity Deriv. Def. 16 5.10
Equity Notional Reset 2006 ISDA Fund Deriv. Def. 21 5.10
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Equity Payment Date 1996 ISDA Equity Deriv. Def. 19 7.3

Equity Securities

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4
Equity Securities 2003 ISDA Credit Deriv. Def. 46 8.7(b)(iv)
Equity Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3
Equity Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4
Equivalent Distributions 2001 ISDA Margin Provisions 24 5.17
Equivalent Margin 2001 ISDA Margin Provisions 23 5.16
ERMA 1993 ISDA Comm. Deriv. Def. 4 4.4(b)(i)
Escrow 1999 ISDA Credit Deriv. Def. 27 8.10
Escrow 2003 ISDA Credit Deriv. Def. 47 8.11(a)
Escrow Agent 2003 ISDA Credit Deriv. Def. 47 8.11(c)
Escrow Amount 1998 FX & Curr. Option Def. 21 5.2(c)(iv)
Escrow Arrangement 1998 FX & Curr. Option Def. 21 5.2(c)(iv)
ES-INM 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)
ESP 1991 ISDA Definitions 4 1.5(o)
ESP 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)

ESP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)
ESP 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
ESP – Harmonised-Non-revised Consumer Price
Index (HCPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(iv)
ESP – Harmonised-Revised Consumer Price Index
HCPI 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(iii)
ESP – National-Non-revised Consumer Price Index
(CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(ii)

ESP – National-Revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(i)

Estonian Kroon 1998 FX & Curr. Option Def. (Annex A) 3 4.3(r)
Estonian Kroon 2000 ISDA Definitions (Annex) 3 1.7(h)
Estonian Kroon 2006 ISDA Definitions 4 1.7(i)
ETA 2005 ISDA Comm. Def. (Annex) E-16 Article XIII
EU Allowance 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
EU Credit 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
EU Emissions Allowance Transaction 2005 ISDA Comm. Def. (Annex) H-1 Article XVI
EUR 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)

EUR 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)
EUR 1998 ISDA Euro Definitions 1 1.5
EUR 2000 ISDA Definitions (Annex) 3 1.7(i)
EUR 2006 ISDA Definitions 4 1.7(j)

EUR – All Items-Non-revised Consumer Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(ii)
EUR – All Items–Revised Consumer Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(iii)
EUR - Annual Swap Rate - 10:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xv)
EUR - Annual Swap Rate - 11:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xvi)
EUR - Annual Swap Rate - 3 Month 2000 ISDA Definitions (Annex) 17 7.1(e)(xvii)
EUR - Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 18 7.1(e)(xxii)
EUR - EONIA - AVERAGE 2000 ISDA Definitions (Annex) 15 7.1(e)(x)
EUR - EONIA - OIS - COMPOUND 1998 ISDA Euro Definitions 6 3.1(e)
EUR - EONIA - OIS - COMPOUND 2000 ISDA Definitions (Annex) 13 7.1(e)(vi)
EUR - EURIBOR - Act/365 2000 ISDA Definitions (Annex) 12 7.1(e)(ii)
EUR - EURIBOR - Reference Banks 1998 ISDA Euro Definitions 5 3.1(b)
EUR - EURIBOR - Reference Banks 2000 ISDA Definitions (Annex) 12 7.1(e)(iii)
EUR - EURIBOR - Telerate 1998 ISDA Euro Definitions 5 3.1(a)
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EUR - EURIBOR - Telerate 2000 ISDA Definitions (Annex) 12 7.1(e)(i)
EUR - EURONIA - OIS - COMPOUND 1998 ISDA Euro Definitions 7 3.1(f)
EUR - EURONIA - OIS - COMPOUND 2000 ISDA Definitions (Annex) 14 7.1(e)(vii)
EUR – Excluding Tobacco-Non-revised Consumer
Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(i)
EUR - ISDA - EURIBOR Swap Rate - 11:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xviii)
EUR - ISDA - EURIBOR Swap Rate - 12:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xix)
EUR - ISDA - LIBOR Swap Rate - 10:00 2000 ISDA Definitions (Annex) 18 7.1(e)(xx)
EUR - ISDA - LIBOR Swap Rate - 11:00 2000 ISDA Definitions (Annex) 18 7.1(e)(xxi)
EUR - LIBOR - BBA 1998 ISDA Euro Definitions 6 3.1(c)
EUR - LIBOR - BBA 2000 ISDA Definitions (Annex) 13 7.1(e)(iv)
EUR - LIBOR - Reference Banks 1998 ISDA Euro Definitions 6 3.1(d)
EUR - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 13 7.1(e)(v)
EUR - TAM - CDC 2000 ISDA Definitions (Annex) 14 7.1(e)(viii)
EUR - TEC10 - CNO 2000 ISDA Definitions (Annex) 16 7.1(e)(xi)
EUR - TEC10 - Reference Banks 2000 ISDA Definitions (Annex) 16 7.1(e)(xii)
EUR - TEC5 - CNO 2000 ISDA Definitions (Annex) 16 7.1(e)(xiii)
EUR - TEC5 - Reference Banks 2000 ISDA Definitions (Annex) 16 7.1(e)(xiv)
EUR - TMM - CDC - COMPOUND 2000 ISDA Definitions (Annex) 15 7.1(e)(ix)
EUR-Annual Swap Rate-10:00 2006 ISDA Definitions 33 7.1(f)(xviii)
EUR-Annual Swap Rate-10:00-Bloomberg 2006 ISDA Definitions 33 7.1(f)(xix)
EUR-Annual Swap Rate-10:00-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xx)
EUR-Annual Swap Rate-11:00 2006 ISDA Definitions 34 7.1(f)(xxi)
EUR-Annual Swap Rate-11:00-Bloomberg 2006 ISDA Definitions 34 7.1(f)(xxii)
EUR-Annual Swap Rate-11:00-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xxiii)
EUR-Annual Swap Rate-3 Month 2006 ISDA Definitions 34 7.1(f)(xxiv)
EUR-Annual Swap Rate-3 Month-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xxv)
EUR-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 36 7.1(f)(xxxi)
EUR-EONIA-AVERAGE 2006 ISDA Definitions 32 7.1(f)(xi)
EUR-EONIA-OIS-COMPOUND 2006 ISDA Definitions 30 7.1(f)(viii)
EUR-EONIA-OIS-COMPOUND-Bloomberg 2006 ISDA Definitions 31 7.1(f)(ix)
EUR-EONIA-Swap-Index 2006 ISDA Definitions 35 7.1(f)(xxx)
EUR-EURIBOR-Act/365 2006 ISDA Definitions 29 7.1(f)(ii)
EUR-EURIBOR-Act/365-Bloomberg 2006 ISDA Definitions 29 7.1(f)(iii)
EUR-EURIBOR-Reference Banks 2006 ISDA Definitions 29 7.1(f)(iv)
EUR-EURIBOR-Reuters 2006 ISDA Definitions 29 7.1(f)(i)
EUR-EURONIA-OIS-COMPOUND 2006 ISDA Definitions 31 7.1(f)(x)
EURIBOR 1998 ISDA Euro Definitions 10 4.4(e)
EURIBOR Screen 1998 ISDA Euro Definitions 10 4.4(d)
EUR-ISDA-EURIBOR Swap Rate-11:00 2006 ISDA Definitions 35 7.1(f)(xxvi)
EUR-ISDA-EURIBOR Swap Rate-12:00 2006 ISDA Definitions 35 7.1(f)(xxvii)
EUR-ISDA-LIBOR Swap Rate-10:00 2006 ISDA Definitions 35 7.1(f)(xxviii)
EUR-ISDA-LIBOR Swap Rate-11:00 2006 ISDA Definitions 35 7.1(f)(xxix)
EUR-LIBOR-BBA 2006 ISDA Definitions 29 7.1(f)(v)
EUR-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 29 7.1(f)(vi)
EUR-LIBOR-Reference Banks 2006 ISDA Definitions 30 7.1(f)(vii)
euro 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)
Euro 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)

Euro 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)

euro 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)
Euro 1998 ISDA Euro Definitions 1 1.5
euro 1998 ISDA Euro Definitions 1 1.5
euro 2000 ISDA Definitions (Annex) 3 1.7(i)
Euro 2000 ISDA Definitions (Annex) 3 1.7(i)
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Euro 2002 ISDA Equity Deriv. Def. 5 1.34
euro 2002 ISDA Equity Deriv. Def. 5 1.34
Euro 2006 ISDA Fund Deriv. Def. 6 1.22
euro 2006 ISDA Fund Deriv. Def. 6 1.22
Euro 2006 ISDA Definitions 4 1.7(j)
Euro Business Day 1998 ISDA Euro Definitions 3 2.3
Euro Fixing Time 1998 ISDA Euro Definitions 10 4.4(n)
Euro Rate Options 1998 ISDA Euro Definitions 5 3.1
Euro Settlement Date 1991 ISDA Definitions (1998 Supp.) 6 1.7
Euro Settlement Date 1998 FX & Curr. Option Def. 5 1.11
Euro Transaction 1998 ISDA Euro Definitions 1 1.1
euro unit 1998 ISDA Euro Definitions 2 1.7
Eurobond Basis 1991 ISDA Definitions 10 4.16(e)
Eurobond Basis 1999 ISDA Credit Deriv. Def. 20 5.3(e)
Eurobond Basis 2000 ISDA Definitions (Annex) 5 4.16(f)
Eurobond Basis 2003 ISDA Credit Deriv. Def. 36 5.3(e), 5.3(f)
Eurodollar Convention 1991 ISDA Definitions 8 4.11
Eurodollar Convention 2000 ISDA Definitions 6 4.11
Eurodollar Convention 2006 ISDA Definitions 9 4.11
EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(viii)
European 1991 ISDA Definitions (1998 Supp.) 62 12.2(c)
European 1993 ISDA Comm. Deriv. Def. 26 8.3(f)
European 1996 ISDA Equity Deriv. Def. 6 2.3(b)
European 1998 FX & Curr. Option Def. 10 3.2(c)
European 2000 ISDA Definitions 17 11.2(c)
European 2005 ISDA Comm. Defs 18 8.3(g)
European 2006 ISDA Definitions 90 12.2(c)
European Currency Unit 1991 ISDA Definitions 3 1.5(g)
European Currency Unit 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)

European Currency Unit 1998 FX & Curr. Option Def. (Annex A) 3 4.3(t)(i)
European Currency Unit 1998 ISDA Euro Definitions 2 1.6
European Option 1991 ISDA Definitions 52 8.2(h)
European Option 2002 ISDA Equity Deriv. Def. 9 2.2(c)
European Option 2006 ISDA Fund Deriv. Def. 15 2.2(c)
European Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(viii)
European Style Option 1997 ISDA Bullion Definitions 4, 12 2.5(e), 6.11(a)
Euro-zone 1998 ISDA Euro Definitions 7 3.3
Euro-zone 2000 ISDA Definitions (Annex) 47 7.3(d)
Euro-zone 2006 ISDA Definitions 81 7.3(d)
EUR-TEC10-CNO 2006 ISDA Definitions 32 7.1(f)(xii)
EUR-TEC10-CNO-SwapMarker 2006 ISDA Definitions 32 7.1(f)(xiii)
EUR-TEC10-Reference Banks 2006 ISDA Definitions 33 7.1(f)(xiv)
EUR-TEC5-CNO 2006 ISDA Definitions 33 7.1(f)(xv)
EUR-TEC5-CNO-SwapMarker 2006 ISDA Definitions 33 7.1(f)(xvi)
EUR-TEC5-Reference Banks 2006 ISDA Definitions 33 7.1(f)(xvii)
Event Currency 1998 FX & Curr. Option Def. 29 5.4(c)
Event Currency Amount 1998 FX & Curr. Option Def. 29 5.4(d)
Event Currency Buyer 1998 FX & Curr. Option Def. 29 5.4(e)
Event Currency Jurisdiction 1998 FX & Curr. Option Def. 29 5.4(f)
Event Currency Seller 1998 FX & Curr. Option Def. 30 5.4(g)
Event Determination Date 1999 ISDA Credit Deriv. Def. 1 1.8
Event Determination Date 2003 ISDA Credit Deriv. Def. 2 1.8

Event of Default 1992 ISDA Master Agreement (M/C-C/B) 15 14
Event of Default 1997 ISDA Bullion Definitions 3 1.20
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Event of Default 2001 ISDA Margin Provisions 24 5.18
Event of Default 2002 ISDA Master Agreement 24 14

Event of Default
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 1
Event of Default 2006 ISDA Fund Deriv. Def. 7 1.28
Event of Default 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Event of Default 1999 ISDA Credit Deriv. Def. 4 1.17
Events of Default and Termination Events 2002 ISDA Master Agreement 5 5
Ex Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(b), 10.7(b)
Excess Dividend Amount 2002 ISDA Equity Deriv. Def. 32 10.7
Excess Dividend Amount 2006 ISDA Fund Deriv. Def. 32 10.6
Excess Emissions Penalty 2005 ISDA Comm. Def. (Annex) H-8, H-11 Article XVI
Exchange 1991 ISDA Definitions 48 7.4(h)
Exchange 1991 ISDA Definitions (1998 Supp.) 56 7.4(h)
Exchange 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(iv)

Exchange
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(v)
Exchange 1996 ISDA Equity Deriv. Def. 2 1.16
Exchange 1997 ISDA Bullion Definitions 20 11.3(c)
Exchange 2002 ISDA Equity Deriv. Def. 3 1.25
Exchange 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(vii)
Exchange Amount 1991 ISDA Definitions 6 4.2
Exchange Amount 2000 ISDA Definitions 4 4.3
Exchange Amount 2006 ISDA Definitions 7 4.3
Exchange Business Day 1996 ISDA Equity Deriv. Def. 3 1.2
Exchange Business Day 2002 ISDA Equity Deriv. Def. 4 1.29
Exchange Date 1991 ISDA Definitions 5 3.5
Exchange Date 2000 ISDA Definitions 4 3.6
Exchange Date 2006 ISDA Definitions 7 3.6
Exchange Disruption 2002 ISDA Equity Deriv. Def. 17 6.3(c)
Exchange Traded Contract 1996 ISDA Equity Deriv. Def. 14 4.5(b)(i)

Exchangeable Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 3 4
Exchangeable Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(v)

Exchanges and Principal Trading Markets
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)
Exchanges in respect of Price Sources 1997 ISDA Bullion Definitions 2 1.17
Exchange-traded Contract 2002 ISDA Equity Deriv. Def. 21 6.8(b)(i)
Exclude Accrued Interest 1999 ISDA Credit Deriv. Def. 23 7.8(c)(i)
Exclude Accrued Interest 2003 ISDA Credit Deriv. Def. 41 7.7(c)(ii)
Excluded Deliverable Obligation 1999 ISDA Credit Deriv. Def. 6 2.17
Excluded Deliverable Obligation 2003 ISDA Credit Deriv. Def. 12 2.18
Excluded Obligation 1999 ISDA Credit Deriv. Def. 6 2.16
Excluded Obligation 2003 ISDA Credit Deriv. Def. 12 2.17

Exercise Amount
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 3.10(a)
Exercise Amount 2003 ISDA Credit Deriv. Def. 28 3.9(a)
Exercise Business Day 2000 ISDA Definitions 17 11.4
Exercise Business Day 2000 ISDA Definitions 17 11.4
Exercise Business Day 2006 ISDA Definitions 90 12.4
Exercise Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(b)
Exercise Date 1993 ISDA Comm. Deriv. Def. 26 8.5(b)
Exercise Date 1996 ISDA Equity Deriv. Def. 7 3.1(b)
Exercise Date 1997 ISDA Bullion Definitions 4, 12 2.5(f), 6.11(a)
Exercise Date 1998 FX & Curr. Option Def. 11 3.5(b)
Exercise Date 2002 ISDA Equity Deriv. Def. 11 3.1(b)
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Exercise Date 2006 ISDA Fund Deriv. Def. 17 3.1(b)
Exercise Date 2005 ISDA Comm. Defs 19 8.5(b)
Exercise Date 2006 ISDA Definitions 91 13.1(b)
Exercise of Swaption Straddles 2006 ISDA Definitions 94 13.1
Exercise Period 1991 ISDA Definitions 52 8.4(a)
Exercise Period 1991 ISDA Definitions (1998 Supp.) 63 13.1(a)
Exercise Period 1993 ISDA Comm. Deriv. Def. 26 8.5(a)
Exercise Period 1996 ISDA Equity Deriv. Def. 7 3.1(a)
Exercise Period 1997 ISDA Bullion Definitions 4, 12 2.5(g), 6.11(a)
Exercise Period 1998 FX & Curr. Option Def. 12 3.5(c)
Exercise Period 2000 ISDA Definitions 18 12.1(a)
Exercise Period 2002 ISDA Equity Deriv. Def. 10 3.1(a)
Exercise Period 2006 ISDA Fund Deriv. Def. 16 3.1(a)
Exercise Period 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Exercise Period 2005 ISDA Comm. Defs 19 8.5(a)
Exercise Period 2006 ISDA Definitions 91 13.1(a)
Exercise Terms 1991 ISDA Definitions 52 8.4(c)
Exercising Party 1991 ISDA Definitions (1998 Supp.) 61 12.1(c)
Exercising Party 2000 ISDA Definitions 17 11.1(d)
Exercising Party 2006 ISDA Definitions 89 12.1(d)
Exercising Party Pays 1991 ISDA Definitions (1998 Supp.) 70 18.2(h)(ii)
Exercising Party Pays 2000 ISDA Definitions 28 17.2(j)(ii)
Exercising Party Pays 2006 ISDA Definitions 100 18.2(j)(ii)

Existing ISDA Credit Support Document 2005 ISDA Comm. Def. (Annex) E-2, F-2 Article XIII, Article XIV
Expenses 1996 ISDA Equity Deriv. Def. 18 6.6
Expenses 2002 ISDA Master Agreement 19 11
Expenses 2002 ISDA Equity Deriv. Def. 30 9.9
Expenses Section 2001 ISDA Margin Provisions 24 5.19
Expiration Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(g)
Expiration Date 1993 ISDA Comm. Deriv. Def. 27 8.5(g)
Expiration Date 1996 ISDA Equity Deriv. Def. 7 3.1(e)
Expiration Date 1997 ISDA Bullion Definitions 4, 12 2.5(h), 6.11(a)
Expiration Date 1998 FX & Curr. Option Def. 12 3.5(d)
Expiration Date 2000 ISDA Definitions 19 12.1(h)
Expiration Date 2002 ISDA Equity Deriv. Def. 11 3.1(f)
Expiration Date 2006 ISDA Fund Deriv. Def. 17 3.1(f)
Expiration Date 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Expiration Date 2005 ISDA Comm. Defs 6 3.6
Expiration Date 2006 ISDA Definitions 91 13.1(h)
Expiration Settlement Date 1991 ISDA Definitions 54 8.7(e)
Expiration Time 1991 ISDA Definitions (1998 Supp.) 63 13.1(e)
Expiration Time 1996 ISDA Equity Deriv. Def. 7 3.1(d)
Expiration Time 1997 ISDA Bullion Definitions 4, 12 2.5(i), 6.11(a)
Expiration Time 1998 FX & Curr. Option Def. 12 3.5(e)
Expiration Time 2000 ISDA Definitions 19 12.1(f)
Expiration Time 2002 ISDA Equity Deriv. Def. 11 3.1(e)
Expiration Time 2006 ISDA Fund Deriv. Def. 17 3.1(e)
Expiration Time 2005 ISDA Comm. Defs 6 3.7
Expiration Time 2006 ISDA Definitions 91 13.1(f)
Exposure 1994 ISDA Credit Support Annex 8 12
Exposure 2001 ISDA Margin Provisions 24 5.20
Extraordinary Dividend 2002 ISDA Equity Deriv. Def. 32 10.6
Extraordinary Dividend 2006 ISDA Fund Deriv. Def. 32 10.5
Extraordinary Event 2002 ISDA Equity Deriv. Def. 37 12.1(a)
Extraordinary Event 2006 ISDA Fund Deriv. Def. 34 12.1(a)
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Extraordinary Fund Event 2006 ISDA Fund Deriv. Def. 35 12.2
Extraordinary Fund Event Notice 2006 ISDA Fund Deriv. Def. 38 12.3(a)
Failure to Deliver 1996 ISDA Equity Deriv. Def. 18 6.9
Failure to Deliver 2002 ISDA Equity Deriv. Def. 48 12.9(a)(iii)
Failure to Pay 1999 ISDA Credit Deriv. Def. 17 4.5
Failure to Pay 2003 ISDA Credit Deriv. Def. 31 4.5
Fallback Bond 2006 ISDA Infl. Deriv. Def. 1 1.3
Fallback Data 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(i)
Fallback Exercise 2000 ISDA Definitions 21 12.8
Fallback Exercise 2006 ISDA Definitions 93 13.8

Fallback Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(i)
Fallback Reference Dealers 2005 ISDA Comm. Defs 14 7.5(c)(i)
Fallback Reference Price 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(i)

Fallback Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(ii)
Fallback Reference Price 1997 ISDA Bullion Definitions 17 10.2(c)(i)
Fallback Reference Price 1998 FX & Curr. Option Def. 22 5.2(c)(v)
Fallback Reference Price 2005 ISDA Comm. Defs 14 7.5(c)(ii)
Fallback Weather Index Station 2005 ISDA Comm. Def. (Annex) C-11 11.21(c)

FEEDER CATTLE-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(B)

FEOMA 1998 FX & Curr. Option Def. 30 5.4(h)
FERC 2005 ISDA Comm. Def. (Annex) F-7 Article XIV

FFABA 2005 ISDA Comm. Def. (Annex) I-7, I-10, I-13
Exhibit II-A, II-B, II-C

to Sub-Annex I
Ffr 1991 ISDA Definitions 3 1.5(i)
Ffr 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)

Ffr 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)
Ffr 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FHLBSF 1991 ISDA Definitions 46 7.3(e)
FHLBSF 1991 ISDA Definitions (1998 Supp.) 52 7.3(f)
FHLBSF 2000 ISDA Definitions (Annex) 44 7.2(c)
FHLBSF 2006 ISDA Definitions 77 7.2(a)(v)
FI-FMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
FIM 1991 ISDA Definitions 3 1.5(h)
FIM 1991 ISDA Definitions (1998 Supp.) 4 1.5(k)

FIM 1998 FX & Curr. Option Def. (Annex A) 4 4.3(u)
FIM 2000 ISDA Definitions (NCU Supp.) 2 1.3(e)
FIM - HELIBOR - FINBA 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(ii)
FIM - HELIBOR - Reference Banks 1991 ISDA Definitions 25 7.1(h)(ii)
FIM - HELIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(iii)
FIM - HELIBOR - SPFB 1991 ISDA Definitions 25 7.1(h)(i)
FIM - HELIBOR - SPFB 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(i)
FIMMDA 2006 ISDA Definitions 78 7.2(a)(vi)
FIMMDA’s Website 2006 ISDA Definitions 78 7.2(a)(vii)
Final Compliance Date 2005 ISDA Comm. Def. (Annex) H-5 Article XVI
Final Cut-off Date 2006 ISDA Fund Deriv. Def. 11 1.52
Final Delivery Date 2005 ISDA Comm. Def. (Annex) H-4 Article XVI
Final Edited Data 2005 ISDA Comm. Def. (Annex) C-12 11.21(d)
Final Exchange Amount 1991 ISDA Definitions 6 4.2
Final Exchange Amount 2000 ISDA Definitions 4 4.3
Final Exchange Amount 2002 ISDA Equity Deriv. Def. 15 5.5
Final Exchange Amount 2006 ISDA Fund Deriv. Def. 20 5.5
Final Exchange Amount 2006 ISDA Definitions 7 4.3
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Final Exchange Date 1991 ISDA Definitions 5 3.5
Final Exchange Date 2000 ISDA Definitions 4 3.6
Final Exchange Date 2002 ISDA Equity Deriv. Def. 15 5.6
Final Exchange Date 2006 ISDA Fund Deriv. Def. 20 5.6
Final Exchange Date 2006 ISDA Definitions 7 3.6
Final Observation Date 2006 ISDA Fund Deriv. Def. 11 1.50
Final Price 1996 ISDA Equity Deriv. Def. 12, 15, 21 4.4(c), 4.5(d), 7.10
Final Price 1999 ISDA Credit Deriv. Def. 21 7.4
Final Price 2002 ISDA Equity Deriv. Def. 15 5.9
Final Price 2003 ISDA Credit Deriv. Def. 38 7.4
Final Price 2006 ISDA Fund Deriv. Def. 21 5.9
financial center 1998 ISDA Euro Definitions 5 2.4(c)(iv)(A)
Financial Centers 2000 ISDA Definitions 2 1.5
Financial Centers 2000 ISDA Definitions (Annex) 1 1.5
Financial Centers 2006 ISDA Definitions 2 1.5
Financial Lfr 1991 ISDA Definitions 4 1.5(l)(ii)
Financial Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)

Financial Lfr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)
Financial LUF 1991 ISDA Definitions 4 1.5(l)(ii)
Financial LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)

Financial LUF 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)
Financial Luxembourg Franc 1991 ISDA Definitions 4 1.5(l)(ii)
Financial Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)

Financial Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)
Financial Times 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(iii)

FINE WOOL (19 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(A)

Finnish Markka 1991 ISDA Definitions 3 1.5(h)
Finnish Markka 1991 ISDA Definitions (1998 Supp.) 4 1.5(k)

Finnish Markka 1998 FX & Curr. Option Def. (Annex A) 4 4.3(u)
Finnish Markka 2000 ISDA Definitions (NCU Supp.) 2 1.3(e)
Finnish Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
Firm 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
First Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(A)
First Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(i)
First Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
First Period 2002 ISDA Equity Deriv. Def. 31 10.3(a)
First Period 2006 ISDA Fund Deriv. Def. 31 10.3(a)
Fixed 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
Fixed Amount 1991 ISDA Definitions 6 4.3
Fixed Amount 1993 ISDA Comm. Deriv. Def. 3 4.1
Fixed Amount 1997 ISDA Bullion Definitions 12 7.1
Fixed Amount 1999 ISDA Credit Deriv. Def. 4 2.5
Fixed Amount 2000 ISDA Definitions 4 4.4
Fixed Amount 2003 ISDA Credit Deriv. Def. 9 2.5
Fixed Amount 2005 ISDA Comm. Defs 7 4.1
Fixed Amount 2006 ISDA Definitions 8 4.4
Fixed Amount Payer 1991 ISDA Definitions 4 2.1
Fixed Amount Payer 2000 ISDA Definitions 3 2.1
Fixed Amount Payer 2006 ISDA Definitions 6 2.1
Fixed Price 1993 ISDA Comm. Deriv. Def. 6 5.2
Fixed Price 1997 ISDA Bullion Definitions 14 8.2
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Fixed Price 2005 ISDA Comm. Defs 9 5.2
Fixed Price Payer 1991 ISDA Definitions 4 2.1
Fixed Price Payer 1993 ISDA Comm. Deriv. Def. 2 2.1
Fixed Price Payer 1997 ISDA Bullion Definitions 11 6.3
Fixed Price Payer 2005 ISDA Comm. Defs 5 2.1
Fixed Rate 1991 ISDA Definitions 11 5.2(a)
Fixed Rate 1999 ISDA Credit Deriv. Def. 19 5.2
Fixed Rate 2000 ISDA Definitions 8 5.2(a)
Fixed Rate 2003 ISDA Credit Deriv. Def. 35 5.2
Fixed Rate 2006 ISDA Definitions 14 5.2(a)
Fixed Rate Day Count Fraction 1991 ISDA Definitions 11 5.2(b)
Fixed Rate Day Count Fraction 1999 ISDA Credit Deriv. Def. 19 5.3
Fixed Rate Day Count Fraction 2000 ISDA Definitions 8 5.2(b)
Fixed Rate Day Count Fraction 2003 ISDA Credit Deriv. Def. 35 5.3
Fixed Rate Day Count Fraction 2006 ISDA Definitions 14 5.2(b)
Fixed Rate Payer 1991 ISDA Definitions 4 2.1
Fixed Rate Payer 1999 ISDA Credit Deriv. Def. 4 2.6
Fixed Rate Payer 2000 ISDA Definitions 3 2.1
Fixed Rate Payer 2003 ISDA Credit Deriv. Def. 9 2.6
Fixed Rate Payer 2006 ISDA Definitions 6 2.1
Fixed Rate Payer Calculation Amount 1999 ISDA Credit Deriv. Def. 4 2.7
Fixed Rate Payer Calculation Amount 2003 ISDA Credit Deriv. Def. 9 2.7
Fixed Rate Payer Calculation Period 1999 ISDA Credit Deriv. Def. 5 2.9
Fixed Rate Payer Calculation Period 2003 ISDA Credit Deriv. Def. 10 2.9
Fixed Rate Payer Payment Date 1999 ISDA Credit Deriv. Def. 5 2.1
Fixed Rate Payer Payment Date 2003 ISDA Credit Deriv. Def. 10 2.10
Fixed Rate Payer Period End Date 1999 ISDA Credit Deriv. Def. 4 2.8
Fixed Rate Payer Period End Date 2003 ISDA Credit Deriv. Def. 10 2.8
Fixing Period 1998 ISDA Euro Definitions 10 4.4(l)
Flat Compounding 1991 ISDA Definitions 12 6.1(c)
Flat Compounding 2000 ISDA Definitions 9 6.1(c)
Flat Compounding 2006 ISDA Definitions 14 6.1(c)
Flat Compounding Amount 1991 ISDA Definitions 16 6.3(g)
Flat Compounding Amount 2000 ISDA Definitions 12 6.3(g)
Flat Compounding Amount 2006 ISDA Definitions 19 6.3(g)
Flat Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
Floating 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
Floating Amount 1991 ISDA Definitions 6 4.4
Floating Amount 1993 ISDA Comm. Deriv. Def. 4 4.2
Floating Amount 1997 ISDA Bullion Definitions 12 7.2
Floating Amount 2000 ISDA Definitions 4 4.5
Floating Amount 2005 ISDA Comm. Defs 7 4.2
Floating Amount 2006 ISDA Definitions 8 4.5
Floating Amount Payer 1991 ISDA Definitions 5 2.2
Floating Amount Payer 2000 ISDA Definitions 3 2.2
Floating Amount Payer 2006 ISDA Definitions 6 2.2
Floating Amounts 2000 ISDA Definitions (Annex) 6 6.2(e), 6.2(h)
Floating Price 1993 ISDA Comm. Deriv. Def. 6 6.2(a)
Floating Price 2005 ISDA Comm. Defs 9 6.2(a)
Floating Price Payer 1991 ISDA Definitions 5 2.2
Floating Price Payer 1993 ISDA Comm. Deriv. Def. 3 2.2
Floating Price Payer 1997 ISDA Bullion Definitions 11 6.4
Floating Price Payer 2005 ISDA Comm. Defs 5 2.2
Floating Rate 1991 ISDA Definitions 12 6.2(a)
Floating Rate 2000 ISDA Definitions 9 6.2(a)

52



International Swaps and Derivatives Association, Inc.

Floating Rate 2006 ISDA Definitions 14 6.2(a)
Floating Rate Day Count Fraction 1991 ISDA Definitions 14 6.2(f)
Floating Rate Day Count Fraction 2000 ISDA Definitions 10 6.2(g)
Floating Rate Day Count Fraction 2006 ISDA Definitions 16 6.2(f)
Floating Rate Option 1991 ISDA Definitions 15 6.2(g)
Floating Rate Option 2000 ISDA Definitions 11 6.2(i)
Floating Rate Option 2006 ISDA Definitions 18 6.2(h)
Floating Rate Payer 1991 ISDA Definitions 5 2.2
Floating Rate Payer 1999 ISDA Credit Deriv. Def. 5 2.12
Floating Rate Payer 2000 ISDA Definitions 3 2.2
Floating Rate Payer 2003 ISDA Credit Deriv. Def. 11 2.12
Floating Rate Payer 2006 ISDA Definitions 6 2.2
Floating Rate Payer Calculation Amount 1999 ISDA Credit Deriv. Def. 5 2.13
Floating Rate Payer Calculation Amount 2003 ISDA Credit Deriv. Def. 11 2.13
Floor Rate 2006 ISDA Definitions 18 6.2(k)
FOA 2005 ISDA Comm. Def. (Annex) G-1 Article XV
Following 1991 ISDA Definitions 8 4.12(a)(i)
Following 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(i)
Following 1997 ISDA Bullion Definitions 11 6.2(a)(i)
Following 1998 FX & Curr. Option Def. 4 1.2(a)(i)
Following 1999 ISDA Credit Deriv. Def. 5 2.11(a)(i)
Following 2000 ISDA Definitions 6 4.12(a)(i)
Following 2003 ISDA Credit Deriv. Def. 10 2.11(a)(i)
Following 2005 ISDA Comm. Defs 2 1.5(a)(i)
Following 2006 ISDA Definitions 10 4.12(a)(i)
Following Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(d)
Following Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(e)

Force Majeure 2005 ISDA Comm. Def. (Annex) E-7, F-9 Article XIII, Article XIV
Force Majeure Event 2002 ISDA Master Agreement 24 14
Force Majeure Event 2005 ISDA Comm. Defs 14 7.5(c)(iv)

Formadores de Mercado
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.3(c)(xiii)

Forward Cap Price 2002 ISDA Equity Deriv. Def. 14 4.1(c)
Forward Cap Price 2006 ISDA Fund Deriv. Def. 19 4.1(c)
Forward Cash Settlement Amount 2002 ISDA Equity Deriv. Def. 24 8.5
Forward Cash Settlement Amount 2006 ISDA Fund Deriv. Def. 28 8.5
Forward Floor Price 2002 ISDA Equity Deriv. Def. 14 4.1(b)
Forward Floor Price 2006 ISDA Fund Deriv. Def. 19 4.1(b)
Forward Price 2002 ISDA Equity Deriv. Def. 13 4.1(a)
Forward Price 2006 ISDA Fund Deriv. Def. 19 4.1(a)
Forward Rate 1998 FX & Curr. Option Def. 8 2.1(a)
Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3
FPS 2005 ISDA Comm. Def. (Annex) F-8 Article XIV
FRA Amount 1991 ISDA Definitions 55 9.3(b)
FRA Amount 2000 ISDA Definitions 15 8.4(b)
FRA Amount 2006 ISDA Definitions 85 8.4(b)
FRA Discounting 1991 ISDA Definitions 55 9.3(b)
FRA Discounting 2000 ISDA Definitions 15 8.4(b)
FRA Discounting 2006 ISDA Definitions 85 8.4(b)
FRA Yield Discounting 2006 ISDA Definitions 86 8.4(e)
Fractional Share Amount 2002 ISDA Equity Deriv. Def. 29 9.7
FRC – Excluding Tobacco-Non-Revised Consumer
Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(g)(i)
Freight Index Route 2005 ISDA Comm. Def. (Annex) I-1 17.2(c)
Freight Transaction 2005 ISDA Comm. Def. (Annex) I-1 17.1
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FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C2 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(a)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C3 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(b)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C4 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(c)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C5 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(d)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C7 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(e)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C8_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(a)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C9_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(b)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C10_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(c)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C11_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(d)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C12 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(f)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX TIME
CHARTER AVERAGE ROUTES-CALCULATED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(1)(e)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX TIME
CHARTER AVERAGE ROUTES-PUBLISHED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(1)(f)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC1 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(ii)(A)(1)(a)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC2_37 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(b)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC3_38 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(c)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC4 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(d)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC5 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(e)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC6 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(f)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD1 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(a)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD10 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(j)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD10D 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(k)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD11 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(l)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD12 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(m)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD2 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(b)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD3 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(c)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD4 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(d)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD5 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(e)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD6 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(f)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD7 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(g)
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FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD8 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(h)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD9 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(i)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M1A 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(C)(1)(a)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M1B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(b)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M2 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(c)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M3 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(d)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M4A 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(e)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M4B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(f)
FREIGHT-BALTIC EXCHANGE-HANDYMAX WEIGHTED
INDEX AVERAGE ROUTES-CALCULATED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(i)(C)(1)(g)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P1 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(a)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P1A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(a)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P2 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(b)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P2A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(b)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P3 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(c)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P3A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(c)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P4_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(d)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX TIME
CHARTER AVERAGE ROUTES-PUBLISHED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(f)
FREIGHT-BALTIC EXCHANGE-PANAMAX TIME
CHARTER INDEX AVERAGE ROUTES-CALCULATED
DAILY AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(e)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC1 (RAS TANURA-YOKOHAMA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(a)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC2_37 (ROTTERDAM-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(b)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC3_30 (ARUBA-NEW YORK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(c)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC4 (SINGAPORE-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(d)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC5 (RAS TANURA-YOKOHAMA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(e)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD1_270 (RAS TANURA-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(a)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD10 (ARUBA-NEW YORK) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(j)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD11 (BANIAS-LAVERA) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(k)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD12 (ANTWERP-HOUSTON) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(l)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD14 (DUMAI-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(m)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD2 (RAS TANURA-SINGAPORE) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(b)
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FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD3_250 (RAS TANURA-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(c)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD4 (O.S BONNY-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(d)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD5 (O.S BONNY-PHILADELPHIA) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(e)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD6 (NOVOROSSIYK-AUGUSTA) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(f)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD7 (SULLOM VOE-WILHELMSHAVEN 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(g)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD8 (MENA AL AHMADI-SINGAPORE) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(h)

FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD9 (PUERTO LAS CRUZ-CORPUS CHRISTI) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(i)
French Franc 1991 ISDA Definitions 3 1.5(i)
French Franc 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)

French Franc 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)
French Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)

FRENCH ULTRA LOW SULPHUR DIESEL-CARGOES
CIF NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(D)

FRF 1991 ISDA Definitions 3 1.5(i)
FRF 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)

FRF 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)
FRF 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FRF 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FRF - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xviii)
FRF - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xx)
FRF - FRTAG - CDC 1991 ISDA Definitions (1998 Supp.) 21 7.1(k)(ix)
FRF - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xix)
FRF - LIBOR - BBA 1991 ISDA Definitions 26 7.1(i)(iv)
FRF - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(v)
FRF - LIBOR - Reference Banks 1991 ISDA Definitions 27 7.1(i)(v)
FRF - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(vi)
FRF - PIBOR - AFB 1991 ISDA Definitions 26 7.1(i)(ii)
FRF - PIBOR - AFB 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(ii)
FRF - PIBOR - ISDB 1991 ISDA Definitions 26 7.1(i)(i)
FRF - PIBOR - PIBO 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(i)
FRF - PIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(iv)
FRF - PIBOR2 - AFB 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(iii)
FRF - T4M - CDC 1991 ISDA Definitions 30 7.1(i)(x)
FRF - T4M - CDC - COMPOUND 1991 ISDA Definitions 27 7.1(i)(vii)
FRF - TAG - CDC 1991 ISDA Definitions 28 7.1(i)(viii)
FRF - TAG - CDC - COMPOUND 1991 ISDA Definitions 28 7.1(i)(ix)
FRF - TAG - CDC - COMPOUND 1991 ISDA Definitions (1998 Supp.) 21 7.1(k)(x)
FRF - TAM - CDC 1991 ISDA Definitions 27 7.1(i)(vi)
FRF - TAM - CDC 1991 ISDA Definitions (1998 Supp.) 20 7.1(k)(viiI)
FRF - TEC10 - CNO 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xiv)
FRF - TEC10 - Reference Banks 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xv)
FRF - TEC5 - CNO 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xvi)
FRF - TEC5 - Reference Banks 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xvii)
FRF - TME - CDC 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xii)
FRF - TMM - CDC 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xi)
FRF - TMM - CDC - COMPOUND 1991 ISDA Definitions (1998 Supp.) 20 7.1(k)(viii)
FRF - TMP - CDC - AVERAGE 1991 ISDA Definitions 30 7.1(i)(xi)
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FRF - TMP - CDC - AVERAGE 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xiii)
FR-MEF 2005 ISDA Comm. Def. (Annex) C-5 11.17(k)
FRN Convention 1991 ISDA Definitions 8 4.11
FRN Convention 2000 ISDA Definitions 6 4.11
FRN Convention 2006 ISDA Definitions 9 4.11
FROZEN CONCENTRATED ORANGE JUICE NO. 1-
NYBOT 2005 ISDA Comm. Def. (Annex)

A-Agricultural
Products-3 7.1(a)(ix)(A)

FT - SE 100 1991 ISDA Definitions 44 7.2(b)
FT - SE 100 1991 ISDA Definitions (1998 Supp.) 51 7.2(b)

FUEL OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 13 7.1(a)(iv)
FUEL OIL - 1 PERCENT (ITALY) (FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(C)

FUEL OIL - 1 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(A)
FUEL OIL - 1 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(D)

FUEL OIL - 1 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(B)
FUEL OIL - 1 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(E)

FUEL OIL - 1 PERCENT ROTTERDAM (BARGES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(F)

FUEL OIL - 180 CST SINGAPORE (CARGOES) -
PLATT'S ASIA-PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(A)

FUEL OIL - 180 CST SINGAPORE (CARGOES) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(C)
FUEL OIL - 2.2 PERCENT RESIDUAL (BARGE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(D)
FUEL OIL - 2.2 PERCENT RESIDUAL (CARGO) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(E)
FUEL OIL - 3 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(G)

FUEL OIL - 3 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(H)

FUEL OIL - 3.5 PERCENT MED (ITALY)(FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(K)

FUEL OIL - 3.5 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(F)
FUEL OIL - 3.5 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(I)

FUEL OIL - 3.5 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(L)

FUEL OIL - 3.5 PERCENT ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(G)
FUEL OIL - 3.5 PERCENT ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(J)

FUEL OIL - 380 CST SINGAPORE (CARGOES) -
PLATT'S ASIA-PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(B)

FUEL OIL - 380 CST SINGAPORE (CARGOES) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(H)
FUEL OIL - 380 CST WEST COAST (WATERBORNE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(I)

FUEL OIL - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(iv)(Y)
FUEL OIL - NO. 6 0.3 PERCENT HIPR NEW
YORK/BOSTON (BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(O)

FUEL OIL - NO. 6 0.3 PERCENT HIPR NEW
YORK/BOSTON (CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(P)
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FUEL OIL - NO. 6 0.3 PERCENT LOPR NEW
YORK/BOSTON (CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(Q)

FUEL OIL - NO. 6 0.7 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(R)

FUEL OIL - NO. 6 0.7 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(J)
FUEL OIL - NO. 6 0.7 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(S)

FUEL OIL - NO. 6 1.0 PERCENT 10.5 API U.S. GULF
COAST (WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(U)

FUEL OIL - NO. 6 1.0 PERCENT NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(V)

FUEL OIL - NO. 6 1.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(T)

FUEL OIL - NO. 6 2.2 PERCENT RESIDUAL (BARGE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(M)

FUEL OIL - NO. 6 2.2 PERCENT RESIDUAL (CARGO) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(N)

FUEL OIL - NO. 6 3.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(K)
FUEL OIL - NO. 6 3.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(iv)(W)

FUEL OIL - NO. 6 3.0 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(iv)(X)

FUEL OIL SCHWERES HEIZOEL-1 PERCENT HSL
RHEINSCHIENE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(M)
FUEL OIL-1 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(L)
FUEL OIL-1 PERCENT-CARGOES CIF NWE/BASIS ARA
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(J)
FUEL OIL-1 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(K)
FUEL OIL-1 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(I)
FUEL OIL-1 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(H)
FUEL OIL-180 CST ARAB GULF (FOB)-PLATTS ASIA-
PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(F)
FUEL OIL-180 CST SINGAPORE-PLATTS OILGRAM
BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(A)
FUEL OIL-3.5 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(O)
FUEL OIL-3.5 PERCENT-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(N)
FUEL OIL-3.5 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(Q)
FUEL OIL-3.5 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-5 7.1(b)(v)(BB)
FUEL OIL-3.5 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(P)
FUEL OIL-380 CST DAILY ESTIMATED MARINE FUEL
OIL SPOT PRICES CRISTOBAL (EX-WHARF)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(B)
FUEL OIL-380 CST FUJAIRAH (IFO)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(C)
FUEL OIL-380 CST ROTTERDAM (IFO)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(D)
FUEL OIL-380 CST SINGAPORE (CARGOES)-PLATTS
ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(G)
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FUEL OIL-380 CST SINGAPORE (NON-CARGOES)-
PLATTS OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(E)
FUEL OIL-NO. 6 0.3 PERCENT HP NEW YORK
(BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(T)
FUEL OIL-NO. 6 0.3 PERCENT HP NEW YORK
(CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(U)
FUEL OIL-NO. 6 0.3 PERCENT LP NEW YORK
(CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(V)
FUEL OIL-NO. 6 0.7 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(W)
FUEL OIL-NO. 6 1.0 PERCENT GULF COAST
(WATERBORNE)-8 API-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(Y)
FUEL OIL-NO. 6 1.0 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(X)
FUEL OIL-NO. 6 2.2 PERCENT RESIDUAL (BARGE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(R)
FUEL OIL-NO. 6 2.2 PERCENT RESIDUAL (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(S)
FUEL OIL-NO. 6 3.0 PERCENT GULF COAST
(WATERBORNE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(AA)
FUEL OIL-NO. 6 3.0 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(Z)

Full Faith and Credit Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(viii)
Full First Calculation Period 2004 Novation Definitions 4 1.20
Full Quotation 1999 ISDA Credit Deriv. Def. 23 7.9
Full Quotation 2003 ISDA Credit Deriv. Def. 42 7.10

Fully Transferable Obligation

1999 ISDA Credit Deriv. Def. (Memo on
"Fully Transferable Obligation" in the ISDA

Restructuring Supp.) 2.29

Fully Transferable Obligation
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29
Fully Transferable Obligation 2003 ISDA Credit Deriv. Def. 21 2.32(b)

Fully Transferable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (i)

Fund Administrator 2006 ISDA Fund Deriv. Def. 7 1.30
Fund Adviser 2006 ISDA Fund Deriv. Def. 7, 8 1.31
Fund Business Day 2006 ISDA Fund Deriv. Def. 8 1.37
Fund Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
Fund Derivative Transaction 2006 ISDA Fund Deriv. Def. 4 1.1
Fund Disruption Event 2006 ISDA Fund Deriv. Def. 23 6.3(a)
Fund Documents 2006 ISDA Fund Deriv. Def. 7 1.29
Fund Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.3
Fund Hedging Disruption 2006 ISDA Fund Deriv. Def. 36 12.2(f)
Fund Insolvency Entity 2006 ISDA Fund Deriv. Def. 35 12.2(a)
Fund Insolvency Event 2006 ISDA Fund Deriv. Def. 35 12.2(a)
Fund Interest 2006 ISDA Fund Deriv. Def. 5 1.8
Fund Interest Basket Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.5
Fund Interest Basket Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Interest Basket Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Interest Basket Transaction 2006 ISDA Fund Deriv. Def. 4 1.6
Fund Interest Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.3
Fund Interest Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Interest Replacement 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iii)
Fund Interest Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Interest Transaction 2006 ISDA Fund Deriv. Def. 4 1.5
Fund Interest Unit 2006 ISDA Fund Deriv. Def. 5 1.9
Fund Modification 2006 ISDA Fund Deriv. Def. 36 12.2(d)
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Fund Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Reporting Date 2006 ISDA Fund Deriv. Def. 9 1.40
Fund Service Provider 2006 ISDA Fund Deriv. Def. 7 1.32
Fund Settlement Disruption 2006 ISDA Fund Deriv. Def. 23 6.3(c)
Fund Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.39
Fund Valuation Disruption 2006 ISDA Fund Deriv. Def. 23 6.3(b)
Futures Contract 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(v)

Futures Contract
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(vi)
Futures Contract 1997 ISDA Bullion Definitions 21 11.3(d)
Futures Contract 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(viii)
Futures Price Valuation 1996 ISDA Equity Deriv. Def. 14 4.5
Futures Price Valuation 2002 ISDA Equity Deriv. Def. 20 6.8
FWIS Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(iii)
FX Transaction 1998 FX & Curr. Option Def. 5 1.12
Gas 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Gas Annex 2005 ISDA Comm. Def. (Annex) E-1 Article XIII

Gas Daily
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23, 55
7.1(a)(xii)(A),

7.2(a)(ix)
Gas Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xvi)
Gas Daily Price Guide 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xvii)

GAS OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(v)
GAS OIL - 0.2 PERCENT MED (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(C)

GAS OIL - 0.2 PERCENT MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(B)

GAS OIL - 0.2 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(D)

GAS OIL - 0.2 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(I)

GAS OIL - 0.2 PERCENT ROTTERDAM (BARGES FOB)
- PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(B)
GAS OIL - 0.2 PERCENT ROTTERDAM (BARGES FOB)
- PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(E)

GAS OIL - 0.5 SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(C)

GAS OIL - 0.5 SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(F)

GAS OIL - 0.5 SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(F)

GAS OIL - 1.0 SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(D)

GAS OIL - 1.0 SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(G)

GAS OIL - 1.0 SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(H)
GAS OIL - EN590 MED G/L (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(J)

GAS OIL - EN590 NWE (BARGES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(L)

GAS OIL - EN590 NWE (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(K)

GAS OIL - IPE 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(A)

GAS OIL - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(v)(A)

GAS OIL - L.P. SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(E)
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GAS OIL - L.P. SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(H)

GAS OIL - L.P. SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(G)
GAS OIL-0.2 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(E)
GAS OIL-0.2 PERCENT-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(D)
GAS OIL-0.2 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(I)
GAS OIL-0.2 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(C)
GAS OIL-0.2 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(B)

GAS OIL-0.5 SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(F)

GAS OIL-1.0. SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(G)
GAS OIL-EN590-CARGOES CIF NWE/BASIS ARA-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(K)
GAS OIL-EN590-CIF MED (GENOVA/LAVERA)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(J)
GAS OIL-IPE 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(A)
GAS OIL-IPE GASOIL AVERAGE-ARGUS EUROPEAN
PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(N)

GAS OIL-IPE GASOIL AVERAGE-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(M)

GAS OIL-L.P. SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(H)
GAS OIL-LEICHTES HEIZOEL RHEINSCHIENE 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(L)
GAS OIL-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(O)
Gas Transactions 2005 ISDA Comm. Def. (Annex) E-1 Article XIII

GASOLINE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 18 7.1(a)(vi)
GASOLINE - GULF COAST - NYMEX 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iv)(A)
GASOLINE - MTBE - U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(S)

GASOLINE - NEW YORK - NYMEX 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iv)(B)

GASOLINE - NEW YORK - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 18 7.1(a)(vi)(A)
GASOLINE - PREMIUM .15 MED (FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(B)

GASOLINE - PREMIUM 0.15 G/L UNL NWE (CARGOES
CIF) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(E)

GASOLINE - PREMIUM UNL MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(C)

GASOLINE - PREMIUM UNL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(D)

GASOLINE - PREMIUM UNL NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(G)

GASOLINE - PREMIUM UNL ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(H)

GASOLINE - REGULAR UNL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(F)

GASOLINE - REGULAR UNL ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(I)

GASOLINE - SUPER UNL 93 NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(R)

GASOLINE - UNL 87 NEW YORK/BOSTON (BARGE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(J)
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GASOLINE - UNL 87 NEW YORK/BOSTON (CARGO) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(K)

GASOLINE - UNL 87 RFG NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(O)

GASOLINE - UNL 87 RFG U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(P)

GASOLINE - UNL 87 U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(L)

GASOLINE - UNL 87 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(M)

GASOLINE - UNL 87 WEST COAST PIPELINE (LOS
ANGELES) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(N)

GASOLINE - UNL 93 U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(Q)

GASOLINE-BARGES MOGAS 95 R UNL-ARGUS
EUROPEAN PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(Q)

GASOLINE-NEW YORK-NYMEX 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(A)
GASOLINE-PREMIUM .15-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(B)
GASOLINE-PREMIUM UNL-BARGES FOB ROTTERDAM
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(G)
GASOLINE-PREMIUM UNL-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(D)
GASOLINE-PREMIUM UNL-CARGOES FOB NWE-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(F)
GASOLINE-PREMIUM UNL-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(C)
GASOLINE-REGULAR UNL-BARGES FOB ROTTERDAM
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(H)
GASOLINE-REGULAR UNL-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(E)
GASOLINE-SUPER UNL 93 NEW YORK (BARGE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(P)

GASOLINE-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(V)
GASOLINE-UNL 87 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(K)
GASOLINE-UNL 87 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(L)

GASOLINE-UNL 87 NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(I)

GASOLINE-UNL 87 NEW YORK (CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(J)
GASOLINE-UNL 87 WEST COAST PIPELINE (LOS
ANGELES)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(M)
GASOLINE-UNL 92 SINGAPORE (MOGAS)-PLATTS
ASIA PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(N)
GASOLINE-UNL 93 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(O)
GASOLINE-UNL 95 SINGAPORE (MOGAS)-PLATTS
ASIA PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(R)
GASOLINE-WATERBORNE SPOT TOKYO BAY-RIM
INTELLIGENCE PRODUCTS 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(U)
GB-MET 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
GBP 1991 ISDA Definitions 4 1.5(p)
GBP 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
GBP 1993 ISDA Comm. Deriv. Def. 2 1.6(a)

GBP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)
GBP 2000 ISDA Definitions (Annex) 4 1.7(ac)
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GBP 2006 ISDA Definitions 5 1.7(ag)
GBP - LIBOR - BBA 1991 ISDA Definitions 36 7.1(p)(ii)
GBP - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(ii)
GBP - LIBOR - BBA 2000 ISDA Definitions (Annex) 31 7.1(s)(ii)
GBP - LIBOR - ISDA 1991 ISDA Definitions 36 7.1(p)(i)
GBP - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(i)
GBP - LIBOR - ISDA 2000 ISDA Definitions (Annex) 31 7.1(s)(i)
GBP - LIBOR - Reference Banks 1991 ISDA Definitions 37 7.1(p)(iii)
GBP - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(iii)
GBP - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 31 7.1(s)(iii)
GBP – Non-revised Retail Price Index (UKRPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(v)(i)
GBP - Semi-Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(iv)
GBP - Semi-Annual Swap Rate 2000 ISDA Definitions (Annex) 31 7.1(s)(iv)

GBP - Semi-Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(v)

GBP - Semi-Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 32 7.1(s)(v)
GBP - WMBA - SONIA 1991 ISDA Definitions (1998 Supp.) 39 7.1(ac)(vi)
GBP - WMBA - SONIA - COMPOUND 2000 ISDA Definitions (Annex) 32 7.1(s)(vi)
GBP-ISDA-Swap Rate 2006 ISDA Definitions 59 7.1(w)(iv)
GBP-LIBOR-BBA 2006 ISDA Definitions 58 7.1(w)(i)
GBP-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 59 7.1(w)(ii)
GBP-LIBOR-Reference Banks 2006 ISDA Definitions 59 7.1(w)(iii)
GBP-Semi-Annual Swap Rate 2006 ISDA Definitions 59 7.1(w)(v)
GBP-Semi-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 59 7.1(w)(vi)
GBP-WMBA-SONIA-COMPOUND 2006 ISDA Definitions 60 7.1(w)(vii)
General Business Day 2002 ISDA Master Agreement 24 14
General Definitions With Respect To Bullion
Transactions 2005 ISDA Comm. Def. (Annex) B-1 10.2
General Definitions with respect to Freight
Transactions 2005 ISDA Comm. Def. (Annex) I-1 17.2.

General Fund Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(ix)(A)
General Inconvertibility 1998 FX & Curr. Option Def. 17 5.1(d)(iii)
General Inconvertibility/Non-Transferability 1998 FX & Curr. Option Def. 19 5.1(e)(ii)
General Non-Transferability 1998 FX & Curr. Option Def. 17 5.1(d)(iv)

General Provisions Relating to Extraordinary Events 2002 ISDA Equity Deriv. Def. 37 12.1

General Provisions Relating to Extraordinary Events 2006 ISDA Fund Deriv. Def. 34 12.1
General Terms Relating to Exercise 1991 ISDA Definitions (1998 Supp.) 63 13.1
General Terms Relating to Exercise 1996 ISDA Equity Deriv. Def. 7 3.1
General Terms Relating to Exercise 1998 FX & Curr. Option Def. 11 3.5
General Terms Relating to Exercise 2000 ISDA Definitions 18 12.1
General Terms Relating to Exercise 2002 ISDA Equity Deriv. Def. 10 3.1
General Terms Relating to Exercise 2006 ISDA Definitions 91 13.1
General Terms Relating to Exercise 2006 ISDA Fund Deriv. Def. 16 3.1

General Terms Relating to Fund Disruption Events 2006 ISDA Fund Deriv. Def. 23 6.3

General Terms Relating to Market Disruption Events 2002 ISDA Equity Deriv. Def. 16 6.3
General Terms Relating to Mark-to-market Currency
Swaps 2006 ISDA Definitions 87 10.2
Germany's National Meteorological Service 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
Gj 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(ix)

GJ 2005 ISDA Comm. Def. (Annex) A-Definitions-8, E-15 7.2(c)(ix), Article XIII
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GlobalCOAL 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xviii)
GOFO 1997 ISDA Bullion Definitions 22 13.1
GOFO 2005 ISDA Comm. Def. (Annex) B-12 10.9

GOLD
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(iii)
Gold 1997 ISDA Bullion Definitions 1 1.6
Gold 2005 ISDA Comm. Def. (Annex) B-2 10.2(e)

GOLD - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(iii)(A)
GOLD - BULLION - FINANCIAL TIMES 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(A)
GOLD - COMEX 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(B)

GOLD - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iii)(C)
GOLD - COMEX 1997 ISDA Bullion Definitions 19 11.1(a)(iii)
GOLD - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(a)(i)
GOLD - FIX - P.M. 1997 ISDA Bullion Definitions 19 11.1(a)(ii)

GOLD - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iii)(B)
Gold Lease Rate 1997 ISDA Bullion Definitions 22 13.2
GOLD-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(A)
GOLD-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(C)
GOLD-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(B)
GOLD-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(D)
Governing Law and Jurisdiction 2002 ISDA Master Agreement 20 13
Governing Law and Jurisdiction 2004 Novation Definitions 8 3.4
Governmental Authority 1998 FX & Curr. Option Def. 30 5.4(i)
Governmental Authority 1999 ISDA Credit Deriv. Def. 18 4.18(b)
Governmental Authority 2003 ISDA Credit Deriv. Def. 33 4.8(b)
Governmental Authority Default 1998 FX & Curr. Option Def. 17 5.1(d)(v)
Grace Period 1999 ISDA Credit Deriv. Def. 2 1.11(a)(ii)
Grace Period 2003 ISDA Credit Deriv. Def. 3 1.12(a)
Grace Period Business Day 1999 ISDA Credit Deriv. Def. 2 1.11(b)
Grace Period Business Day 2003 ISDA Credit Deriv. Def. 3 1.12(b)
Grace Period Extension Date 1999 ISDA Credit Deriv. Def. 2 1.10
Grace Period Extension Date 2003 ISDA Credit Deriv. Def. 2 1.11
GRD 1991 ISDA Definitions (1998 Supp.) 4 1.5(m)

GRD 1998 FX & Curr. Option Def. (Annex A) 4 4.3(w)
GRD 2000 ISDA Definitions (Annex) 3 1.7(j)
GRD - ATHIBOR - ATHIBOR 1991 ISDA Definitions (1998 Supp.) 24 7.1(1)(i)
GRD - ATHIBOR - ATHIBOR 2000 ISDA Definitions (Annex) 19 7.1(f)(i)
GRD - ATHIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(iii)
GRD - ATHIBOR - Reference Banks 2000 ISDA Definitions (Annex) 19 7.1(f)(iii)
GRD - ATHIBOR - Reuters 2000 ISDA Definitions (Annex) 19 7.1(f)(iv)
GRD - ATHIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 24 7.1(1)(ii)
GRD - ATHIBOR - Telerate 2000 ISDA Definitions (Annex) 19 7.1(f)(ii)
GRD - ATHIMID 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(iv)
GRD - ATHIMID - Reference Banks 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(v)
GRD - ATHIMID - Reference Banks 2000 ISDA Definitions (Annex) 20 7.1(f)(v)
GRD – Harmonised-Non-revised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 5 1.12(i)(i)
GRD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(i)(ii)

GREASY WOOL (21 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(B)

Greek Drachma 1991 ISDA Definitions (1998 Supp.) 4 1.5(m)

Greek Drachma 1998 FX & Curr. Option Def. (Annex A) 4 4.3(w)
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Greek Drachma 2000 ISDA Definitions (Annex) 3 1.7(j)
gross cash dividend 2002 ISDA Equity Deriv. Def. 31 10.1(c)
gross cash dividend 2006 ISDA Fund Deriv. Def. 31 10.1(c)

GSAG 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(i)

GSAG ER® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(ii)

GSAG TR® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(i)

GSCI 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iii)

GSCI ER® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iv)

GSCI TR® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iii)
GST 2005 ISDA Comm. Def. (Annex) E-16 Article XIII
GTMA 2005 ISDA Comm. Def. (Annex) G-1 Article XV
GTMA Transactions 2005 ISDA Comm. Def. (Annex) G-1 Article XV
H.15 Daily Update 1991 ISDA Definitions (1998 Supp.) 52 7.3(b)
H.15 Daily Update 2000 ISDA Definitions (Annex) 44 7.2(e)
H.15 Daily Update 2006 ISDA Definitions 78 7.2(a)(ix)
H.15(519) 1991 ISDA Definitions 45 7.3(a)
H.15(519) 1991 ISDA Definitions (1998 Supp.) 52 7.3(a)
H.15(519) 2000 ISDA Definitions (Annex) 44 7.2(d)
H.15(519) 2006 ISDA Definitions 78 7.2(a)(viii)
Half-hourly 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
HDD 2005 ISDA Comm. Def. (Annex) C-3 11.15(c)
HDD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(f)
Heating Degree Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(c)

HEATING OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 20 7.1(a)(vii)
HEATING OIL - GULF COAST (PIPELINE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(v)(A)
HEATING OIL - LS NO. 2 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(vii)(E)

HEATING OIL - LS NO. 2 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(vii)(F)

HEATING OIL - NEW YORK - NYMEX 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(B)

HEATING OIL - NEW YORK - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 20 7.1(a)(vii)(B)
HEATING OIL - NEW YORK (BARGE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(C)
HEATING OIL - NEW YORK (BARGE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(C)

HEATING OIL - NEW YORK (CARGO) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(D)
HEATING OIL - NEW YORK (CARGO) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(D)

HEATING OIL - U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(A)

HEATING OIL-NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(B)
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HEATING OIL-NEW YORK (CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(C)

HEATING OIL-NEW YORK-NYMEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(A)
HEATING OIL-NO. 2 GULF COAST (PIPELINE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Heating Oil
1

-
7.1(b)(viii)(D)

HEATING OIL-NO. 2 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Heating Oil
1

-
7.1(b)(viii)(E)

Hedge Positions 2002 ISDA Equity Deriv. Def. 53 13.2(b)
Hedge Positions 2006 ISDA Fund Deriv. Def. 45 13.2(b)
Hedging Activities 2002 ISDA Equity Deriv. Def. 53 13.2(c)
Hedging Activities 2006 ISDA Fund Deriv. Def. 45 13.2(c)
Hedging Disruption 2002 ISDA Equity Deriv. Def. 48 12.9(a)(v)
Hedging Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(ix)
Hedging Party 2006 ISDA Fund Deriv. Def. 41 12.3(f)(iii)
Hedging Shares 2002 ISDA Equity Deriv. Def. 49 12.9(a)(x)
Heren 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xix)
Heren Price 2005 ISDA Comm. Def. (Annex) D-6, D-20 Article XII

Heren® Day-Ahead Index 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(3)(a)

Highest 1999 ISDA Credit Deriv. Def. 24 7.11(b)(ii)
Highest 2003 ISDA Credit Deriv. Def. 38, 39 7.5(a)(ii), 7.5(b)(ii)
HK$ 1991 ISDA Definitions 3 1.5(j)
HK$ 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)

HK$ 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)
HK$ 2000 ISDA Definitions (Annex) 3 1.7(k)
HK$ 2006 ISDA Definitions 4 1.7(k)
HKD 1991 ISDA Definitions 3 1.5(j)
HKD 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)

HKD 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)
HKD 2000 ISDA Definitions (Annex) 3 1.7(k)
HKD 2006 ISDA Definitions 4 1.7(k)
HKD - HIBOR - HIBOR 2000 ISDA Definitions (Annex) 20 7.1(g)(ii)
HKD - HIBOR - HIBOR= 1991 ISDA Definitions (1998 Supp.) 26 7.1(m)(iii)
HKD - HIBOR - HKAB 1991 ISDA Definitions 31 7.1(j)(ii)
HKD - HIBOR - HKAB 1991 ISDA Definitions (1998 Supp.) 25 7.1(m)(ii)
HKD - HIBOR - HKAB 2000 ISDA Definitions (Annex) 20 7.1(g)(iii)
HKD - HIBOR - ISDC 1991 ISDA Definitions 30 7.1(j)(i)
HKD - HIBOR - ISDC 1991 ISDA Definitions (1998 Supp.) 25 7.1(m)(i)
HKD - HIBOR - ISDC 2000 ISDA Definitions (Annex) 20 7.1(g)(i)
HKD - HIBOR - Reference Banks 1991 ISDA Definitions 31 7.1(j)(iii)
HKD - HIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 26 7.1(m)(iv)
HKD - HIBOR - Reference Banks 2000 ISDA Definitions (Annex) 21 7.1(g)(iv)
HKD-HIBOR-HIBOR= 2006 ISDA Definitions 36 7.1(g)(i)
HKD-HIBOR-HIBOR-Bloomberg 2006 ISDA Definitions 36 7.1(g)(ii)
HKD-HIBOR-HKAB 2006 ISDA Definitions 37 7.1(g)(iii)
HKD-HIBOR-HKAB-Bloomberg 2006 ISDA Definitions 37 7.1(g)(iv)
HKD-HIBOR-Reference Banks 2006 ISDA Definitions 37 7.1(g)(v)
HKD-HONIX-OIS-COMPOUND 2006 ISDA Definitions 37 7.1(g)(vi)
HKD-ISDA-Swap Rate-11:00 2006 ISDA Definitions 38 7.1(g)(vii)
HKD-ISDA-Swap Rate-4:00 2006 ISDA Definitions 38 7.1(g)(viii)
Hong Kong Dollar 1991 ISDA Definitions 3 1.5(j)
Hong Kong Dollar 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)

Hong Kong Dollar 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)
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Hong Kong Dollar 2000 ISDA Definitions (Annex) 3 1.7(k)
Hong Kong Dollar 2006 ISDA Definitions 4 1.7(k)
Hourly 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)

HRK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(k)
HUF 1991 ISDA Definitions (1998 Supp.) 4 1.5(o)

HUF 1998 FX & Curr. Option Def. (Annex A) 4 4.3(y)
HUF 2000 ISDA Definitions (Annex) 3 1.7(l)
HUF 2006 ISDA Definitions 4 1.7(l)
HUF - BUBOR - Reference Banks 2000 ISDA Definitions (Annex) 21 7.1(h)(ii)
HUF - BUBOR - Reuters 2000 ISDA Definitions (Annex) 21 7.1(h)(i)
HUF - BUIBOR - Bloomberg 1991 ISDA Definitions (1998 Supp.) 26 7.1(n)(i)
HUF - BUIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 26 7.1(n)(ii)
HUF-BUBOR-Reference Banks 2006 ISDA Definitions 38 7.1(h)(ii)
HUF-BUBOR-Reuters 2006 ISDA Definitions 38 7.1(h)(i)
Hungarian Forint 1991 ISDA Definitions (1998 Supp.) 4 1.5(o)

Hungarian Forint 1998 FX & Curr. Option Def. (Annex A) 4 4.3(y)
Hungarian Forint 2000 ISDA Definitions (Annex) 3 1.7(l)
Hungarian Forint 2006 ISDA Definitions 4 1.7(l)
Hungarian Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
HU-OMS 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
Hypothetical Investor 2006 ISDA Fund Deriv. Def. 8 1.33
Hypothetical Investor Dividend Period 2006 ISDA Fund Deriv. Def. 32 10.3(c)
Hypothetical Investor Jurisdiction 2006 ISDA Fund Deriv. Def. 8 1.34
Hypothetical Investor Paid Amount 2006 ISDA Fund Deriv. Def. 32 10.6(c)

IANs
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2
ICAP SwapPX Screen 2006 ISDA Definitions 78 7.2(a)(x)
ICE 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xx)
ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxi)
ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxii)
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxiii)
ICMA Rule Book 2006 ISDA Definitions 11 4.16(c)
ICOM 1998 FX & Curr. Option Def. 30 5.4(j)
IDR 1991 ISDA Definitions (1998 Supp.) 4 1.5(p)

IDR 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aa)
IDR 2000 ISDA Definitions (Annex) 3 1.7(m)
IDR 2006 ISDA Definitions 4 1.7(n)
IDR - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 27 7.1(o)(ii)
IDR - SOR - Reference Banks 2000 ISDA Definitions (Annex) 22 7.1(i)(ii)
IDR - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 26 7.1(o)(i)
IDR - SOR - Telerate 2000 ISDA Definitions (Annex) 21 7.1(i)(i)
IDR-IDMA-Bloomberg 2006 ISDA Definitions 43 7.1(j)(ii)
IDR-IDRFIX 2006 ISDA Definitions 43 7.1(j)(i)
IDR-SBI-Reuters 2006 ISDA Definitions 44 7.1(j)(iii)
IDR-SOR-Reference Banks 2006 ISDA Definitions 44 7.1(j)(v)
IDR-SOR-Reuters 2006 ISDA Definitions 44 7.1(j)(iv)
IE-IMS 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
IEP 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)

IEP 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)
IEP 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
IEP - DIBOR - DIBO 1991 ISDA Definitions (1998 Supp.) 27 7.1(p)(i)
IEP - DIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 27 7.1(p)(ii)
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IFEMA 1998 FX & Curr. Option Def. 30 5.4(k)

Illegality 1992 ISDA Master Agreement (M/C-C/B) 15 14
Illegality 1998 FX & Curr. Option Def. 16 5.1(c)(i)
Illegality 1999 ISDA Credit Deriv. Def. 4 1.17
Illegality 2002 ISDA Master Agreement 24 14
Illegality 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Illiquidity 1998 FX & Curr. Option Def. 18 5.1(d)(vi)
Illiquidity Valuation Date 1998 FX & Curr. Option Def. 18 5.1(d)(vi)

ILS 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ac)
ILS 2000 ISDA Definitions (Annex) 3 1.7(n)
ILS 2006 ISDA Definitions 4 1.7(o)

ILS BOIJ 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(A)

ILS FXIL 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(B)

ILS01 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(A)

ILS02 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(B)
ILS-TELBOR01-Reuters 2006 ISDA Definitions 45 7.1(k)(i)
ILS-TELBOR-Reference Banks 2006 ISDA Definitions 45 7.1(k)(ii)
Imbalance Charges 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
IMM Settlement Dates 1991 ISDA Definitions 11 4.17
IMM Settlement Dates 2000 ISDA Definitions 7 4.17
IMM Settlement Dates 2006 ISDA Definitions 13 4.17
Implied Volatility 2002 ISDA Equity Deriv. Def. 38 12.1(m)
Include Accrued Interest 1999 ISDA Credit Deriv. Def. 23 7.8(c)(i)
Include Accrued Interest 2003 ISDA Credit Deriv. Def. 4 1.14(k)
Inconvertibility/Non-Transferability 1998 FX & Curr. Option Def. 18 5.1(d)(vii)
Increased Cost of Hedging 2002 ISDA Equity Deriv. Def. 48 12.9(a)(vi)
Increased Cost of Hedging 2006 ISDA Fund Deriv. Def. 37 12.2(j)
Increased Cost of Stock Borrow 2002 ISDA Equity Deriv. Def. 49 12.9(a)(viii)

Indemnifiable Tax 1992 ISDA Master Agreement (M/C-C/B) 15 14
Indemnifiable Tax 2002 ISDA Master Agreement 25 14
Indemnification for Failure to Deliver 2002 ISDA Equity Deriv. Def. 30 9.12
Independent Amount 1994 ISDA Credit Support Annex 8 12
Index 1996 ISDA Equity Deriv. Def. 2 1.1
Index 2002 ISDA Equity Deriv. Def. 2 1.13
Index 2006 ISDA Infl. Deriv. Def. 2 1.4
Index Adjustment Event 2002 ISDA Equity Deriv. Def. 33 11.1(b)
Index Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(c)
Index Basket Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(c)
Index Basket Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(c)
Index Basket Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(c)
Index Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(c)
Index Basket Transaction 1996 ISDA Equity Deriv. Def. 1 1.6
Index Basket Transaction 2002 ISDA Equity Deriv. Def. 2 1.7
Index Cancellation 2002 ISDA Equity Deriv. Def. 33 11.1(b)(i)
Index Descriptions 2006 ISDA Infl. Deriv. Def. 2 1.12
Index Disclaimer 2002 ISDA Equity Deriv. Def. 53 13.3
Index Disruption 2002 ISDA Equity Deriv. Def. 33 11.1(b)(ii)
Index Exchange Amount 2002 ISDA Equity Deriv. Def. 14 5.3
Index Exchange Date 2002 ISDA Equity Deriv. Def. 14 5.4
Index Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(a)
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Index Modification 2002 ISDA Equity Deriv. Def. 33 11(b)(i)
Index Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(a)
Index Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(a)
Index Sponsor 2002 ISDA Equity Deriv. Def. 4 1.28
Index Sponsor 2006 ISDA Infl. Deriv. Def. 2 1.5
Index Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(a)
Index Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(a)
Index Transaction 1996 ISDA Equity Deriv. Def. 1 1.4
Index Transaction 2002 ISDA Equity Deriv. Def. 1 1.5
Index Transaction 2006 ISDA Infl. Deriv. Def. 2 1.6

Indian Rupee 1998 FX & Curr. Option Def. (Annex A) 4 4.3(z)
Indian Rupee 2006 ISDA Definitions 4 1.7(m)
Indicative Quotation 1999 ISDA Credit Deriv. Def. 35 9.9(l)
Indicative Quotation 2003 ISDA Credit Deriv. Def. 56 9.8(l)
Indirect Loan Participation 1999 ISDA Credit Deriv. Def. 9 2.19(b)(iv)
Indonesian Rupiah 1991 ISDA Definitions (1998 Supp.) 4 1.5(p)

Indonesian Rupiah 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aa)
Indonesian Rupiah 2000 ISDA Definitions (Annex) 3 1.7(m)
Indonesian Rupiah 2006 ISDA Definitions 4 1.7(n)
Initial Exchange Amount 1991 ISDA Definitions 6 4.1
Initial Exchange Amount 2000 ISDA Definitions 4 4.1
Initial Exchange Amount 2002 ISDA Equity Deriv. Def. 14 5.3
Initial Exchange Amount 2006 ISDA Fund Deriv. Def. 20 5.3
Initial Exchange Amount 2006 ISDA Definitions 7 4.1
Initial Exchange Date 1991 ISDA Definitions 5 3.4
Initial Exchange Date 2000 ISDA Definitions 3 3.4
Initial Exchange Date 2002 ISDA Equity Deriv. Def. 14 5.4
Initial Exchange Date 2006 ISDA Fund Deriv. Def. 20 5.4
Initial Exchange Date 2006 ISDA Definitions 7 3.4
Initial Observation Date 2006 ISDA Fund Deriv. Def. 11 1.49
Initial Price 1996 ISDA Equity Deriv. Def. 20 7.9
Initial Price 2002 ISDA Equity Deriv. Def. 15 5.8
Initial Price 2006 ISDA Fund Deriv. Def. 21 5.8
Initial Stock Loan Rate 2002 ISDA Equity Deriv. Def. 49 12.9(xiv)
Initiate 2001 ISDA Margin Provisions 24 5.21

INR 1998 FX & Curr. Option Def. (Annex A) 4 4.3(z)
INR 2006 ISDA Definitions 4 1.7(m)

INR RBIB 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(ii)(A)

INR01 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(ii)(A)
INR-BMK 2006 ISDA Definitions 42 7.1(i)(v)
INR-CMT 2006 ISDA Definitions 43 7.1(i)(vii)
INR-INBMK-REUTERS 2006 ISDA Definitions 42 7.1(i)(vi)
INR-MIBOR-OIS-COMPOUND 2006 ISDA Definitions 39 7.1(i)(i)
INR-MIFOR 2006 ISDA Definitions 41 7.1(i)(iii)
INR-MIOIS 2006 ISDA Definitions 42 7.1(i)(iv)
INR-MITOR-OIS-COMPOUND 2006 ISDA Definitions 40 7.1(i)(ii)
INR-Reference Banks 2006 ISDA Definitions 43 7.1(i)(viii)
Inside FERC 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(iv)

Inside FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(x)
Inside FERC 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxiv)
Insolvency 1996 ISDA Equity Deriv. Def. 30 9.6(a)(ii)
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Insolvency 2002 ISDA Equity Deriv. Def. 43 12.6(a)(ii)
Insolvency 2006 ISDA Fund Deriv. Def. 35 12.1(c)
Insolvency Filing 2002 ISDA Equity Deriv. Def. 48 12.9(a)(iv)
Institut Royal Météorologique de Belgique 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Institute of Meteorology 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)

Institute of Meteorology and Water Management 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)
Instituto de Meteorologia 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)
Instituto Nacional de Meteorologia 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)

Instrument Payments
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Instytut Meteorologii I Gospodarki Wodnej 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)

Insured Instrument
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Insured Obligor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Integral Multiple 1991 ISDA Definitions (1998 Supp.) 64 13.3, 13.4
Integral Multiple 1996 ISDA Equity Deriv. Def. 8 3.3
Integral Multiple 2000 ISDA Definitions 20 12.3, 12.4
Integral Multiple 2002 ISDA Equity Deriv. Def. 12 3.3(a)
Integral Multiple 2006 ISDA Fund Deriv. Def. 18 3.3(a)
Integral Multiple 2006 ISDA Definitions 92 13.3
Integral Multiple 2006 ISDA Definitions 93 13.4
Interest Amount 1994 ISDA Credit Support Annex 8 12
Interest Amount 2001 ISDA Margin Provisions 24 5.22
Interest Period 1994 ISDA Credit Support Annex 8 12
Interest Period 2001 ISDA Margin Provisions 25 5.23
Interest Rate 1994 ISDA Credit Support Annex 8 12
Interest Rate 2001 ISDA Margin Provisions 25 5.24
Interest Rate Swap 2000 ISDA Definitions 19 12.1(j)
Interest Rate Swap 2006 ISDA Definitions 92 13.1(j)
Interim Exchange Amount 2000 ISDA Definitions 4 4.2
Interim Exchange Amount 2006 ISDA Definitions 7 4.2
Interim Exchange Date 2000 ISDA Definitions 3 3.5
Interim Exchange Date 2006 ISDA Definitions 7 3.5
Interpolation 1991 ISDA Definitions 54 9.2
Interpolation 2000 ISDA Definitions 14 8.3
Interpolation 2006 ISDA Definitions 84 8.3
Interpretation 2002 ISDA Master Agreement 1 1
Interpretation of Certain Capitalised Terms 1998 ISDA Euro Definitions 7, 11, 12, 13 3.4, 4.5, 5.5, 6.3
Interpretation of Provisions 1999 ISDA Credit Deriv. Def. 10 2.2
Interpretation of Provisions 2003 ISDA Credit Deriv. Def. 16 2.21

Interpretation of Provisions
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (c)

Interpretation of Provisions
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.21
Interruptible 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
In-the-money 1991 ISDA Definitions (1998 Supp.) 73 18.4
In-the-Money 1996 ISDA Equity Deriv. Def. 9 3.4(c)
In-the-money 2000 ISDA Definitions 32 17.4
In-the-Money 2002 ISDA Equity Deriv. Def. 13 3.4(c)
In-the-Money 2006 ISDA Fund Deriv. Def. 19 3.4(c)
In-the-money 2006 ISDA Definitions 105 18.4
In-the-Money Amount 1997 ISDA Bullion Definitions 9 4.2(a)
In-the-Money Amount 1998 FX & Curr. Option Def. 14 3.7(c)

In-the-Money Amount 2005 ISDA Comm. Def. (Annex) B-9, D-7, D-21 10.6(b)(i), Article XII
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In-the-Money Settlement 1998 FX & Curr. Option Def. 5 1.13
Invoice 2005 ISDA Comm. Def. (Annex) H-6 Article XVI
Invoice Date 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
IPE 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(ii)

IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(iii)
IPE 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(ix)
IPE AVERAGE GASOIL 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(N)
IPE BWAVE (1) 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(6)
IPE BWAVE (2) 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(A)(7)
IPE Price 2005 ISDA Comm. Def. (Annex) D-6 Article XII
IR£ 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)

IR£ 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)
IR£ 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
Irish Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
Irish Pound 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)

Irish Pound 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)
Irish Pound 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
Irish Punt 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)

Irish Punt 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)
Irish Punt 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
IRL – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(j)(i)
ISDA 1997 ISDA Bullion Definitions 3 1.21

ISDA 1999 Credit Derivatives Definitions Memo 1

ISDA 2002 Novation Agreement User's Guide 1 Introduction
ISDA Dispute Resolution Guidelines 1999 ISDA Credit Deriv. Def. 35 10.1
ISDA Master Agreement 1991 ISDA Definitions (1998 Supp.) 70 18.2(h)
ISDA Master Agreement 1996 ISDA Equity Deriv. Def. 4 1.26
ISDA Master Agreement 1997 ISDA Bullion Definitions 3 1.2
ISDA Master Agreement 1998 FX & Curr. Option Def. 30 5.4(l)
ISDA Master Agreement 2000 ISDA Definitions 28 17.2(i)
ISDA Master Agreement 2001 ISDA Margin Provisions 25 5.25
ISDA Master Agreement 2002 ISDA Equity Deriv. Def. 5 1.41
ISDA Master Agreement 2003 ISDA Credit Deriv. Def. 60 10.10
ISDA Master Agreement 2004 Novation Definitions 3 1.12
ISDA Master Agreement 2006 ISDA Fund Deriv. Def. 7 1.28
ISDA Master Agreement 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
ISDA Master Agreement 2006 ISDA Definitions 100 18.2(i)
ISDA MTM Matrix 2006 ISDA Definitions 88 10.4
ISDA Settlement Matrix 2006 ISDA Definitions 106 19.2
ISDA Source 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)(i)
ISDA Source 2000 ISDA Definitions 27 17.2(f)(i)
ISDA Source 2006 ISDA Definitions 99 18.2(f)(i)
ISDAFIX Page 1991 ISDA Definitions (1998 Supp.) 71 18.2(m)
ISDAFIX Page 2000 ISDA Definitions 29 17.2(n)
ISDAFIX Page 2006 ISDA Definitions 102 18.2(n)
ISK – Harmonised Consumer Price Index (HICP) 2006 ISDA Infl. Deriv. Def. 6 1.12(k)(ii)
ISK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(k)(i)
ISO New England 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxv)

Israeli Shekel 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ac)
Israeli Shekel 2000 ISDA Definitions (Annex) 3 1.7(n)
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Israeli Shekel 2006 ISDA Definitions 4 1.7(o)
Issuer 1996 ISDA Equity Deriv. Def. 2 1.13
Issuer 2002 ISDA Equity Deriv. Def. 2 1.16
Italian Lira 1991 ISDA Definitions 3 1.5(k)
Italian Lira 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)

Italian Lira 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)
Italian Lira 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
Italian Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
ITL 1991 ISDA Definitions 3 1.5(k)
ITL 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)

ITL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)
ITL 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
ITL - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 30 7.1(q)(xiv)
ITL - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 30 7.1(q)(xv)

ITL – Inflation for Blue Collar Workers and
Employees–Excluding Tobacco Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(iii)

ITL – Inflation for Blue Collar Workers and
Employees–Including Tobacco Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(iv)
ITL - LIBOR - BBA 1991 ISDA Definitions 31 7.1(k)(iii)
ITL - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(iii)
ITL - LIBOR - ILIR 1991 ISDA Definitions 32 7.1(k)(iv)
ITL - LIBOR - ILIR 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(iv)
ITL - LIBOR - ITFX 1991 ISDA Definitions 31 7.1(k)(i)
ITL - LIBOR - ITFX 1991 ISDA Definitions (1998 Supp.) 27 7.1(q)(i)
ITL - LIBOR - ITFY 1991 ISDA Definitions 31 7.1(k)(ii)
ITL - LIBOR - ITFY 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(ii)
ITL - LIBOR - Reference Banks 1991 ISDA Definitions 32 7.1(k)(v)
ITL - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(vii)
ITL - MIBOR - ATIA 1991 ISDA Definitions 33 7.1(k)(viii)
ITL - MIBOR - Full Period Average 1991 ISDA Definitions 32 7.1(k)(vi)
ITL - MIBOR - Preceding Days Average 1991 ISDA Definitions 32 7.1(k)(vii)
ITL - MIBOR - Published 1991 ISDA Definitions 33 7.1(k)(ix)
ITL - RIBOR - ATIA 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(viii)
ITL - RIBOR - ATIA - Full Period Average 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(v)
ITL - RIBOR - ATIA - Preceding Days Average 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(vi)
ITL - RIBOR - Published 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xii)
ITL - RIBOR - RIBO 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xi)
ITL - RIBOR - RIBO - Full Period Average 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(ix)
ITL - RIBOR - RIBO - Preceding Days Average 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(x)
ITL - TMP - OIS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xiii)
ITL – Whole Community –Excluding Tobacco
Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(i)
ITL – Whole Community –Including Tobacco
Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(ii)
IT-SMAMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
Japan Meteorological Agency 2005 ISDA Comm. Def. (Annex) C-6 11.17(p)
Japanese Margin 2001 ISDA Margin Provisions 21 4.1(e)(ii)
Japanese Margin Received 2001 ISDA Margin Provisions 21 4.1(e)(iii)
Japanese Yen 2000 ISDA Definitions (Annex) 23 7.1(j)
Japanese Yen 2006 ISDA Definitions 4 1.7(p)

JET FUEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 21 7.1(a)(viii)
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JET FUEL - ITALY (CARGOES FOB) - PLATT'S
EUROPEAN 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(A)
JET FUEL - ITALY (CARGOES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(A)

JET FUEL - ITALY (CARGOES FOB) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(B)
JET FUEL - JET/KERO 54 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(E)

JET FUEL - JET/KERO 54 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(F)

JET FUEL - JET/KERO 55 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(viii)(G)

JET FUEL - JET/KERO 55 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(viii)(H)

JET FUEL - NEW YORK/BOSTON (BARGE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(C)
JET FUEL - NEW YORK/BOSTON (BARGE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(B)

JET FUEL - NWE (CARGOES CIF) - PLATT'S
EUROPEAN 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(D)
JET FUEL - NWE (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(C)

JET FUEL - NWE (CARGOES CIF) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(E)
JET FUEL - ROTTERDAM (BARGES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(D)

JET FUEL - ROTTERDAM (BARGES FOB) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(F)
JET FUEL - U.S. GULF COAST (PIPELINE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(G)
JET FUEL - U.S. GULF COAST (WATERBORNE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(H)
JET FUEL-ASIA-PACIFIC (KERO)-PLATTS ASIA-
PACIFIC 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(E)

JET FUEL-BARGES FOB ROTTERDAM-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(D)

JET FUEL-CARGOES CIF NWE/BASIS ARA-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(C)

JET FUEL-FOB MED (ITALY)-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-1 7.1(b)(ix)(A)
JET FUEL-JET 54 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(F)

JET FUEL-JET 54 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(G)

JET FUEL-JET 55 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(H)

JET FUEL-JET 55 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-2 7.1(b)(ix)(I)

JET FUEL-NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-1 7.1(b)(ix)(B)
Joule 2005 ISDA Comm. Def. (Annex) E-15 Article XIII
JP-JMA 2005 ISDA Comm. Def. (Annex) C-6 11.17(p)
JPY 1991 ISDA Definitions 4 1.5(t)
JPY 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)

JPY 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)
JPY 2000 ISDA Definitions (Annex) 3 1.7(o)
JPY 2006 ISDA Definitions 4 1.7(p)
JPY - ISDA - Swap Rate - 10:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(ix)
JPY - ISDA - Swap Rate - 10:00 2000 ISDA Definitions (Annex) 24 7.1(j)(x)
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JPY - ISDA - Swap Rate - 15:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(xi)
JPY - ISDA - Swap Rate - 15:00 2000 ISDA Definitions (Annex) 24 7.1(j)(xii)
JPY - LIBOR - BBA 1991 ISDA Definitions 44 7.1(t)(ii)
JPY - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(ii)
JPY - LIBOR - BBA 2000 ISDA Definitions (Annex) 23 7.1(j)(ii)
JPY - LIBOR - ISDA 1991 ISDA Definitions 43 7.1(t)(i)
JPY - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(i)
JPY - LIBOR - ISDA 2000 ISDA Definitions (Annex) 23 7.1(j)(i)
JPY - LIBOR - Reference Banks 1991 ISDA Definitions 44 7.1(t)(iii)
JPY - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(iii)
JPY - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 23 7.1(j)(iii)
JPY – Non-revised Consumer Price Index Nationwide
General Excluding Fresh Food (CPI) 2006 ISDA Infl. Deriv. Def. 6 1.12(m)(i)
JPY - TIBOR - TIBM - Reference Banks 2000 ISDA Definitions (Annex) 24 7.1(j)(viii)
JPY - TIBOR - TIBM (10 Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(iv)
JPY - TIBOR - TIBM (10 Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(iv)
JPY - TIBOR - TIBM (5 Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(v)
JPY - TIBOR - TIBM (5 Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(v)
JPY - TIBOR - TIBM (All Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(vi)
JPY - TIBOR - TIBM (All Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(vi)
JPY - TIBOR - TIBM (Reference Banks) 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(vii)
JPY - TIBOR - ZTIBOR 1991 ISDA Definitions (1998 Supp.) 51 7.1(ah)(xiii)
JPY - TIBOR - ZTIBOR 2000 ISDA Definitions (Annex) 24 7.1(j)(vii)
JPY - TSR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(xii)
JPY - TSR - Reference Banks 2000 ISDA Definitions (Annex) 25 7.1(j)(xiii)
JPY - TSR - Telerate - 10:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(viii)
JPY - TSR - Telerate - 10:00 2000 ISDA Definitions (Annex) 24 7.1(j)(ix)
JPY - TSR - Telerate - 15:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(x)
JPY - TSR - Telerate - 15:00 2000 ISDA Definitions (Annex) 24 7.1(j)(xi)
JPY-BBSF-Bloomberg-10:00 2006 ISDA Definitions 45 7.1(l)(i)
JPY-BBSF-Bloomberg-15:00 2006 ISDA Definitions 46 7.1(l)(ii)
JPY-ISDA-Swap Rate-10:00 2006 ISDA Definitions 48 7.1(l)(xv)
JPY-ISDA-Swap Rate-15:00 2006 ISDA Definitions 48 7.1(l)(xvii)
JPY-LIBOR-BBA 2006 ISDA Definitions 46 7.1(l)(iv)
JPY-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 46 7.1(l)(v)
JPY-LIBOR-FRASETT 2006 ISDA Definitions 46 7.1(l)(iii)
JPY-LIBOR-Reference Banks 2006 ISDA Definitions 46 7.1(l)(vi)
JPY-MUTANCALL-TONAR 2006 ISDA Definitions 46 7.1(l)(vii)
JPY-TIBOR-17096 2006 ISDA Definitions 49 7.1(l)(xx)
JPY-TIBOR-17097 2006 ISDA Definitions 49 7.1(l)(xxi)
JPY-TIBOR-TIBM (10 Banks) 2006 ISDA Definitions 46 7.1(l)(viii)
JPY-TIBOR-TIBM (5 Banks) 2006 ISDA Definitions 47 7.1(l)(ix)
JPY-TIBOR-TIBM (All Banks) 2006 ISDA Definitions 47 7.1(l)(x)
JPY-TIBOR-TIBM (All Banks)-Bloomberg 2006 ISDA Definitions 47 7.1(l)(xi)
JPY-TIBOR-TIBM-Reference Banks 2006 ISDA Definitions 47 7.1(l)(xiii)
JPY-TIBOR-ZTIBOR 2006 ISDA Definitions 47 7.1(l)(xii)
JPY-TONA-OIS-COMPOUND 2006 ISDA Definitions 48 7.1(l)(xix)
JPY-TSR-Reference Banks 2006 ISDA Definitions 48 7.1(l)(xviii)
JPY-TSR-Reuters-10:00 2006 ISDA Definitions 47 7.1(l)(xiv)
JPY-TSR-Reuters-15:00 2006 ISDA Definitions 48 7.1(l)(xvi)
Jurisdiction Section 2001 ISDA Margin Provisions 25 5.26

Kazakhstan Tenge 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ae)
KCBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(x)

Kenyan Shilling 1998 FX & Curr. Option Def. (Annex A) 5 4.3(af)
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KEROSENE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(ix)

KEROSENE - SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(A)

KEROSENE - SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(ix)(A)
KEROSENE - SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(B)
KEROSENE - SINGAPORE - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(C)

KEROSENE-TOCOM 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-2 7.1(b)(ix)(J)

KES 1998 FX & Curr. Option Def. (Annex A) 5 4.3(af)
kL 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(x)
Knock-in Determination Agent 2005 ISDA Comm. Defs 5 1.17
Knock-in Determination Day 2002 ISDA Equity Deriv. Def. 7 1.48
Knock-in Determination Day 2006 ISDA Fund Deriv. Def. 13 1.61
Knock-in Determination Day 2005 ISDA Comm. Defs 4 1.13
Knock-in Event 2002 ISDA Equity Deriv. Def. 6 1.44
Knock-in Event 2006 ISDA Fund Deriv. Def. 12 1.57
Knock-in Event 2005 ISDA Comm. Defs 3 1.9
Knock-in Price 2002 ISDA Equity Deriv. Def. 5 1.42
Knock-in Price 2006 ISDA Fund Deriv. Def. 11 1.55
Knock-in Price 2005 ISDA Comm. Defs 3 1.7
Knock-in Reference Fund Interest 2006 ISDA Fund Deriv. Def. 13 1.59
Knock-in Reference Price 2005 ISDA Comm. Defs 4 1.11
Knock-in Reference Security 2002 ISDA Equity Deriv. Def. 7 1.46
Knock-in Valuation Time 2002 ISDA Equity Deriv. Def. 8 1.50
Knock-in Valuation Time 2006 ISDA Fund Deriv. Def. 14 1.63
Knock-in Valuation Time 2005 ISDA Comm. Defs 5 1.15
Knock-out Determination Agent 2005 ISDA Comm. Defs 5 1.18
Knock-out Determination Day 2002 ISDA Equity Deriv. Def. 7 1.49
Knock-out Determination Day 2006 ISDA Fund Deriv. Def. 13 1.62
Knock-out Determination Day 2005 ISDA Comm. Defs 4 1.14
Knock-out Event 2002 ISDA Equity Deriv. Def. 6 1.45
Knock-out Event 2006 ISDA Fund Deriv. Def. 12 1.58
Knock-out Event 2005 ISDA Comm. Defs 4 1.10
Knock-out Price 2002 ISDA Equity Deriv. Def. 6 1.43
Knock-out Price 2006 ISDA Fund Deriv. Def. 12 1.56
Knock-out Price 2005 ISDA Comm. Defs 3 1.8
Knock-out Reference Fund Interest 2006 ISDA Fund Deriv. Def. 13 1.60
Knock-out Reference Price 2005 ISDA Comm. Defs 4 1.12
Knock-out Reference Security 2002 ISDA Equity Deriv. Def. 7 1.47
Knock-out Valuation Time 2002 ISDA Equity Deriv. Def. 8 1.51
Knock-out Valuation Time 2006 ISDA Fund Deriv. Def. 14 1.64
Knock-out Valuation Time 2005 ISDA Comm. Defs 5 1.16

Königliches Meteorologisches Institut von Belgien 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Koninklijk Meteorologisch Instituut van België 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Koninklijk Nederlands Meteorologisch Instituut 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
Korea Meteorological Administration 2005 ISDA Comm. Def. (Annex) C-6 11.17(q)

Korean Won 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ag)
Korean Won 2000 ISDA Definitions (Annex) 3 1.7(p)
Korean Won 2006 ISDA Definitions 4 1.7(q)
KR-KMA 2005 ISDA Comm. Def. (Annex) C-6 11.17(q)

KRW 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ag)
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KRW 2000 ISDA Definitions (Annex) 3 1.7(p)
KRW 2006 ISDA Definitions 4 1.7(q)
KRW – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(r)(i)

KRW KEBEY 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(iii)(A)

KRW KFTC18
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 1 4.5(a)(iii)(A)

KRW KFTC18 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(B)

KRW TELERATE 45644
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 2 4.5(a)(iii)(B)

KRW TELERTE 45644 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(C)

KRW01 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(A)

KRW02
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 1 4.5(a)(iii)(A)

KRW02 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(B)

KRW03
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 2 4.5(a)(iii)(B)
KRW-CD-3220 2006 ISDA Definitions 50 7.1(m)(ii)
KRW-CD-KSDA-Bloomberg 2006 ISDA Definitions 49 7.1(m)(i)

KRWO3 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(C)

KSCBT
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(iv)

Kuwati Dinar 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)

KWD 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)
KWH 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xi)
kWh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xi)

KZT 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)
Last Reported Value 2006 ISDA Fund Deriv. Def. 9 1.42(c)
Latest Exercise Time 1991 ISDA Definitions (1998 Supp.) 63 13.1(d)
Latest Exercise Time 1996 ISDA Equity Deriv. Def. 7 3.1(c)
Latest Exercise Time 1998 FX & Curr. Option Def. 12 3.5(f)
Latest Exercise Time 2000 ISDA Definitions 18 12.1(e)
Latest Exercise Time 2002 ISDA Equity Deriv. Def. 11 3.1(d)
Latest Exercise Time 2006 ISDA Fund Deriv. Def. 17 3.1(d)
Latest Exercise Time 2006 ISDA Definitions 91 13.1(e)
Latest Permissible Physical Settlement Date 1999 ISDA Credit Deriv. Def. 32 9.8
Latest Permissible Physical Settlement Date 2003 ISDA Credit Deriv. Def. 53 9.7

Latvian Lats 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ai)

law 1992 ISDA Master Agreement (M/C-C/B) 15 14
law 2002 ISDA Master Agreement 25 14
LBMA 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(iii)

LBMA
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(v)
LBMA 1997 ISDA Bullion Definitions 2 1.10

LBMA 2005 ISDA Comm. Def. (Annex) A-Definitions-5, B-2 7.2(b)(xi), 10.2(e)

LBP 1998 FX & Curr. Option Def. (Annex A) 5 4.3(aj)
LBP 2000 ISDA Definitions (Annex) 3 1.7(q)
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LBP 2006 ISDA Definitions 4 1.7(r)

LBP BDLX 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(ii)(A)

LBP01 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(ii)(A)

LEAD
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)
LEAD - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iv)(A)

LEAD - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(C)

LEAD - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(B)

LEAD - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(A)
LEAD - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iv)(B)
LEAD-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(C)
LEAD-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(B)
LEAD-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(A)

LEAN HOGS-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vi)(D)

LEBA 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xii)

Lebanese Pound 1998 FX & Curr. Option Def. (Annex A) 5 4.3(aj)
Lebanese Pound 2000 ISDA Definitions (Annex) 3 1.7(q)
Lebanese Pound 2006 ISDA Definitions 4 1.7(r)
Legacy Fixing Date 1998 ISDA Euro Definitions 10 4.4(m)
Legacy Fixing Time 1998 ISDA Euro Definitions 11 4.4(o)
Legacy Transaction 1998 ISDA Euro Definitions 1 1.2
Legacy Transaction Price Source Fallbacks 1998 ISDA Euro Definitions 8 4.3
Legacy Transaction Reference Banks 1998 ISDA Euro Definitions 10 4.4(h)
Lending Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xi)
Lfr 1991 ISDA Definitions 3 1.5(l)
Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)

Lfr 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)
Lfr 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)
LGLR 1997 ISDA Bullion Definitions 22 13.2
LIBOR 1998 ISDA Euro Definitions 7 3.2
Limitation on Obligations in Connection with Section
4.7

1999 ISDA Credit Deriv. Def. (Restructuring
Supp.) 4.10

Limitations on Obligations in Connection with Section
4.7 2003 ISDA Credit Deriv. Def. 34 4.9
Linear Interpolation 1991 ISDA Definitions 54 9.2
Linear Interpolation 2000 ISDA Definitions 14 8.3
Linear Interpolation 2006 ISDA Definitions 84 8.3
Lira 1991 ISDA Definitions 3 1.5(k)
Lira 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)

Lira 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)
Lira 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
Listed 1999 ISDA Credit Deriv. Def. 7 2.18(b)(vi)
Listed 2003 ISDA Credit Deriv. Def. 14 2.19(b)(i)(B)(vi)

Lithuanian Litas 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ak)

LIVE CATTLE-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(C)

LKR 1998 FX & Curr. Option Def. (Annex A) 8 4.3(be)
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LKR 2006 ISDA Definitions 5 1.7(af)
LME 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(iv)

LME
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(vi)
LME 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xiii)
Loan 1999 ISDA Credit Deriv. Def. 7 2.18(a)(v)
Loan 2003 ISDA Credit Deriv. Def. 13 2.19(a)(v)

Local Asset 1998 FX & Curr. Option Def. (Annex A) 37 4.6(b)
Local Asset Substitute--Gross 1998 FX & Curr. Option Def. 22 5.2(c)(vi)
Local Asset Substitute--Net 1998 FX & Curr. Option Def. 22 5.2(c)(vii)

Local Business Day 1992 ISDA Master Agreement (M/C-C/B) 15 14
Local Business Day 1994 ISDA Credit Support Annex 8 12
Local Business Day 1997 ISDA Bullion Definitions 3 1.20
Local Business Day 2002 ISDA Master Agreement 25 14
Local Business Day 2006 ISDA Fund Deriv. Def. 7 1.28
Local Business Day 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Local Currency Substitute 1998 FX & Curr. Option Def. 23 5.2(c)(viii)
Local Delivery Day 2002 ISDA Master Agreement 25 14
Location 2005 ISDA Comm. Def. (Annex) C-4 11.17
Lock-up Margin 2001 ISDA Margin Provisions 25 5.27
London Bullion Market Association 1997 ISDA Bullion Definitions 2 1.10
London Gold Market 1997 ISDA Bullion Definitions 2 1.12
London Gold Market 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xiv)
London Platinum and Palladium Market 1997 ISDA Bullion Definitions 2 1.11
London Silver Market 1997 ISDA Bullion Definitions 2 1.13
London Silver Market 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xv)

Loss 1992 ISDA Master Agreement (M/C-C/B) 15 14
Loss 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Loss of Stock Borrow 2002 ISDA Equity Deriv. Def. 48 12.9(a)(vii)

LPPM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(vii)
LPPM 1997 ISDA Bullion Definitions 2 1.11

LPPM 2005 ISDA Comm. Def. (Annex) A-Definitions-6, B-2 7.2(b)(xvi), 10.2(i)

LTL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ak)
LUF 1991 ISDA Definitions 3 1.5(l)
LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)

LUF 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)
LUF 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)
LUF - LUXIBOR - ISDB 1991 ISDA Definitions 33 7.1(l)(i)
LUF - LUXIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 30 7.1(r)(i)
LUF - LUXIBOR - Reference Banks 1991 ISDA Definitions 33 7.1(l)(ii)
LUF - LUXIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(r)(ii)
Luxembourg Franc 1991 ISDA Definitions 3 1.5(l)
Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)

Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)
Luxembourg Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)

LVL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ai)

MAD 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ao)
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MAD OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(iii)(A)

MAD01 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(iii)(A)
Malaysian Ringgit 1991 ISDA Definitions (1998 Supp.) 5 1.5(t)

Malaysian Ringgit 1998 FX & Curr. Option Def. (Annex A) 6 4.3(am)
Malaysian Ringgit 2000 ISDA Definitions (Annex) 3 1.7(r)
Malaysian Ringgit 2006 ISDA Definitions 4 1.7(s)
Mandatory Early Termination 1991 ISDA Definitions (1998 Supp.) 67 17.1
Mandatory Early Termination 2000 ISDA Definitions 25 16.1
Mandatory Early Termination 2006 ISDA Definitions 96 17.1
Mandatory Early Termination Date 1991 ISDA Definitions (1998 Supp.) 67 17.2
Mandatory Early Termination Date 2000 ISDA Definitions 25 16.2
Mandatory Early Termination Date 2006 ISDA Definitions 97 17.2
Manifest Error in Publication 2006 ISDA Infl. Deriv. Def. 13 2.5
Margin Business Day 2001 ISDA Margin Provisions 25 5.28
Margin Received 2001 ISDA Margin Provisions 26 5.29
Margin Required 2001 ISDA Margin Provisions 26 5.30
Market 1999 ISDA Credit Deriv. Def. 23 7.11(a)(i)
Market 2003 ISDA Credit Deriv. Def. 38 7.5(a)(i)
Market Disruption Event 2005 ISDA Comm. Defs 11 7.4(a)
Market Disruption Events 1991 ISDA Definitions 48 7.4(m)
Market Disruption Events 1991 ISDA Definitions (1998 Supp.) 57 7.4(m)
Market Disruption Events 1993 ISDA Comm. Deriv. Def. 20 7.4

Market Disruption Events
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(a)
Market Disruption Events 1996 ISDA Equity Deriv. Def. 10 4.3
Market Disruption Events 1997 ISDA Bullion Definitions 16 10.1(a)
Market Disruption Events 2002 ISDA Equity Deriv. Def. 16 6.3(a)
Market Disruption Events; Additional Market
Disruption Events 2005 ISDA Comm. Defs 11 7.4

Market Quotation 1992 ISDA Master Agreement (M/C-C/B) 15 14
Market Quotation 1999 ISDA Credit Deriv. Def. 4 1.17
Market Value 1999 ISDA Credit Deriv. Def. 22 7.7
Market Value 2003 ISDA Credit Deriv. Def. 40, 54 7.6, 9.8(j)
Mark-to-market Currency Swap 2006 ISDA Definitions 87 10.1
Master Agreement 1998 FX & Curr. Option Def. 16 5.1(c)(i)
Master Agreement 2002 ISDA Master Agreement 25 14
Matched Pair Office 1997 ISDA Bullion Definitions 10 5.2(b)
Matched Pair Office 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(ii)
Material Change in Circumstance 1998 FX & Curr. Option Def. 18 5.1(d)(viii)
Material Change in Content 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(v)

Material Change in Content
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(v)
Material Change in Content 2005 ISDA Comm. Defs 12 7.4(c)(v)
Material Change in Formula 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(iv)

Material Change in Formula
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(iv)
Material Change in Formula 2005 ISDA Comm. Defs 12 7.4(c)(iv)
Material Modification Prior to Payment Date 2006 ISDA Infl. Deriv. Def. 13 2.4
Maturity Date 1991 ISDA Definitions 5 3.5
Maturity Date 2000 ISDA Definitions 4 3.6
Maturity Date 2006 ISDA Definitions 7 3.6
Maximum Days of Disruption 1993 ISDA Comm. Deriv. Def. 24 7.6(a)
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Maximum Days of Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(a)
Maximum Days of Disruption 1997 ISDA Bullion Definitions 21 11.3(e)
Maximum Days of Disruption 1998 FX & Curr. Option Def. 30 5.4(m)
Maximum Days of Disruption 2005 ISDA Comm. Defs 17 7.6(a)
Maximum Maturity 1999 ISDA Credit Deriv. Def. 10 2.19(b)(vi)
Maximum Maturity 2003 ISDA Credit Deriv. Def. 16 2.20(b)(vi)
Maximum Notional Amount 1991 ISDA Definitions (1998 Supp.) 65 13.6
Maximum Notional Amount 2000 ISDA Definitions 20 12.6
Maximum Notional Amount 2006 ISDA Definitions 93 13.6
Maximum Number of Options 1996 ISDA Equity Deriv. Def. 8 3.3(c)
Maximum Number of Options 2002 ISDA Equity Deriv. Def. 12 3.3(d)
Maximum Number of Options 2006 ISDA Fund Deriv. Def. 18 3.3(d)

Maximum Payment Amount per Calculation Period 2005 ISDA Comm. Def. (Annex) C-2 11.12(a)
Maximum Stock Loan Rate 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xiii)
Maximum Transaction Payment Amount 2005 ISDA Comm. Def. (Annex) C-2 11.12(b)

May 2003 Supplement
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble
Megawatt Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxvi)
Member States 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Merger Date 1996 ISDA Equity Deriv. Def. 25 9.2(b)
Merger Date 2002 ISDA Equity Deriv. Def. 37 12.1(c)
Merger Event 1996 ISDA Equity Deriv. Def. 25 9.2(a)
Merger Event 2002 ISDA Equity Deriv. Def. 37 12.(b)
Merger of Reference Entity and Seller 1999 ISDA Credit Deriv. Def. 12 2.28
Merger of Reference Entity and Seller 2003 ISDA Credit Deriv. Def. 21 2.31
Merger Without Assumption 2002 ISDA Master Agreement 25 14
Met Éireann 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
Metal Bulletin 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(v)

Metal Bulletin
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(xi)

METALS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)
Météo France 2005 ISDA Comm. Def. (Annex) C-5 11.17(k)
Meteorological Office Agency of the Ministry of
Defence 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
Meteorological Service of Canada 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Meteorological Service of New Zealand 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)
Meteorologisk Institutt 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
Meteorologiska Intitutet 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
MeteoSwiss 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)

METHANOL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(x)
METHANOL - CLEAN FUELS - SPOT METHANOL
(GALLON) FOB/US GULF - CMAI

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(x)(B)

METHANOL - CLEAN FUELS - SPOT METHANOL
(TON) FOB/US GULF - CMAI

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(x)(A)

Method for Determining Deliverable Obligations 1999 ISDA Credit Deriv. Def. 8 2.19
Method for Determining Deliverable Obligations 2003 ISDA Credit Deriv. Def. 14 2.20

Method for Determining Deliverable Obligations
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (c)
Method for Determining Obligations 1999 ISDA Credit Deriv. Def. 6 2.18
Method for Determining Obligations 2003 ISDA Credit Deriv. Def. 12 2.19

Method for Determining Obligations
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (a)
Method of Adjustment 1996 ISDA Equity Deriv. Def. 23 9.1(a)
Method of Adjustment 2002 ISDA Equity Deriv. Def. 34 11.2(a)
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Method of Adjustment 2006 ISDA Fund Deriv. Def. 33 11.1(a)
Method of Averaging 2005 ISDA Comm. Defs 10 6.2(a)(ii)(C)
MetService 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)

Mexican Peso 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)
Mexican Peso 2000 ISDA Definitions (Annex) 3 1.7(s)
Mexican Peso 2006 ISDA Definitions 4 1.7(t)
Mid-Atlantic 1998 FX & Curr. Option Def. 10 3.2(b)
Mid-market 1999 ISDA Credit Deriv. Def. 22 7.6(c)
Mid-market 2003 ISDA Credit Deriv. Def. 42 7.9(c)

MILK-CLASS III-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vii)(A)

MILK-CLASS IV-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vii)(B)

MinFins
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2
Minimum Amount 1998 FX & Curr. Option Def. 31 5.4(n)
Minimum Futures Contracts 1993 ISDA Comm. Deriv. Def. 24 7.6(b)

Minimum Futures Contracts
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(b)
Minimum Notional Amount 1991 ISDA Definitions (1998 Supp.) 65 13.5
Minimum Notional Amount 2000 ISDA Definitions 20 12.5
Minimum Notional Amount 2006 ISDA Definitions 93 13.5
Minimum Number of Options 1996 ISDA Equity Deriv. Def. 8 3.3(b)
Minimum Number of Options 2002 ISDA Equity Deriv. Def. 12 3.3(c)
Minimum Number of Options 2006 ISDA Fund Deriv. Def. 18 3.3(c)
Minimum Quotation Amount 1999 ISDA Credit Deriv. Def. 25 7.13
Minimum Quotation Amount 2003 ISDA Credit Deriv. Def. 42 7.13
Minimum Transfer Amount 1994 ISDA Credit Support Annex 9 12
Minimum Transfer Amount 2001 ISDA Margin Provisions 26 5.31
Miscellaneous 2002 ISDA Master Agreement 16 9
Missing Data Day 2005 ISDA Comm. Def. (Annex) C-12 11.21(e)
MMBTU 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xii)
mmbtu 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xii)

MMBtu 2005 ISDA Comm. Def. (Annex) A-Definitions-8, E-10 7.2(c)(xii), Article XIII

MMBTU / mmbtu
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(vii)
Modified 1991 ISDA Definitions 8 4.12(a)(ii)
Modified 1997 ISDA Bullion Definitions 11 6.2(a)(ii)
Modified 1998 FX & Curr. Option Def. 4 1.2(a)(ii)
Modified 1999 ISDA Credit Deriv. Def. 5 2.11(a)(ii)
Modified 2000 ISDA Definitions 6 4.12(a)(ii)
Modified 2003 ISDA Credit Deriv. Def. 10 2.11(a)(ii)
Modified 2005 ISDA Comm. Defs 2 1.5(a)(ii)
Modified 2006 ISDA Definitions 10 4.12(a)(ii)
Modified - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(ii)
Modified Calculation Agent Adjustment 2002 ISDA Equity Deriv. Def. 40, 41 12.2(e), 12.3(d)
Modified Eligible Transferee 2003 ISDA Credit Deriv. Def. 24 2.33(f)
Modified Following 1991 ISDA Definitions 8 4.12(a)(ii)
Modified Following 1997 ISDA Bullion Definitions 11 6.2(a)(ii)
Modified Following 1998 FX & Curr. Option Def. 4 1.2(a)(ii)
Modified Following 1999 ISDA Credit Deriv. Def. 5 2.11(a)(ii)
Modified Following 2000 ISDA Definitions 6 4.12(a)(ii)
Modified Following 2003 ISDA Credit Deriv. Def. 10 2.11(a)(ii)
Modified Following 2005 ISDA Comm. Defs 2 1.5(a)(ii)
Modified Following 2006 ISDA Definitions 10 4.12(a)(ii)
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Modified Following - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(ii)
Modified Postponement 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
Modified Postponement 2002 ISDA Equity Deriv. Def. 19 6.7(c)(iii)
Modified Postponement 2006 ISDA Fund Deriv. Def. 25 6.7(c)(iii)
Modified Restructuring Maturity Limitation 2003 ISDA Credit Deriv. Def. 22 2.33(a)
Money Market Yield 1991 ISDA Definitions 47 7.4(f)
Money Market Yield 1991 ISDA Definitions (1998 Supp.) 56 7.4(f)
Money Market Yield 2000 ISDA Definitions (Annex) 48 7.3(h)
Money Market Yield 2006 ISDA Definitions 82 7.3(h)
Month 2005 ISDA Comm. Def. (Annex) E-11 Article XIII

Moral Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(ix)(B)

Moroccan Dirham 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ao)
MTBE - U.S. GULF COAST (WATERBORNE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(S)

MTBE-GULF COAST (WATERBORNE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(S)
MTM Amount 2006 ISDA Definitions 88 10.5
Multibranch Parties 2002 ISDA Master Agreement 19 10
Multiple Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.4
Multiple Exercise 1996 ISDA Equity Deriv. Def. 8 3.3(a)
Multiple Exercise 2000 ISDA Definitions 20 12.4
Multiple Exercise 2002 ISDA Equity Deriv. Def. 12 3.3(a)
Multiple Exercise 2006 ISDA Fund Deriv. Def. 18 3.3
Multiple Exercise 2006 ISDA Definitions 92 13.4

Multiple Holder Obligation
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 4.10(b)
Multiple Holder Obligation 2003 ISDA Credit Deriv. Def. 34 4.9(a)
Multiple Transaction Payment Netting 2002 ISDA Master Agreement 25 14
Multiple Transaction Payment Netting 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Multiple Valuation Dates 1999 ISDA Credit Deriv. Def. 21 7.5(b)(ii)
Multiple Valuation Dates 2003 ISDA Credit Deriv. Def. 41 7.8(b)
Multiplier 1996 ISDA Equity Deriv. Def. 4 2.1(c)
Multiplier 2002 ISDA Equity Deriv. Def. 3 1.22
Multiplier 2006 ISDA Fund Deriv. Def. 6 1.17
Multiplier 2005 ISDA Comm. Def. (Annex) I-1 17.2(d)
MWH 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)
MWh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)
mwh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)

MWH / mwh
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(viii)

MXN 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)
MXN 2000 ISDA Definitions (Annex) 3 1.7(s)
MXN 2006 ISDA Definitions 4 1.7(t)
MXN – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(n)(i)

MXN - TIIE - Banxico
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

MXN - TIIE - Reference Banks
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(ii)

MXN – Unidad de Inversion Index (UDI) 2006 ISDA Infl. Deriv. Def. 7 1.12(n)(ii)
MXN-TIIE-Banxico 2006 ISDA Definitions 51 7.1(o)(i)
MXN-TIIE-Banxico-Bloomberg 2006 ISDA Definitions 51 7.1(o)(ii)
MXN-TIIE-Reference Banks 2006 ISDA Definitions 51 7.1(o)(iii)

MXP 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)
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MXP 2000 ISDA Definitions (Annex) 3 1.7(s)
MXP 2006 ISDA Definitions 4 1.7(t)

MXP BNMX 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(A)

MXP FIXING RATE 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(B)

MXP MEX01 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(C)

MXP PUBLISHED 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(D)

MXP01 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(A)

MXP02 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(B)

MXP03 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(C)

MXP04 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(D)
MX-SMN 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)
MYR 1991 ISDA Definitions (1998 Supp.) 5 1.5(t)

MYR 1998 FX & Curr. Option Def. (Annex A) 6 4.3(am)
MYR 2000 ISDA Definitions (Annex) 3 1.7(r)
MYR 2006 ISDA Definitions 4 1.7(s)
MYR - KLIBOR - BNM 2000 ISDA Definitions (Annex) 25 7.1(k)(i)
MYR - KLIBOR - Reference Banks 2000 ISDA Definitions (Annex) 25 7.1(k)(ii)
MYR - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(s)(ii)
MYR - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 31 7.1(s)(i)
MYR-KLIBOR-BNM 2006 ISDA Definitions 50 7.1(n)(i)
MYR-KLIBOR-Reference Banks 2006 ISDA Definitions 50 7.1(n)(ii)

NAPHTHA
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(xi)
NAPHTHA - PHYSICAL MED (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(xi)(B)

NAPHTHA - PHYSICAL MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(C)

NAPHTHA - PHYSICAL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(xi)(A)

NAPHTHA - PHYSICAL ROTTERDAM (BARGES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(D)

NAPHTHA - PHYSICAL SINGAPORE - PLATT'S ASIA-
PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(E)

NAPHTHA - PHYSICAL U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(F)

NAPHTHA PHYSICAL-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(D)
NAPHTHA PHYSICAL-CARGOES CIF NWE/BASIS ARA-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(A)
NAPHTHA PHYSICAL-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(E)

NAPHTHA SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(F)
NAPHTHA-CIF MED (GENOVA/LAVERA)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(B)

NAPHTHA-FOB MED (ITALY)-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(C)
NAPHTHA-GULF COAST (WATERBORNE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(G)
NASAAC-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(Q)
NASAAC-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(R)
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NASAAC-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(P)
NASAAC-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(O)
NASDAQ 1991 ISDA Definitions 48 7.4(i)
NASDAQ 1991 ISDA Definitions (1998 Supp.) 57 7.4(i)

National Bank of Hungary Deliverable Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 2

National Bank of Hungary Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 1
National Climatic Data Center 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
national currency unit 1998 ISDA Euro Definitions 2 1.7
National Currency Unit Conversion Rates 2000 ISDA Definitions (NCU Supp.) 2 1.5
National Currency Unit(s) 2000 ISDA Definitions (NCU Supp.) 1, 2 1.1, 1.3
National Institute of Meteorology 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)
National Meteorological Service of Mexico 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)

National Oceanic and Atmospheric Administration 2005 ISDA Comm. Def. (Annex) C-7 11.17(z)
National Stock Exchange of India’s Website 2006 ISDA Definitions 78 7.2(a)(xi)
National Weather Service 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
Nationalization 1996 ISDA Equity Deriv. Def. 30 9.6(a)(i)
Nationalization 1998 FX & Curr. Option Def. 18 5.1(d)(ix)
Nationalization 2002 ISDA Equity Deriv. Def. 43 12.6(a)(i)
Nationalization 2006 ISDA Fund Deriv. Def. 34 12.1(b)
Nationalization or Insolvency 1996 ISDA Equity Deriv. Def. 30 9.6
Nationalized Assets 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Nationalized Party 1998 FX & Curr. Option Def. 21 5.2(c)(i)

NATURAL GAS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)

NATURAL GAS - ALBERTA - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(4)

NATURAL GAS - APPALACHIA (CGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(4)

NATURAL GAS - APPALACHIA (CNG) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(6)
NATURAL GAS - APPALACHIA (CNG-NORTH) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(29)

NATURAL GAS - APPALACHIA (CNG-SOUTH) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(30)

NATURAL GAS - APPALACHIA (COLUMBIA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(31)

NATURAL GAS - CANADA (DAWN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 32 7.1(a)(xii)(A)(66)

NATURAL GAS - CANADA (IROQUOIS) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(67)

NATURAL GAS - CANADA (NIAGARA) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(68)

NATURAL GAS - CANADA (NW SUMAS) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 27 7.1(a)(xii)(A)(28)
NATURAL GAS - CANADIAN BORDER (NWP) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(25)

NATURAL GAS - DEMARCATION (NNGC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(23)

NATURAL GAS - E. LOUISIANA (TETC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 39 7.1(a)(xii)(B)(32)

NATURAL GAS - E. TEXAS (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(34)

NATURAL GAS - EAST (RELIANT) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(20)

NATURAL GAS - HENRY HUB - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(2)
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NATURAL GAS - HOUSTON SHIP CHANNEL - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(64)

NATURAL GAS - ILLINOIS (NGPL) - NGI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(E)(1)
NATURAL GAS - INSIDE FERC 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(viii)(A)

NATURAL GAS - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(1)

NATURAL GAS - IOWA (NNGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(22)

NATURAL GAS - IPE - DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(1)

NATURAL GAS - IPE - Monthly
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(2)

NATURAL GAS - IPE - Monthly Index
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(3)

NATURAL GAS - KOCH (ZONE 1) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)(A)(3)

NATURAL GAS - KSCBT
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(D)(1)

NATURAL GAS - LOUISIANA (ANR) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(2)

NATURAL GAS - LOUISIANA (CGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(7)
NATURAL GAS - LOUISIANA (COLUMBIA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 24 7.1(a)(xii)(A)(7)

NATURAL GAS - LOUISIANA (FGT Z1) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(8)

NATURAL GAS - LOUISIANA (FGT Z2) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(9)

NATURAL GAS - LOUISIANA (FGT Z3) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(10)
NATURAL GAS - LOUISIANA (HENRY HUB) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(11)

NATURAL GAS - LOUISIANA (NGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(16)

NATURAL GAS - LOUISIANA (NGPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 25 7.1(a)(xii)(A)(12)

NATURAL GAS - LOUISIANA (SNGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(30)

NATURAL GAS - LOUISIANA (SONAT) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 25 7.1(a)(xii)(A)(13)
NATURAL GAS - LOUISIANA (TENN, 500 LEG) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(14)

NATURAL GAS - LOUISIANA (TENN, 800 LEG) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(15)

NATURAL GAS - LOUISIANA (TEX E., ELA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(16)

NATURAL GAS - LOUISIANA (TEX E., WLA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(17)

NATURAL GAS - LOUISIANA (TEXAS GAS SL) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(18)

NATURAL GAS - LOUISIANA (TGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(43)
NATURAL GAS - LOUISIANA (TRANSCO, St. 45) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(19)

NATURAL GAS - LOUISIANA (TRANSCO, St. 65) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(20)

NATURAL GAS - LOUISIANA NATURAL GAS WEEK
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(F)(1)

NATURAL GAS - MALIN (400 LINE) - NGI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(E)(2)
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NATURAL GAS - MID CONTINENT (NGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(19)

NATURAL GAS - MID CONTINENT (VENTURA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(71)

NATURAL GAS - MISS/ALA (TRANSCO) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 40 7.1(a)(xii)(B)(41)

NATURAL GAS - MISSISSIPPI (TRANSCO ST. 85) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(69)

NATURAL GAS - MONTHLY INDEX APPALACHIA (CNG
NORTH) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(60)

NATURAL GAS - MONTHLY INDEX APPALACHIA (CNG
SOUTH) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(61)

NATURAL GAS - MONTHLY INDEX APPALACHIA
(COLUMBIA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(62)

NATURAL GAS - MONTHLY INDEX CANADA (NW
SUMAS) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(59)

NATURAL GAS - MONTHLY INDEX KOCH (ZONE 1) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(34)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(COLUMBIA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(38)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z1) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(39)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z2) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(40)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z3) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(41)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(HENRY HUB) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(42)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(NGPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(43)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(SONAT) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(44)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TENN, 500 LEG) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(45)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TENN, 800 LEG) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(46)

NATURAL GAS - MONTHLY INDEX LOUISIANA (TEX
E., ELA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(48)

NATURAL GAS - MONTHLY INDEX LOUISIANA (TEX
E., WLA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(47)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TEXAS GAS SL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(49)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TRANSCO, ST. 45) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(51)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TRANSCO, ST. 65) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(50)

NATURAL GAS - MONTHLY INDEX NEW MEXICO
(SAN JUAN) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(57)

NATURAL GAS - MONTHLY INDEX NGPL (STX) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(35)

NATURAL GAS - MONTHLY INDEX OKLAHOMA (ANR)
- GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(52)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(NGPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(53)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(NORTHERN) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(55)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(PEPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(56)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(RELIANT) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(54)
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NATURAL GAS - MONTHLY INDEX ROCKIES (KERN) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(58)

NATURAL GAS - MONTHLY INDEX TEXAS EASTERN
(ETX) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(32)

NATURAL GAS - MONTHLY INDEX TEXAS EASTERN
(STX) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(36)

NATURAL GAS - MONTHLY INDEX TEXAS GAS
(ENTIRE Z1) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(33)

NATURAL GAS - MONTHLY INDEX TRANSCO ZONE 1
(ST 30) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(37)

NATURAL GAS - NATURAL GAS WEEK 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(viii)(B)
NATURAL GAS - NEW MEXICO (SAN JUAN) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(26)

NATURAL GAS - NGPL (STX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(4)
NATURAL GAS - NORTHEAST (IROQUOIS Z2) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(72)

NATURAL GAS - NORTHEAST (TETCO M-3) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(73)

NATURAL GAS - NORTHEAST (TRANSCO Z6) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(74)

NATURAL GAS - NORTHEAST (TRANSCO Z6, NON-
NY) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 34 7.1(a)(xii)(A)(75)

NATURAL GAS - NYMEX 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(viii)(C)

NATURAL GAS - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(1)

NATURAL GAS - OKLAHOMA (ANR) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(21)

NATURAL GAS - OKLAHOMA (ANR) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(3)

NATURAL GAS - OKLAHOMA (NGPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(22)
NATURAL GAS - OKLAHOMA (NORTHERN) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(24)

NATURAL GAS - OKLAHOMA (ONG) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(27)

NATURAL GAS - OKLAHOMA (PEPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(25)

NATURAL GAS - OKLAHOMA (RELIANT) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(23)

NATURAL GAS - PERMIAN BASIN - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(3)
NATURAL GAS - PERMIAN BASIN (EL PASO) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(63)

NATURAL GAS - PERMIAN BASIN (EL PASO) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 35 7.1(a)(xii)(B)(8)

NATURAL GAS - PERMIAN BASIN (TPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 40 7.1(a)(xii)(B)(42)

NATURAL GAS - ROCKIES (KERN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 27 7.1(a)(xii)(A)(27)
NATURAL GAS - ROCKIES (NORTHWEST) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(65)

NATURAL GAS - ROCKY MOUNTAINS (CIGC) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 34 7.1(a)(xii)(B)(5)

NATURAL GAS - ROCKYMTNS (NWP) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(26)
NATURAL GAS - ROCKYMTNS (QUESTAR) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 38 7.1(a)(xii)(B)(29)

NATURAL GAS - S. LOUISIANA (HENRY HUB) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(50)
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NATURAL GAS - S. LOUISIANA/EAST SIDE (KOCH) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 36 7.1(a)(xii)(B)(14)

NATURAL GAS - S. TEXAS (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(35)

NATURAL GAS - SAN JUAN (EL PASO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(9)
NATURAL GAS - SOUTH TEXAS (NGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 36 7.1(a)(xii)(B)(18)

NATURAL GAS - TEX/OKL MAINLINE (PEPL) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 38 7.1(a)(xii)(B)(28)

NATURAL GAS - TEX/OKL/KAN (NNGC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(24)

NATURAL GAS - TEX/OKL/KAN (WGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(46)

NATURAL GAS - TEXAS (HSC/BEAUMONT) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(47)

NATURAL GAS - TEXAS (KOCH) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(15)

NATURAL GAS - TEXAS (PG&E) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(45)

NATURAL GAS - TEXAS (TGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(44)

NATURAL GAS - TEXAS (TGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(31)

NATURAL GAS - TEXAS EASTERN (ETX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)(A)(1)

NATURAL GAS - TEXAS EASTERN (STX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(5)
NATURAL GAS - TEXAS GAS (ENTIRE Z1) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xii)(A)(2)

NATURAL GAS - TEXOK (NGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(17)
NATURAL GAS - TRANSCO ZONE 1 (ST 30) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 24 7.1(a)(xii)(A)(6)

NATURAL GAS - UK - OCM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(1)

NATURAL GAS - UK DAY -AHEAD INDEX - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(4)

NATURAL GAS - UK NBP - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(2)

NATURAL GAS - UK NBP - PLATT'S ENGR
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(7)

NATURAL GAS - UK NBP MONTHLY - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(6)

NATURAL GAS - UK NBP MONTHLY - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(5)

NATURAL GAS - UK WITHIN DAY - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(3)
NATURAL GAS - W. LOUISIANA (TETC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 39 7.1(a)(xii)(B)(33)

NATURAL GAS - W. TEXAS (WAHA) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(51)

NATURAL GAS - WEST (RELIANT) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(21)

NATURAL GAS - WEST COAST (MALIN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(70)

NATURAL GAS - WYOMING (KERN) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(13)

NATURAL GAS - ZONE 1 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(10)
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NATURAL GAS - ZONE 1 (TGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(36)

NATURAL GAS - ZONE 1 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(38)

NATURAL GAS - ZONE 2 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(11)

NATURAL GAS - ZONE 2 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(39)

NATURAL GAS - ZONE 3 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(12)

NATURAL GAS - ZONE 3 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(40)

NATURAL GAS - ZONE 6 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(49)

NATURAL GAS - ZONE M-3 (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(48)

NATURAL GAS - ZONE SL (TGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(37)

Natural Gas Liquids
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)
Natural Gas Week 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(vi)

Natural Gas Week
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(xii)
Natural Gas Week 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxvii)

NATURAL GAS-AECO ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(a)

NATURAL GAS-AECO C/NIT (C$/GJ)-CANADIAN GAS
PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(a)

NATURAL GAS-AECO C/NIT (US$/MMBTU)-
CANADIAN GAS REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(b)

NATURAL GAS-ALBERTA NATURAL GAS CO. & PG&E
GAS TRANSMISSIONS-NORTHWEST INTERCONNECT
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(5)(b)

NATURAL GAS-ALBERTA, NOVA INVENTORY
TRANSFER (AECO)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(5)(a)

NATURAL GAS-ALGONQUIN CITY GATES-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(kkk)

NATURAL GAS-ALGONQUIN CITYGATES-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(a)

NATURAL GAS-ALGONQUIN CITY-GATES-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(bbb)

NATURAL GAS-ALGONQUIN GAS TRANSMISSIONS
CO.-CITYGATES-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(c)

NATURAL GAS-ALLIANCE DELIVERED-ICE/10X DAILY
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(b)

NATURAL GAS-ALLIANCE PIPELINE CO.-INTO
INTERSTATES (ANR, NICOR, NGPL, MIDWESTERN,
UDEL, VECTOR)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(d)
NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPELINE CO.-SE TRANSMISSION & GATHERING
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(e)
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NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPELINE CO.-SW POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(f)
NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPLELINE CO.-SE GATHERING POOL-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(g)

NATURAL GAS-ANR ML 7-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(bbb)

NATURAL GAS-ANR ML 7-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(eee)

NATURAL GAS-ANR-SE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(c)

NATURAL GAS-ANR-SW-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(d)

NATURAL GAS-APPALACHIA (COLUMBIA GAS)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(ff)

NATURAL GAS-APPALACHIA (COLUMBIA GAS)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(e)

NATURAL GAS-APPALACHIA (DOMINION)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(g)

NATURAL GAS-APPALACHIA (DOMINION, NORTH
POINT)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(dd)

NATURAL GAS-APPALACHIA (DOMINION, SOUTH
POINT)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(ee)

NATURAL GAS-CALIFORNIA MALIN-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(b)

NATURAL GAS-CALIFORNIA PG&E CITYGATE-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(8)(e)

NATURAL GAS-CALIFORNIA SOCAL-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(d)

NATURAL GAS-CANADIAN BORDER (NWPL)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(y)

NATURAL GAS-CANADIAN GAS (DAWN)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(uu)

NATURAL GAS-CANADIAN GAS (IROQUOIS)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(tt)

NATURAL GAS-CANADIAN GAS (KINGSGATE)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(vv)

NATURAL GAS-CANADIAN GAS (NORTHWEST
SUMAS)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(cc)

NATURAL GAS-CARTHAGE HUB-TAILGATE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(h)
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NATURAL GAS-CARTHAGE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(e)

NATURAL GAS-CEGT-EAST-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(f)

NATURAL GAS-CEGT-WEST-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(g)
NATURAL GAS-CENTERPOINT ENERGY GAS
TRANSMISSION CO.-EAST (GENERIC-NORTH,
SOUTH OR FLEX)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(j)

NATURAL GAS-CENTERPOINT-WEST (GENERIC-W1
OR W2)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(i)

NATURAL GAS-CG-MAINLINE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(h)

NATURAL GAS-CG-ONSHORE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(i)

NATURAL GAS-CHEYENNE HUB-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(k)

NATURAL GAS-CHEYENNE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(j)

NATURAL GAS-CHICAGO CITY-GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(hhh)

NATURAL GAS-CHICAGO CITYGATE-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(c)

NATURAL GAS-CHICAGO CITYGATES-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(k)

NATURAL GAS-CHICAGO CITY-GATES-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(hhh)

NATURAL GAS-CIG-MAINLINE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(l)

NATURAL GAS-COL GAS TCO-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(m)

NATURAL GAS-COLORADO INTERSTATE GAS
COMPANY-MAINLINE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(l)

NATURAL GAS-COLUMBIA GAS CO.-TCO POOL
(APPALACHIA)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(m)

NATURAL GAS-COLUMBIA GULF TRANSMISSION CO.-
MAINLINE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(n)

NATURAL GAS-COLUMBIA GULF TRANSMISSION CO.-
ONSHORE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(o)

NATURAL GAS-CONSUMERS ENERGY CITYGATE-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(p)
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-

NATURAL GAS-CONSUMERS-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(n)

NATURAL GAS-DAILY-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(a)

NATURAL GAS-DAWN ONTARIO-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(fff)

NATURAL GAS-DAWN-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(o)

NATURAL GAS-DEMARCATION (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(w)

NATURAL GAS-DEMARC-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(p)

NATURAL GAS-DOMINION-SOUTH POINT-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(q)

NATURAL GAS-DOMINION-SOUTH-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(q)

NATURAL GAS-DRACUT-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(fff)

NATURAL GAS-DRACUT-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(r)

NATURAL GAS-E. LOUISIANA (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(ff)

NATURAL GAS-E. TEXAS (HOUSTON SHIP CHANNEL)
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(tt)

NATURAL GAS-E. TEXAS (KATY)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(uu)

NATURAL GAS-E. TEXAS (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(hh)

NATURAL GAS-EAST (RELIANT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(t)

NATURAL GAS-EAST TEXAS (CARTHAGE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas -North America-

8 7.1(b)(xii)(B)(2)(ii)

NATURAL GAS-EAST TEXAS (MRT MAINLINE)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas -North America-

9 7.1(b)(xii)(B)(2)(jj)

NATURAL GAS-EAST TEXAS (NGPL TEXOK)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-9 7.1(b)(xii)(B)(2)(kk)

NATURAL GAS-EL PASO-KEYSTONE POOL-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(r)

NATURAL GAS-EL PASO-SAN JUAN BASIN, BLANCO
POOL (NON-BONDAD)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(s)

NATURAL GAS-EMERSON ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(c)

92



International Swaps and Derivatives Association, Inc.

NATURAL GAS-EMPRESS ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(b)

NATURAL GAS-EP-PERMIAN (KEYSTONE POOL,
WAHA POOL)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(t)

NATURAL GAS-EP-SAN JUAN-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(t)

NATURAL GAS-FGT-Z2-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(u)

NATURAL GAS-FGT-Z3-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(v)

NATURAL GAS-FLORIDA GAS TRANSMISSION-ZONE
2-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(u)

NATURAL GAS-FLORIDA GAS TRANSMISSION-ZONE
3-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(v)

NATURAL GAS-HENRY HUB-NYMEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(10)(b)

NATURAL GAS-HENRY HUB-TAILGATE, LOUISIANA-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(w)

NATURAL GAS-HENRY-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(w)

NATURAL GAS-HOUSTON SHIP CHANNEL-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(ll)

NATURAL GAS-HOUSTON SHIP CHANNEL-HOUSTON
PIPE LINE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(x)

NATURAL GAS-HOUSTON SHIP CHANNEL-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(x)

NATURAL GAS-HUNTINGDON/SUMAS-ICE/10X
DAILY--NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(y)

NATURAL GAS-IPE-NBP NATURAL GAS INDEX-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(c)

NATURAL GAS-IROQUOIS ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(9)(g)

NATURAL GAS-IROQUOIS ZONE 2-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13
7.1(b)(xii)(B)(2)(mmm

)

NATURAL GAS-IROQUOIS-Z2-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(z)

NATURAL GAS-IROQUOIS-ZONE 1-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(y)

NATURAL GAS-IROQUOIS-ZONE 2-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(z)
NATURAL GAS-KATY (EXXON, OASIS, LONESTAR
INTA/INTER, PPM STORAGE (INJ/WD)-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(aa)

93



International Swaps and Derivatives Association, Inc.

NATURAL GAS-KATY-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(mm)

NATURAL GAS-KATY-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(aa)
NATURAL GAS-KERN RIVER GAS TRANSMISSION CO-
ON SYSTEM DELIVERY (NON-WHEELER, NON-
KRAMER JUNCTION, NON-DAGGETT)-ICE/10X
MONTHLY

-

2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(bb)

NATURAL GAS-KERN RIVER GAS TRANSMISSION-ON
SYSTEM RECEIPT-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(cc)

NATURAL GAS-KINGSGATE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(bb)

NATURAL GAS-KRGT-DEL POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(cc)

NATURAL GAS-KRGT-REC POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(dd)

NATURAL GAS-LOUISIANA (ANR)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(oo)

NATURAL GAS-LOUISIANA (ANR)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(c)

NATURAL GAS-LOUISIANA (COLUMBIA GULF
MAINLINE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(g)

NATURAL GAS-LOUISIANA (COLUMBIA GULF)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-3 7.1(b)(xii)(B)(2)(f)

NATURAL GAS-LOUISIANA (COLUMBIA GULF)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(h)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 1)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(h)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 2)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(i)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 3)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(j)

NATURAL GAS-LOUISIANA (HENRY HUB)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-4 7.1(b)(xii)(B)(2)(k)

NATURAL GAS-LOUISIANA (NGPL)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-5 7.1(b)(xii)(B)(2)(l)

NATURAL GAS-LOUISIANA (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(p)

NATURAL GAS-LOUISIANA (SOUTHERN NATURAL)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(m)

NATURAL GAS-LOUISIANA (SOUTHERN NATURAL)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(dd)

94



International Swaps and Derivatives Association, Inc.

NATURAL GAS-LOUISIANA (TENNESSEE 500 LEG)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(a)

NATURAL GAS-LOUISIANA (TENNESSEE 800 LEG)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(b)

NATURAL GAS-LOUISIANA (TENNESSEE, 500 LEG)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(n)

NATURAL GAS-LOUISIANA (TENNESSEE, 800 LEG)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(o)

NATURAL GAS-LOUISIANA (TEXAS EASTERN, ELA)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(p)

NATURAL GAS-LOUISIANA (TEXAS EASTERN, WLA)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(q)

NATURAL GAS-LOUISIANA (TEXAS GAS ZONE SL)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(r)

NATURAL GAS-LOUISIANA (TRANSCO ZONE 2)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(s)

NATURAL GAS-LOUISIANA (TRANSCO ZONE 3)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(t)

NATURAL GAS-LOUISIANA (TRUNKLINE ELA)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(pp)

NATURAL GAS-LOUISIANA (TRUNKLINE WLA) -GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(qq)

NATURAL GAS-LOUISIANA (TRUNKLINE)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(qq)

NATURAL GAS-LOUISIANA-NATURAL GAS WEEK 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(7)(a)

NATURAL GAS-MALIN-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(ee)
NATURAL GAS-MARITIMES & TENNESSEE GAS
PIPELINE CO.-DRACUT INTERCONNECT-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(dd)

NATURAL GAS-MICH CON CITY GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(iii)

NATURAL GAS-MICH CON CITY-GATE-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(ddd)

NATURAL GAS-MICHCON-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(ff)

NATURAL GAS-MICHIGAN CONSOLIDATED
CITYGATE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(ee)

NATURAL GAS-MIDCONTINENT (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(s)
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NATURAL GAS-MIDCONTINENT (NGPL)-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(a)

NATURAL GAS-MISS/ALA (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(oo)

NATURAL GAS-MISSISSIPPI (MAINLINE)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(aaa)

NATURAL GAS-MONTHLY INDEX ALGONQUIN CITY-
GATES-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(bbb)

NATURAL GAS-MONTHLY INDEX ANR ML 7-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(eee)

NATURAL GAS-MONTHLY INDEX APPALACHIA
(COLUMBIA GAS)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(e)

NATURAL GAS-MONTHLY INDEX APPALACHIA
(DOMINION)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(g)

NATURAL GAS-MONTHLY INDEX CANADIAN BORDER
(NWPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(y)

NATURAL GAS-MONTHLY INDEX CHICAGO CITY-
GATES-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(hhh)

NATURAL GAS-MONTHLY INDEX DAWN ONTARIO-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(fff)

NATURAL GAS-MONTHLY INDEX DEMARCATION
(NNG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(w)

NATURAL GAS-MONTHLY INDEX E. LOUISIANA
(TETCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ff)
NATURAL GAS-MONTHLY INDEX E. TEXAS
(HOUSTON SHIP CHANNEL)-GAS DAILY PRICE
GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(tt)

NATURAL GAS-MONTHLY INDEX E. TEXAS (KATY)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(uu)

NATURAL GAS-MONTHLY INDEX E. TEXAS (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(hh)

NATURAL GAS-MONTHLY INDEX EAST (RELIANT)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(t)

NATURAL GAS-MONTHLY INDEX LOUISIANA (ANR)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(c)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(COLUMBIA GULF)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(h)

NATURAL GAS-MONTHLY INDEX LOUISIANA (NGPL)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(p)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(SOUTHERN NATURAL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(dd)
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NATURAL GAS-MONTHLY INDEX LOUISIANA
(TENNESSEE 500 LEG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(a)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(TENNESSEE 800 LEG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(b)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(TRUNKLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(qq)

NATURAL GAS-MONTHLY INDEX MICH CON CITY-
GATE-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(ddd)

NATURAL GAS-MONTHLY INDEX MIDCONTINENT
(NGPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(s)

NATURAL GAS-MONTHLY INDEX MISS/ALA
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(oo)

NATURAL GAS-MONTHLY INDEX MISSISSIPPI
(MAINLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(aaa)

NATURAL GAS-MONTHLY INDEX NIAGARA-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(ggg)

NATURAL GAS-MONTHLY INDEX OKLAHOMA (ANR)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(d)

NATURAL GAS-MONTHLY INDEX OKLAHOMA (ONG)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(aa)

NATURAL GAS-MONTHLY INDEX PERMIAN BASIN (EL
PASO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(i)

NATURAL GAS-MONTHLY INDEX PERMIAN BASIN
(TRANSWESTERN)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(pp)

NATURAL GAS-MONTHLY INDEX ROCKIES/NW
(STANFIELD)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(jjj)

NATURAL GAS-MONTHLY INDEX ROCKIES/NW NOVA
(AECO-C)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(iii)

NATURAL GAS-MONTHLY INDEX ROCKY MOUNTAINS
(CIGC)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(f)

NATURAL GAS-MONTHLY INDEX ROCKY MOUNTAINS
(QUESTAR)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(cc)

NATURAL GAS-MONTHLY INDEX ROCKYMTNS
(NWPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(z)

NATURAL GAS-MONTHLY INDEX S. LOUISIANA
(HENRY HUB)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(yy)

NATURAL GAS-MONTHLY INDEX S. LOUISIANA/EAST
SIDE (GULF SOUTH)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(o)

NATURAL GAS-MONTHLY INDEX S. TEXAS (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ii)
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NATURAL GAS-MONTHLY INDEX SAN JUAN BASIN
(EL PASO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(j)

NATURAL GAS-MONTHLY INDEX SOUTH TEXAS
(NGPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(r)

NATURAL GAS-MONTHLY INDEX TEX/OKL MAINLINE
(PEPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(bb)

NATURAL GAS-MONTHLY INDEX TEX/OKLA/KAN
(NNG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(x)

NATURAL GAS-MONTHLY INDEX TEX/OKLA/KAN
(SOUTHERN)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(ss)

NATURAL GAS-MONTHLY INDEX TEXAS (TENNESSEE
ZONE 0)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ee)

NATURAL GAS-MONTHLY INDEX TEXAS
(TRUNKLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(rr)

NATURAL GAS-MONTHLY INDEX TEXOK (NGPL)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(q)

NATURAL GAS-MONTHLY INDEX VENTURA (NNG)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(v)

NATURAL GAS-MONTHLY INDEX W. LOUISIANA
(TETCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(gg)

NATURAL GAS-MONTHLY INDEX W. TEXAS (WAHA)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(zz)

NATURAL GAS-MONTHLY INDEX WEST (RELIANT)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(u)

NATURAL GAS-MONTHLY INDEX WYOMING (KERN
RIVER)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(n)

NATURAL GAS-MONTHLY INDEX ZONE 1 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(k)

NATURAL GAS-MONTHLY INDEX ZONE 1 (TGT)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(jj)

NATURAL GAS-MONTHLY INDEX ZONE 1 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(ll)

NATURAL GAS-MONTHLY INDEX ZONE 2 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(l)

NATURAL GAS-MONTHLY INDEX ZONE 2 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(mm)

NATURAL GAS-MONTHLY INDEX ZONE 3 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(m)

NATURAL GAS-MONTHLY INDEX ZONE 3 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(nn)
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NATURAL GAS-MONTHLY INDEX ZONE 6 DELIVERED
(TENNESSEE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(ccc)

NATURAL GAS-MONTHLY INDEX ZONE 6 NON-NY
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(xx)

NATURAL GAS-MONTHLY INDEX ZONE 6 NY
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(ww)

NATURAL GAS-MONTHLY INDEX ZONE M-3 (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(vv)

NATURAL GAS-MONTHLY INDEX ZONE SL (TGT)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(kk)

NATURAL GAS-MONTHLY-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(b)

NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA, SOUTH TEXAS POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(jj)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-AMARILLO POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(ff)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-LOUISIANA POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(gg)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-MID-CONTINENT POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(hh)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-TXOK EAST POOL (GULF COAST)-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(ii)

NATURAL GAS-NBP MONTHLY-HEREN 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(b)

NATURAL GAS-NBP-DAY AHEAD AND WEEKEND
UNWEIGHTED AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(c)

NATURAL GAS-NBP-DAY AHEAD AND WEEKEND
UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(c)

NATURAL GAS-NBP-DAY AHEAD INDEX-HEREN 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(3)(a)

NATURAL GAS-NBP-DAY AHEAD-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(a)

NATURAL GAS-NBP-MONTH AHEAD UNWEIGHTED
AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(b)

NATURAL GAS-NBP-PLATTS ENGR 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(6)(a)

NATURAL GAS-NEW MEXICO (EL PASO, BONDAD)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(aa)

NATURAL GAS-NEW MEXICO (EL PASO, SAN JUAN)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(z)

NATURAL GAS-NGPL (NICOR, NIPSCO, PGLC
CITYGATE), NBPL-NICOR-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(kk)

NATURAL GAS-NGPL AMARILLO-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ccc)

99



International Swaps and Derivatives Association, Inc.

NATURAL GAS-NGPL IOWA-ILL-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ddd)

NATURAL GAS-NGPL STX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(c)

NATURAL GAS-NGPL-AMARILLO-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(gg)

NATURAL GAS-NGPL-LA POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(hh)

NATURAL GAS-NGPL-MIDCONT-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(ii)

NATURAL GAS-NGPL-STX-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(jj)

NATURAL GAS-NGX AECO "C"/NIT (C$/GJ)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(i)

NATURAL GAS-NGX AECO "C"/NIT (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(j)

NATURAL GAS-NGX AECO (C$/GJ)-CANADIAN GAS
PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(e)

NATURAL GAS-NGX AECO (US$/MMBTU)-CANADIAN
GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(f)

NATURAL GAS-NGX EMPRESS (C$/GJ)-CANADIAN
GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(c)

NATURAL GAS-NGX EMPRESS (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(d)

NATURAL GAS-NGX UNION DAWN (C$/GJ)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(g)

NATURAL GAS-NGX UNION DAWN (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(h)

NATURAL GAS-NIAGARA ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(9)(f)

NATURAL GAS-NIAGARA-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(ggg)

NATURAL GAS-NNG DEMARCATION-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(yy)

NATURAL GAS-NNG TX-OKLA-KAN-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(eee)

NATURAL GAS-NNG VENTURA-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(xx)
NATURAL GAS-NORTHERN NATURAL GAS &
NORTHERN BORDER (TRANSFER POINT) AT
VENTURA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(mm)
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NATURAL GAS-NORTHERN NATURAL GAS-
DEMARCATION-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(ll)

NATURAL GAS-NORTHWEST PIPELINE CORP.-ROCKY
MOUNTAIN POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(nn)

NATURAL GAS-NORTHWEST PIPELINE CORP.-
WYOMING POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(oo)

NATURAL GAS-NWP-ROCKY MTN-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(ll)

NATURAL GAS-NWP-WYOMING-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(mm)

NATURAL GAS-NYMEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(10)(a)

NATURAL GAS-OCM 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(5)(a)

NATURAL GAS-OKLAHOMA (ANR)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-6 7.1(b)(xii)(B)(2)(u)

NATURAL GAS-OKLAHOMA (ANR)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(d)

NATURAL GAS-OKLAHOMA (NGPL)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-6 7.1(b)(xii)(B)(2)(v)

NATURAL GAS-OKLAHOMA (ONG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(aa)

NATURAL GAS-OKLAHOMA (PANHANDLE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-7 7.1(b)(xii)(B)(2)(y)

NATURAL GAS-OKLAHOMA (RELIANT EAST)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(w)

NATURAL GAS-OKLAHOMA (RELIANT WEST)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(x)

NATURAL GAS-ONEOK GAS TRANSPORTATION-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(pp)

NATURAL GAS-ONEOK-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(nn)

NATURAL GAS-OPAL PLANT TAILGATE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(qq)

NATURAL GAS-OPAL-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(oo)

NATURAL GAS-PACIFIC GAS TRANSMISSION-MALIN
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(ss)

NATURAL GAS-PACIFIC GAS TRANSMISSION-
STANFIELD POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(rr)

NATURAL GAS-PANHANDLE EASTERN PIPE LINE CO.-
POOL GAS-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(tt)
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NATURAL GAS-PANHANDLE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(pp)

NATURAL GAS-PERMIAN BASIN (EL PASO)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(gg)

NATURAL GAS-PERMIAN BASIN (EL PASO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(i)

NATURAL GAS-PERMIAN BASIN (TRANSWESTERN)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(pp)

NATURAL GAS-PERMIAN BASIN (WAHA)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-8 7.1(b)(xii)(B)(2)(hh)

NATURAL GAS-PG&E CITY-GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(jjj)

NATURAL GAS-PG&E MALIN-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(aaa)

NATURAL GAS-PG&E-CITYGATE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(qq)

NATURAL GAS-PG&E-CITYGATE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(uu)

NATURAL GAS-PG&E-TOPOCK-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(vv)

NATURAL GAS-ROCKIES (KERN RIVER, OPAL PLANT)
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(bb)

NATURAL GAS-ROCKIES (QUESTAR RM)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(ss)

NATURAL GAS-ROCKIES (STANFIELD ORE.)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(rr)

NATURAL GAS-ROCKIES/NW (STANFIELD)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(jjj)

NATURAL GAS-ROCKIES/NW NOVA (AECO-C)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(iii)

NATURAL GAS-ROCKY MOUNTAINS (CIGC)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(f)

NATURAL GAS-ROCKY MOUNTAINS (QUESTAR)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(cc)

NATURAL GAS-ROCKYMTNS (NWPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(z)

NATURAL GAS-S. LOUISIANA (HENRY HUB)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(yy)

NATURAL GAS-S. LOUISIANA/EAST SIDE (GULF
SOUTH)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(o)
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NATURAL GAS-S. TEXAS (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(ii)

NATURAL GAS-SAN JUAN BASIN (EL PASO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(j)

NATURAL GAS-SOCAL BORDER-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(rr)

NATURAL GAS-SOCAL GAS-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(zz)

NATURAL GAS-SONAT-T1-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(ss)

NATURAL GAS-SOUTH TEXAS (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(r)

NATURAL GAS-SOUTHERN CALIFORNIA BORDER
(EHRENBERG,TOPOCK,NEEDLES,WHEELER,KRS,STO
R/PROD,KRAMER)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(ww)

NATURAL GAS-SOUTHERN NATURAL GAS CO.-TIER 1
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(xx)

NATURAL GAS-STANFIELD-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(tt)

NATURAL GAS-STATION #2 ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(d)

NATURAL GAS-STATION 2-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(uu)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
0-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(yy)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
6, 200 LINE (DELIVERED)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(zz)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
L, 500 LEG POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(aaa)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
L, 800 LEG POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(bbb)

NATURAL GAS-TENNESSEE ZONE 0-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(nn)

NATURAL GAS-TENNESSEE ZONE 6-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(lll)

NATURAL GAS-TETCO M-3-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ggg)

NATURAL GAS-TETCO-ELA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(vv)

NATURAL GAS-TETCO-M1-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(ww)
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NATURAL GAS-TETCO-M3-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(xx)

NATURAL GAS-TETCO-STX-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(yy)

NATURAL GAS-TETCO-WLA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(zz)

NATURAL GAS-TEX/OKL MAINLINE (PEPL)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(bb)

NATURAL GAS-TEX/OKLA/KAN (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(x)

NATURAL GAS-TEX/OKLA/KAN (SOUTHERN)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(ss)

NATURAL GAS-TEXAS (TENNESSEE ZONE 0)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(ee)

NATURAL GAS-TEXAS (TRUNKLINE)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(rr)

NATURAL GAS-TEXAS EASTERN ETX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(a)

NATURAL GAS-TEXAS EASTERN STX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(d)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- EAST LA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(ddd)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- M1 30 & 24 INCH-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(eee)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- WEST LA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(fff)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.-SOUTH TEXAS ZONE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(ggg)

NATURAL GAS-TEXAS EASTERN-M3 ZONE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(ccc)

NATURAL GAS-TEXAS GAS TRANSMISSION CORP.-
ZONE 1 FT POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(hhh)

NATURAL GAS-TEXAS GAS TRANSMISSION CORP.-
ZONE SL FT POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(iii)

NATURAL GAS-TEXAS GAS ZONE 1-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(b)

NATURAL GAS-TEXOK (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(q)

NATURAL GAS-TGP-500L-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(aaa)
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NATURAL GAS-TGP-800L-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(bbb)

NATURAL GAS-TGP-Z0-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(ccc)

NATURAL GAS-TGP-Z6 200L-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(ddd)

NATURAL GAS-TGT-NGPL-TXOK-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(kk)

NATURAL GAS-TGT-SL (FT)-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(eee)

NATURAL GAS-TGT-Z1(FT)-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(fff)

NATURAL GAS-TRANSCO ZONE 1-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(e)

NATURAL GAS-TRANSCO ZONE 4-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(ww)

NATURAL GAS-TRANSCO ZONE 6 NON-NY-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(2)(ooo)

NATURAL GAS-TRANSCO ZONE 6 NY-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(2)(nnn)

NATURAL GAS-TRANSCO-30-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(ggg)

NATURAL GAS-TRANSCO-45-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(hhh)

NATURAL GAS-TRANSCO-65-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(iii)

NATURAL GAS-TRANSCO-85-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(jjj)

NATURAL GAS-TRANSCO-EP-PERMIAN-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(s)
NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE
CORP.-ZONE 5 DELIVERED (NON-WASH.GAS LIGHT)-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(jjj)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 30 (ZONE 1)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(kkk)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 45 (ZONE 2)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(lll)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 65 (ZONE 3)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54
7.1(b)(xii)(B)(5)(mmm

)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 85 (ZONE 4)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(nnn)
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NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-ZONE 6 (NON-NY)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(ooo)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-ZONE 6 (NY)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(ppp)

NATURAL GAS-TRANSCO-Z6 (NON-NY)-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(kkk)

NATURAL GAS-TRANSCO-Z6 (NY)-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(lll)

NATURAL GAS-TRUNKLINE GAS COMPANY-EAST
LOUISIANA POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(qqq)

NATURAL GAS-TRUNKLINE GAS COMPANY-WEST
LOUISIANA POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(rrr)

NATURAL GAS-TRUNKLINE-ELA-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39
7.1(b)(xii)(B)(4)(mmm

)

NATURAL GAS-TRUNKLINE-WLA-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(nnn)

NATURAL GAS-UNION DAWN ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(e)

NATURAL GAS-UNION GAS-DAWN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(sss)

NATURAL GAS-VENTURA (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(v)

NATURAL GAS-VENTURA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(4)(ooo)

NATURAL GAS-W. LOUISIANA (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(gg)

NATURAL GAS-W. TEXAS (WAHA)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(zz)

NATURAL GAS-WAHA HUB-WEST TEXAS-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(ttt)

NATURAL GAS-WAHA-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(4)(ppp)

NATURAL GAS-WEST (RELIANT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(u)

NATURAL GAS-WESTCOAST ENERGY & NORTHWEST
PIPELINE CORP. (CDN BORDER)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(uuu)

NATURAL GAS-WESTCOAST ENERGY INC-STATION 2
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(vvv)

NATURAL GAS-WYOMING (KERN RIVER)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(n)
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NATURAL GAS-WYOMING INTERSTATE COMPANY-
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(www)

NATURAL GAS-ZEEBRUGGE HUB-MONTH AHEAD
UNWEIGHTED AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(2)(d)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD AND
WEEKEND UNWEIGHTED AVERAGE PRICE - ARGUS
NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(2)(e)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD AND
WEEKEND UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(e)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD BASE INDEX
DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(a)

NATURAL GAS-ZEEBRUGGE-MONTH AHEAD
UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(d)

NATURAL GAS-ZEEBRUGGE-WEEKEND BASE INDEX-
DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(b)

NATURAL GAS-ZIG INDEX-DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(c)

NATURAL GAS-ZONE 1 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(k)

NATURAL GAS-ZONE 1 (TGT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(jj)

NATURAL GAS-ZONE 1 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(ll)

NATURAL GAS-ZONE 2 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(l)

NATURAL GAS-ZONE 2 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(mm)

NATURAL GAS-ZONE 3 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(m)

NATURAL GAS-ZONE 3 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(nn)

NATURAL GAS-ZONE 6 DELIVERED (TENNESSEE)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(ccc)

NATURAL GAS-ZONE 6 NON-NY (TRANSCO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(xx)

NATURAL GAS-ZONE 6 NY (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(ww)

NATURAL GAS-ZONE M-3 (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(vv)

NATURAL GAS-ZONE SL (TGT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(kk)
NAV Trigger Event 2006 ISDA Fund Deriv. Def. 36 12.2(b)
NBP Option 2005 ISDA Comm. Def. (Annex) D-1 Article XII
NBP Option Confirmation 2005 ISDA Comm. Def. (Annex) D-6 Article XII
NBP Terms 2005 ISDA Comm. Def. (Annex) D-1, D-11 Article XII
NBP Transaction 2005 ISDA Comm. Def. (Annex) D-9, D-14 Article XII
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NCDC 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)

Nearby Month
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(ix)
Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)
Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
Nearest 1998 FX & Curr. Option Def. 4 1.2(a)(iii)
Nearest 2005 ISDA Comm. Defs 2 1.5(a)(iii)
Nearest - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(iii)
Negative Interest Rate Method 1991 ISDA Definitions (1998 Supp.) 59 8(b), 8(c)
Negative Interest Rate Method 2000 ISDA Definitions 12 6.4(b), 6.4(c)
Negative Interest Rate Method 2006 ISDA Definitions 19 6.4(b), 6.4(c)
Negative Interest Rates 1991 ISDA Definitions (1998 Supp.) 59 8
Negative Interest Rates 2000 ISDA Definitions 12 6.4
Negative Interest Rates 2006 ISDA Definitions 19 6.4
Negotiated Close-Out 1996 ISDA Equity Deriv. Def. 31 9.6(c)(i)

Negotiated Close-Out 2002 ISDA Equity Deriv. Def. 33, 43 11.1(b)(B), 12.6(c)(i)
Negotiated Close-out 2006 ISDA Fund Deriv. Def. 35 12.1(e)(i)
Negotiated Fallback 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(ii)

Negotiated Fallback
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(iv)
Negotiated Fallback 1997 ISDA Bullion Definitions 17 10.2(c)(ii)
Negotiated Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(v)
Negotiated Fallback 2005 ISDA Comm. Defs 14 7.5(c)(iii)
Negotiated Replacement 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iv)
Negotiation 1997 ISDA Bullion Definitions 8 3.4(b)(i)
Negotiation 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)(i)(A)
NEM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxviii)
NEMMCO 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxviii)
NERC Business Day 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Net of Fees 2006 ISDA Fund Deriv. Def. 20 5.7
Netting 2005 ISDA Comm. Def. (Annex) B-9 10.7.
Netting - General 1997 ISDA Bullion Definitions 10 5.3
New Agreement 2003 ISDA Credit Deriv. Def. 59 10.9
New Agreement 2004 Novation Definitions 2 1.11
New Confirmation 2004 Novation Definitions 3 1.14

New Credit Derivative Transactions
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(d)
New Credit Derivative Transactions 2003 ISDA Credit Deriv. Def. 8 2.2(e)
New Shares 1996 ISDA Equity Deriv. Def. 26 9.3(a)(iv)
New Shares 2002 ISDA Equity Deriv. Def. 38 12.1(i)

New Taiwanese Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bi)
New Taiwanese Dollar 2006 ISDA Definitions 5 1.7(aj)
New Transaction 2003 ISDA Credit Deriv. Def. 59 10.7
New Transaction 2004 Novation Definitions 2 1.9
New Turkish Lira 2006 ISDA Definitions 6 1.7(al)
New Worldwide Tanker Nominal Freight Scale 2005 ISDA Comm. Def. (Annex) I-1 17.2(e)
New York Fed Business Day 2000 ISDA Definitions 2 1.9
New York Fed Business Day 2006 ISDA Definitions 6 1.9
New York Uniform Commercial Code 2001 ISDA Margin Provisions 26 5.32
New Zealand Dollar 1991 ISDA Definitions 4 1.5(m)
New Zealand Dollar 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)

New Zealand Dollar 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)
New Zealand Dollar 2000 ISDA Definitions (Annex) 3 1.7(t)
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New Zealand Dollar 2006 ISDA Definitions 5 1.7(u)
NEWPRINT 30LB EAST PPW 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(C)(1)
NEWPRINT 48.8 GSM US PAPER TRADER 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(ii)(A)(1)
NEWSPRINT 45G PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(B)(2)
NEWSPRINT 60G PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(B)(1)
NGI 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxix)

NGI'S Bidweek Survey
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xiiii)
NGI's Bidweek Survey 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxix)

NGL - BUTANE (EUROPE) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(A)
NGL - CONWAY/GROUOP140 N. GAS (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 46 7.1(a)(xiii)(M)

NGL - CONWAY/GROUP 140 ETHANE (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(I)
NGL - CONWAY/GROUP 140 ETHANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(J)

NGL - CONWAY/GROUP 140 ISOBUTANE (ELPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(L)

NGL - CONWAY/GROUP 140 ISOBUTANE (MAPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(K)

NGL - CONWAY/GROUP 140 N. BUTANE (ELPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(G)

NGL - CONWAY/GROUP 140 N. BUTANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(H)

NGL - CONWAY/GROUP 140 N. GAS (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(N)

NGL - CONWAY/GROUP 140 PROPANE (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(P)
NGL - CONWAY/GROUP 140 PROPANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 46 7.1(a)(xiii)(O)

NGL - MONT BELVIEU ISOBUTANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(V)

NGL - MONT BELVIEU ISOBUTANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(U)

NGL - MONT BELVIEU N. BUTANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(R)

NGL - MONT BELVIEU N. BUTANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(Q)

NGL - MONT BELVIEU NON-TET N. GAS - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(W)

NGL - MONT BELVIEU PROPANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(Z)

NGL - MONT BELVIEU PROPANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(Y)

NGL - MONT BELVIEU PURITY ETHANE - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(T)

NGL - MONT BELVIEU RIVER N. GAS - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(X)

NGL - MONT BELVIEW (EP MIX) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(S)

NGL - PROPANE - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(F)

NGL - PROPANE (EUROPE) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(B)

NGL - PROPANE (NORTH SEA BP) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(D)

NGL - PROPANE (NORTH SEA) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(C)
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NGL - PROPANE (SAUDI ARAMCO) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(E)

NGL-BUTANE (EUROPE)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(A)

NGL-CANADIAN ISOBUTANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(FF)

NGL-CANADIAN ISOBUTANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(EE)

NGL-CANADIAN N. BUTANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(DD)

NGL-CANADIAN N. BUTANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(CC)

NGL-CANADIAN PROPANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(BB)

NGL-CANADIAN PROPANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(AA)

NGL-CONWAY ETHANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(J)

NGL-CONWAY ETHANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(I)

NGL-CONWAY ISOBUTANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(K)

NGL-CONWAY ISOBUTANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(L)

NGL-CONWAY N. BUTANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(H)

NGL-CONWAY N. BUTANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(G)

NGL-CONWAY N. GAS (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(M)

NGL-CONWAY N. GAS (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(N)

NGL-CONWAY PROPANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(O)

NGL-CONWAY PROPANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(P)

NGL-MONT BELVIEU EP MIX-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(S)

NGL-MONT BELVIEU ISOBUTANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(V)

NGL-MONT BELVIEU ISOBUTANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(U)

NGL-MONT BELVIEU N. BUTANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(R)

NGL-MONT BELVIEU N. BUTANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(Q)

NGL-MONT BELVIEU N. GAS (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(W)

NGL-MONT BELVIEU PROPANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(Z)

NGL-MONT BELVIEU PROPANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(Y)

NGL-MONT BELVIEU PURITY ETHANE-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(T)

NGL-MONT BELVIEU RIVER N. GAS-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(X)

NGL-PROPANE (EUROPE)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(B)

NGL-PROPANE (NORTH SEA BP)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(D)
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NGL-PROPANE (NORTH SEA)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(C)

NGL-PROPANE (SAUDI ARAMCO)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(E)

NGL-PROPANE-NYMEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(F)

NGX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xvii)

NICKEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)
NICKEL - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(v)(A)

NICKEL - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(C)

NICKEL - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(D)

NICKEL - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(B)

NICKEL - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(A)
NICKEL - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(v)(B)
NICKEL-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(C)
NICKEL-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(D)
NICKEL-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(B)
NICKEL-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(v)(A)
NIKKEI 225 1991 ISDA Definitions 44 7.2(c)
NIKKEI 225 1991 ISDA Definitions (1998 Supp.) 51 7.2(c)
NKr 1991 ISDA Definitions 4 1.5(n)
NKR 1991 ISDA Definitions 4 1.5(n)
NKr 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)

Nkr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)
NKr 2000 ISDA Definitions (Annex) 4 1.7(u)
NKr 2006 ISDA Definitions 5 1.7(v)
NKR - NIBOR - NIBR 1991 ISDA Definitions 35 7.1(n)(i)
NKR - NIBOR - Reference Banks 1991 ISDA Definitions 35 7.1(n)(ii)
NLG 1991 ISDA Definitions 3 1.5(f)
NLG 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)

NLG 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)
NLG 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)
NLG - AIBOR - AIBO - DOM 1991 ISDA Definitions 23 7.1(f)(ii)
NLG - AIBOR - AIBO - DOM 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(ii)
NLG - AIBOR - AIBO - EURO 1991 ISDA Definitions 23 7.1(f)(iii)
NLG - AIBOR - AIBO - EURO 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(iii)
NLG - AIBOR - ISDB 1991 ISDA Definitions 23 7.1(f)(i)
NLG - AIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(i)
NLG - AIBOR - Reference Banks 1991 ISDA Definitions 23 7.1(f)(iv)
NLG - AIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(iv)
NLG – Harmonised-Non-revised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 7 1.12(o)(i)
NL-KNMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
No Adjustment 1991 ISDA Definitions 8 4.1
No Adjustment 2000 ISDA Definitions 6 4.10
No Adjustment 2006 ISDA Definitions 9 4.10(b)(ii)
No Fault Termination 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(iii)

No Fault Termination
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(v)
No Fault Termination 1997 ISDA Bullion Definitions 18 10.2(c)(iv)
No Fault Termination 1998 FX & Curr. Option Def. 23 5.2(c)(ix)

111



International Swaps and Derivatives Association, Inc.

No Fault Termination 2005 ISDA Comm. Def. (Annex) C-10 11.19(d)(vi)
No Fault Termination 2005 ISDA Comm. Defs 14 7.5(c)(iv)
No Payment on Termination for Settlement
Disruption 2005 ISDA Comm. Def. (Annex) H-3 Article XVI
NOK 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)

NOK 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)
NOK 2000 ISDA Definitions (Annex) 4 1.7(u)
NOK 2006 ISDA Definitions 5 1.7(v)
NOK - NIBOR - NIBR 1991 ISDA Definitions (1998 Supp.) 32 7.1(u)(i)
NOK - NIBOR - NIBR 2000 ISDA Definitions (Annex) 26 7.1(m)(i)
NOK - NIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 32 7.1(u)(ii)
NOK - NIBOR - Reference Banks 2000 ISDA Definitions (Annex) 26 7.1(m)(ii)
NOK-NIBOR-NIBR 2006 ISDA Definitions 53 7.1(q)(i)
NOK-NIBOR-NIBR-Bloomberg 2006 ISDA Definitions 53 7.1(q)(ii)
NOK-NIBOR-Reference Banks 2006 ISDA Definitions 53 7.1(q)(iii)
Non-adjustment of Certain Index Transactions and
Index Basket Transactions 1998 ISDA Euro Definitions 11 5.3
Non-affected Party 2002 ISDA Master Agreement 25 14
Non-Claiming Party 2005 ISDA Comm. Def. (Annex) F-3 Article XIV

Non-default Rate 1992 ISDA Master Agreement (M/C-C/B) 16 14
Non-default Rate 2002 ISDA Master Agreement 25 14

Non-defaulting Party 1992 ISDA Master Agreement (M/C-C/B) 16 14
Non-defaulting Party 2002 ISDA Master Agreement 25 14
Non-Deliverable 1998 FX & Curr. Option Def. 5 1.13
Non-Deliverable Currency Option Transaction 1998 FX & Curr. Option Def. 6 1.14
Non-Deliverable FX Transaction 1998 FX & Curr. Option Def. 6 1.15
Non-Deliverable Substitute 1998 FX & Curr. Option Def. 23 5.2(c)(x)
Non-domestic Rate 1998 ISDA Euro Definitions 10 4.4(g)
Non-Event Currency 1998 FX & Curr. Option Def. 31 5.4(o)
Non-Event Currency Amount 1998 FX & Curr. Option Def. 31 5.4(p)
Non-Exercising Party 1991 ISDA Definitions (1998 Supp.) 61 12.1(d)
Non-exercising Party 2000 ISDA Definitions 17 11.1(e)
Non-exercising Party 2006 ISDA Definitions 90 12.1(e)
Non-Hedging Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xii)
Non-Hedging Party 2006 ISDA Fund Deriv. Def. 41 12.3(f)(iv)
NO-NMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
non-participating European currency 1998 ISDA Euro Definitions 2 1.7
non-participating member state 1998 ISDA Euro Definitions 2 1.7
Non-Reliance 2002 ISDA Equity Deriv. Def. 52 13.1
Non-Reliance 2004 Novation Definitions 6 2.1(c)(i)
Non-Reliance 2006 ISDA Fund Deriv. Def. 44 13.1

NORDPOOL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(viii)
NORDPOOL 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xviii)
Norwegian Krone 1991 ISDA Definitions 4 1.5(n)
Norwegian Krone 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)

Norwegian Krone 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)
Norwegian Krone 2000 ISDA Definitions (Annex) 4 1.7(u)
Norwegian Krone 2006 ISDA Definitions 5 1.7(v)
Norwegian Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
Not Bearer 1999 ISDA Credit Deriv. Def. 10 2.19(b)(viii)
Not Bearer 2003 ISDA Credit Deriv. Def. 16 2.20(b)(viii)
Not Contingent 1999 ISDA Credit Deriv. Def. 7 2.18(b)(vii)
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Not Contingent

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 1 1(a)
Not Contingent 2003 ISDA Credit Deriv. Def. 15 2.20(b)(i)

Not Contingent
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (d)

Not Domestic Currency 1999 ISDA Credit Deriv. Def. 7 2.18(b)(iv)
Not Domestic Currency 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iv)
Not Domestic Issuance 1999 ISDA Credit Deriv. Def. 8 2.18(b)(viii)
Not Domestic Issuance 2003 ISDA Credit Deriv. Def. 14 2.19(b)(vii)
Not Domestic Law 1999 ISDA Credit Deriv. Def. 7 2.18(b)(v)
Not Domestic Law 2003 ISDA Credit Deriv. Def. 14 2.19(b)(v)
Not Sovereign Lender 1999 ISDA Credit Deriv. Def. 7 2.18(b)(iii)
Not Sovereign Lender 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iii)
Not Subordinated 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(A)
Notice 2001 ISDA Margin Provisions 26 5.33
Notice Delivery Period 1999 ISDA Credit Deriv. Def. 2 1.9
Notice Delivery Period 2003 ISDA Credit Deriv. Def. 2 1.9
Notice of Exercise 1991 ISDA Definitions 52 8.4(b)
Notice of Exercise 1993 ISDA Comm. Deriv. Def. 26 8.5(c)
Notice of Exercise 1997 ISDA Bullion Definitions 4, 12 2.5(j), 6.11(a)
Notice of Exercise 1998 FX & Curr. Option Def. 12 3.5(g)
Notice of Exercise 2005 ISDA Comm. Defs 19 8.5(c)
Notice of Intended Physical Settlement 1999 ISDA Credit Deriv. Def. 14 3.4
Notice of Physical Settlement 2003 ISDA Credit Deriv. Def. 26 3.4
Notice of Publicly Available Information 1999 ISDA Credit Deriv. Def. 15 3.5
Notice of Publicly Available Information 2003 ISDA Credit Deriv. Def. 28 3.6
Notices 2002 ISDA Master Agreement 19 12
Notices Section 2001 ISDA Margin Provisions 26 5.34
Notification Time 1994 ISDA Credit Support Annex 9 12
Notification Time 2001 ISDA Margin Provisions 26 5.35
Notifying Party 1999 ISDA Credit Deriv. Def. 13 3.2(e)
Notifying Party 2003 ISDA Credit Deriv. Def. 25 3.2(e)
Notional Amount 1991 ISDA Definitions 6 4.6
Notional Amount 1991 ISDA Definitions (1998 Supp.) 62 12.5(a)
Notional Amount 1996 ISDA Equity Deriv. Def. 21 7.11(c)
Notional Amount 1998 FX & Curr. Option Def. 7 1.17
Notional Amount 2000 ISDA Definitions 4, 18 4.7, 11.5
Notional Amount 2002 ISDA Equity Deriv. Def. 3 1.24
Notional Amount 2006 ISDA Definitions 8 4.7
Notional Amount 2006 ISDA Fund Deriv. Def. 6 1.19
Notional Amount 2005 ISDA Comm. Def. (Annex) C-1 11.8
Notional Amount for Option Transactions 2006 ISDA Definitions 90 12.5
Notional Amount for Optional Transactions 2000 ISDA Definitions 18 11.5
Notional Quantity 1991 ISDA Definitions 6 4.7
Notional Quantity 1993 ISDA Comm. Deriv. Def. 4 4.3(a)
Notional Quantity 1997 ISDA Bullion Definitions 13 7.3
Notional Quantity 2005 ISDA Comm. Defs 7 4.3
Notional Quantity per Calculation Period 1993 ISDA Comm. Deriv. Def. 4 4.3(a)
Notional Quantity per Calculation Period 1997 ISDA Bullion Definitions 13 7.3
Notional Quantity per Calculation Period 2005 ISDA Comm. Defs 7 4.3(a)
Novated Amount 2003 ISDA Credit Deriv. Def. 60 10.12
Novated Amount 2004 Novation Definitions 3 1.18
Novation 2003 ISDA Credit Deriv. Def. 59 10.1
Novation 2004 Novation Definitions 1 1.1
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Novation Agreement 2002 Novation Agreement User's Guide 1 Introduction
Novation Agreement 2003 ISDA Credit Deriv. Def. 60 10.13
Novation Agreement 2004 Novation Definitions 4 1.19
Novation Confirmation 2003 ISDA Credit Deriv. Def. 59 10.1
Novation Confirmation 2004 Novation Definitions 1 1.2
Novation Date 2004 Novation Definitions 3 1.16
Novation Netting 1997 ISDA Bullion Definitions 10 5.2
Novation Netting By Matched Pair 1997 ISDA Bullion Definitions 10 5.2(b)
Novation Netting By Matched Pair 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(ii)
Novation Netting By Type of Obligation 1997 ISDA Bullion Definitions 10 5.2(a)
Novation Netting By Type of Obligation 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(i)
Novation Trade Date 2004 Novation Definitions 3 1.17
Novation Transaction 2003 ISDA Credit Deriv. Def. 59 10.2
Novation Transaction 2004 Novation Definitions 1 1.3
NPPS 2005 ISDA Comm. Def. (Annex) F-8 Article XIV
Number of Allowances 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Number of Baskets 1996 ISDA Equity Deriv. Def. 20 7.7
Number of Baskets 2002 ISDA Equity Deriv. Def. 3 1.21
Number of Baskets 2006 ISDA Fund Deriv. Def. 5 1.16
Number of Baskets to be Delivered 1996 ISDA Equity Deriv. Def. 17 6.4
Number of Baskets to be Delivered 2002 ISDA Equity Deriv. Def. 28 9.6
Number of Baskets to be Delivered 2006 ISDA Fund Deriv. Def. 29 8.5(d)(ii)
Number of Options 1996 ISDA Equity Deriv. Def. 4 2.1(b)
Number of Options 2002 ISDA Equity Deriv. Def. 8 2.1(b)
Number of Options 2006 ISDA Fund Deriv. Def. 14 2.1(b)
Number of Shares 1996 ISDA Equity Deriv. Def. 20 7.6
Number of Shares 2002 ISDA Equity Deriv. Def. 2 1.20
Number of Shares 2006 ISDA Fund Deriv. Def. 5 1.15(b)
Number of Shares to be Delivered 1996 ISDA Equity Deriv. Def. 17 6.3
Number of Shares to be Delivered 2002 ISDA Equity Deriv. Def. 28 9.5
Number of Units 2006 ISDA Fund Deriv. Def. 5 1.15
Number of Units to be Delivered 2006 ISDA Fund Deriv. Def. 29 8.5(d)(i)
NWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
NYBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xix)
NYISO 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxx)
NYMEX 1991 ISDA Definitions 48 7.4(l)
NYMEX 1991 ISDA Definitions (1998 Supp.) 57 7.4(l)
NYMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(v)

NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(ix)
NYMEX 1997 ISDA Bullion Definitions 2 1.17
NYMEX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xx)
NYSE Business Day 2000 ISDA Definitions 2 1.10
NYSE Business Day 2006 ISDA Definitions 6 1.10
NZ$ 1991 ISDA Definitions 4 1.5(m)
NZ$ 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)

NZ$ 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)
NZ$ 2000 ISDA Definitions (Annex) 3 1.7(t)
NZ$ 2006 ISDA Definitions 5 1.7(u)
NZD 1991 ISDA Definitions 4 1.5(m)
NZD 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)

NZD 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)
NZD 2000 ISDA Definitions (Annex) 3 1.7(t)
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NZD 2006 ISDA Definitions 5 1.7(u)
NZD - BBR - FRA 1991 ISDA Definitions 34 7.1(m)(ii)
NZD - BBR - FRA 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(ii)
NZD - BBR - FRA 2000 ISDA Definitions (Annex) 26 7.1(l)(ii)
NZD - BBR - ISDC 1991 ISDA Definitions 34 7.1(m)(i)
NZD - BBR - ISDC 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(i)
NZD - BBR - ISDC 2000 ISDA Definitions (Annex) 25 7.1(l)(i)
NZD - BBR - Reference Banks 1991 ISDA Definitions 35 7.1(m)(iv)
NZD - BBR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(iv)
NZD - BBR - Reference Banks 2000 ISDA Definitions (Annex) 26 7.1(l)(iv)
NZD - BBR - Telerate 1991 ISDA Definitions 34 7.1(m)(iii)
NZD - BBR - Telerate 2000 ISDA Definitions (Annex) 26 7.1(l)(iii)
NZD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(p)(i)
NZD-BBR-BID 2006 ISDA Definitions 51 7.1(p)(i)
NZD-BBR-FRA 2006 ISDA Definitions 52 7.1(p)(iii)
NZD-BBR-ISDC 2006 ISDA Definitions 51 7.1(p)(ii)
NZD-BBR-Reference Banks 2006 ISDA Definitions 52 7.1(p)(iv)
NZD-NZIONA-OIS-COMPOUND 2006 ISDA Definitions 52 7.1(p)(v)
NZ-MSNZ 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)

OATS-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(viii)(A)

Obligation 1999 ISDA Credit Deriv. Def. 6 2.14
Obligation 2003 ISDA Credit Deriv. Def. 11 2.14
Obligation Acceleration 1999 ISDA Credit Deriv. Def. 16 4.3
Obligation Acceleration 2003 ISDA Credit Deriv. Def. 30 4.3

Obligation and Deliverable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (b)

Obligation Category 1999 ISDA Credit Deriv. Def. 6 2.18(a)
Obligation Category 2003 ISDA Credit Deriv. Def. 12 2.19(a)
Obligation Characteristics 1999 ISDA Credit Deriv. Def. 7 2.18(b)
Obligation Characteristics 2003 ISDA Credit Deriv. Def. 13 2.19(b)
Obligation Currency 1999 ISDA Credit Deriv. Def. 18 4.8(c)
Obligation Currency 2003 ISDA Credit Deriv. Def. 33 4.8(c)
Obligation Default 1999 ISDA Credit Deriv. Def. 17 4.4
Obligation Default 2003 ISDA Credit Deriv. Def. 31 4.4
Obligation Exchange 1999 ISDA Credit Deriv. Def. 18 4.9
Obligation Guarantor 1999 ISDA Credit Deriv. Def. 29 9.2
Obligations 1994 ISDA Credit Support Annex 9 12
Obligations 2001 ISDA Margin Provisions 26 5.36
Obligations 2002 ISDA Master Agreement 1 2
OBM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxi)
OCM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxi)
Off Shore Center 1998 ISDA Euro Definitions 10 4.4(i)
Offer 1999 ISDA Credit Deriv. Def. 22 7.6(b)
Offer 2003 ISDA Credit Deriv. Def. 42 7.9(b)

Office 1992 ISDA Master Agreement (M/C-C/B) 16 14
Office 2002 ISDA Master Agreement 25 14

Officer's Certification
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 3.5(a)
Offices 1997 ISDA Bullion Definitions 3 1.20
Offices 2002 ISDA Master Agreement 19 10
Offices 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Official Settlement Price 1996 ISDA Equity Deriv. Def. 14 4.5(b)(ii)
Official Settlement Price 2002 ISDA Equity Deriv. Def. 21 6.8(b)(ii)
Official Successor Rate 1998 FX & Curr. Option Def. 16 4.1(b)
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Offsetting Power Transaction 2005 ISDA Comm. Def. (Annex) F-5 Article XIV

OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48
7.1(a)(xiv), (xv), (xvi),

(xvii)

OIL - BRENT - (DTD) PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(D)
OIL - BRENT - ARGUS 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(A)

OIL - BRENT - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(A)
OIL - BRENT - IPE 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(D)

OIL - BRENT - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(E)

OIL - BRENT - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(C)
OIL - BRENT - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(E)
OIL - BRENT (DTD) - ARGUS 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(B)

OIL - BRENT (DTD) - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(B)
OIL - BRENT (DTD) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(C)

OIL - DUBAI - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xvi)(A)
OIL - DUBAI - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xi)(A)
OIL - TAPIS - APPI 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(x)(A)

OIL - TAPIS - APPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xv)(A)

OIL - TAPIS - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xv)(B)
OIL - TAPIS - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(x)(B)
OIL - WTI - ARGUS 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(A)

OIL - WTI - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(A)
OIL - WTI - NYMEX 1991 ISDA Definitions 45 7.2(g)
OIL - WTI - NYMEX 1991 ISDA Definitions (1998 Supp.) 51 7.2(g)
OIL - WTI - NYMEX 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(C)

OIL - WTI - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(D)

OIL - WTI - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(C)
OIL - WTI - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(D)

OIL - WTI MIDLAND - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(B)
OIL - WTI MIDLAND - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(B)
OIL-BRENT (DTD)-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(2)
OIL-BRENT (DTD)-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(4)
OIL-BRENT-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(1)
OIL-BRENT-IPE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(5)
OIL-BRENT-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(3)
OIL-BWAVE (1)-IPE-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(6)
OIL-BWAVE (2)-IPE-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(7)
OIL-DUBAI-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(B)(1)
OIL-JCC-9 DIGIT PROVISIONAL 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(C)(2)
OIL-JCC-DETAILED 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-3 7.1(b)(xiv)(C)(3)
OIL-JCC-FIXED 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-3 7.1(b)(xiv)(C)(4)
OIL-JCC-PROVISIONAL 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(C)(1)
OIL-MIDDLE EAST-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(D)(1)
OIL-OMAN-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(E)(1)
OIL-TAPIS-APPI 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(F)(1)
OIL-TAPIS-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(F)(2)
OIL-WTI MIDLAND-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(G)(2)
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OIL-WTI-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(G)(1)
OIL-WTI-NYMEX 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(G)(4)
OIL-WTI-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(G)(3)
OIL-WTS-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(H)(1)
Old Agreement 2003 ISDA Credit Deriv. Def. 59 10.8
Old Agreement 2004 Novation Definitions 2 1.10
Old Confirmation 2003 ISDA Credit Deriv. Def. 60 10.11
Old Confirmation 2004 Novation Definitions 3 1.13
Old Transaction 2003 ISDA Credit Deriv. Def. 59 10.6
Old Transaction 2004 Novation Definitions 2 1.8
OMAN MINISTRY OF GAS OFFICIAL PRICE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(E)(2)
OMEL 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxii)
Omission 1996 ISDA Equity Deriv. Def. 12 4.4(d)(i)
Omission 2002 ISDA Equity Deriv. Def. 19 6.7(c)(i)
Omission 2006 ISDA Fund Deriv. Def. 25 6.7(c)(i)

OMLX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(x)
OMLX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxii)

OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xiv)
OPIS 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxiii)
Option 1991 ISDA Definitions 51 8.1
Option 1993 ISDA Comm. Deriv. Def. 25 8.1(a)
Option 1996 ISDA Equity Deriv. Def. 4 2.1(e)
Option 2002 ISDA Equity Deriv. Def. 9 2.1(d)
Option 2006 ISDA Fund Deriv. Def. 15 2.1(d)
Option 2005 ISDA Comm. Defs 17 8.1(a)
Option Buyer 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Option Cash Settlement Amount 2002 ISDA Equity Deriv. Def. 23 8.2
Option Cash Settlement Amount 2006 ISDA Fund Deriv. Def. 27 8.2
Option Entitlement 1996 ISDA Equity Deriv. Def. 4 2.1(d)
Option Entitlement 2002 ISDA Equity Deriv. Def. 8 2.1(c)
Option Entitlement 2006 ISDA Fund Deriv. Def. 15 2.1(c)
Option Period Volatility 1996 ISDA Equity Deriv. Def. 32 9.7(c)(ii)
Option Seller 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Option Style 1991 ISDA Definitions (1998 Supp.) 62 12.2
Option Style 1996 ISDA Equity Deriv. Def. 6 2.3
Option Style 1998 FX & Curr. Option Def. 10 3.2
Option Style 2000 ISDA Definitions 17 11.2
Option Style 2002 ISDA Equity Deriv. Def. 9 2.2
Option Style 2006 ISDA Definitions 90 12.2
Option Style 2006 ISDA Fund Deriv. Def. 15 2.2
Option Termination 1991 ISDA Definitions 51 8.2(e)
Option Termination Date 1991 ISDA Definitions 51 8.2(f)
Option Transaction 1991 ISDA Definitions (1998 Supp.) 61 11.1
Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2
Option Transaction 2000 ISDA Definitions 16 10.1
Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2
Option Transaction 2006 ISDA Definitions 88 11.1
Option Type 1996 ISDA Equity Deriv. Def. 6 2.4
Option Type 1998 FX & Curr. Option Def. 10 3.3
Option Type 2002 ISDA Equity Deriv. Def. 9 2.3
Option Type 2006 ISDA Fund Deriv. Def. 15 2.3
Option Value Event 1996 ISDA Equity Deriv. Def. 32 9.7(c)(i)
Optional Early Termination 1991 ISDA Definitions (1998 Supp.) 66 16.1
Optional Early Termination 2000 ISDA Definitions 24 15.1
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Optional Early Termination 2006 ISDA Definitions 96 16.1
Optional Early Termination Date 2000 ISDA Definitions 24 15.2
Optional Early Termination Date 2006 ISDA Definitions 96 16.2
Options Annex 2005 ISDA Comm. Def. (Annex) G-1 Article XV
Options Exchange 1996 ISDA Equity Deriv. Def. 24 9.1(d)
Options Exchange 2002 ISDA Equity Deriv. Def. 35 11.2(d)

Options Exchange Adjustment 1996 ISDA Equity Deriv. Def. 23, 27-29
9.1(b), 9.3(b)(iii),

9.3(c)(iii), 9.3(d)(iii)

Options Exchange Adjustment 2002 ISDA Equity Deriv. Def. 34, 39, 40
11.2(b),

12.2(c),12.3(b)
Original Day Count Fraction 1998 ISDA Euro Definitions 10 4.4(j)
Original Rate 1998 ISDA Euro Definitions 9 4.4(a)
Országos Meteorológiai Szologálat 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
OTC 1996 ISDA Equity Deriv. Def. 1 1.2
OTC 2002 ISDA Equity Deriv. Def. 1 1.2
OTC 2006 ISDA Fund Deriv. Def. 4 1.2
Other Amounts 2002 ISDA Master Agreement 25 14
Other Consideration 1996 ISDA Equity Deriv. Def. 26 9.3(a)(v)
Other Consideration 2002 ISDA Equity Deriv. Def. 39 12.1(j)
Other Currency 2002 ISDA Master Agreement 27 14
Other Eligible Support 1994 ISDA Credit Support Annex 9 12
Other Posted Support 1994 ISDA Credit Support Annex 9 12
Other Price Source 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)(ii)
Other Price Source 2000 ISDA Definitions 27 17.2(f)(ii)
Other Price Source 2006 ISDA Definitions 99 18.2(f)(ii)

Other Provisions
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)

Other Terms 1998 ISDA Euro Definitions 2 1.7
Ounce 1997 ISDA Bullion Definitions 2 1.14
Ounce 2005 ISDA Comm. Def. (Annex) B-2 10.2(h)
Out-of-the-money 1991 ISDA Definitions (1998 Supp.) 73 18.5
Out-of-the-money 2000 ISDA Definitions 33 17.5
Out-of-the-money 2006 ISDA Definitions 105 18.5
Outstanding Credit Support 2005 ISDA Comm. Def. (Annex) F-1 Article XIV
Outstanding Credit Support Document 2005 ISDA Comm. Def. (Annex) F-2 Article XIV
Outstanding Gas Credit Support 2005 ISDA Comm. Def. (Annex) E-2 Article XIII
Outstanding Gas Credit Support Document 2005 ISDA Comm. Def. (Annex) E-2 Article XIII
Outstanding Gas Transactions 2005 ISDA Comm. Def. (Annex) E-1 Article XIII

Outstanding Power Transactions 2005 ISDA Comm. Def. (Annex) F-1, G-1 Article XIV, Article XV

outstanding principal balance

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 1 2
outstanding principal balance 2003 ISDA Credit Deriv. Def. 18 2.21(d)(vi)

Outstanding Principal Balance
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (c)(v)

Paid Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(c), 10.7(c)
Paid Amount 2006 ISDA Fund Deriv. Def. 32 10.6(b)

Pakistani Rupee 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ar)
Pakistani Rupee 2006 ISDA Definitions 5 1.7(w)

PALLADIUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)
Palladium 1997 ISDA Bullion Definitions 2 1.9
Palladium 2005 ISDA Comm. Def. (Annex) B-2 10.2(i)

PALLADIUM - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(A)
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PALLADIUM - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(d)(i)
PALLADIUM - FIX - P.M. 1997 ISDA Bullion Definitions 20 11.1(d)(ii)

PALLADIUM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(C)
PALLADIUM - NYMEX 1997 ISDA Bullion Definitions 20 11.1(d)(iii)

PALLADIUM - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(B)
PALLADIUM-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(A)
PALLADIUM-NYMEX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(C)
PALLADIUM-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(B)
PALLADIUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(D)

PAPER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(c)
Paper Trader 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxiv)
Par Yield Curve - Adjusted 1991 ISDA Definitions (1998 Supp.) 71 18.3(b)
Par Yield Curve - Adjusted 2000 ISDA Definitions 31 17.3(c)
Par Yield Curve - Adjusted 2006 ISDA Definitions 103 18.3(c)
Par Yield Curve - Unadjusted 1991 ISDA Definitions (1998 Supp.) 72 18.3(d)
Par Yield Curve - Unadjusted 2000 ISDA Definitions 32 17.3(e)
Par Yield Curve - Unadjusted 2006 ISDA Definitions 104 18.3(e)

Pari Passu Ranking
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.30
Pari Passu Ranking 1999 ISDA Credit Deriv. Def. 7 2.18(b)(i)
Paris Club debt 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iii)

Partial Cancellation and Payment 2002 ISDA Equity Deriv. Def. 40, 41, 43
12.2(f), 12.3(e),

12.6(c)(iii)
Partial Cancellation and Payment 2006 ISDA Fund Deriv. Def. 38 12.3(e)(ii)
Partial Cash Settlement Due to Impossibility or
Illegality 1999 ISDA Credit Deriv. Def. 30 9.4
Partial Cash Settlement Due to Impossibility or
Illegality 2003 ISDA Credit Deriv. Def. 51 9.3
Partial Cash Settlement of Assignable Loans 2003 ISDA Credit Deriv. Def. 52 9.5
Partial Cash Settlement of Assignable Loans
Applicable 1999 ISDA Credit Deriv. Def. 31 9.6(a)
Partial Cash Settlement of Assignable Loans
Applicable 2003 ISDA Credit Deriv. Def. 52 9.5(a)
Partial Cash Settlement of Assignable Loans or
Consent Required Loans 1999 ISDA Credit Deriv. Def. 31 9.5

Partial Cash Settlement of Consent Required Loans 2003 ISDA Credit Deriv. Def. 52 9.4
Partial Cash Settlement of Consent Required Loans
Applicable 2003 ISDA Credit Deriv. Def. 52 9.4(a)
Partial Cash Settlement of Loans Applicable 1999 ISDA Credit Deriv. Def. 31 9.5(a)
Partial Cash Settlement of Participations 1999 ISDA Credit Deriv. Def. 32 9.7(a)
Partial Cash Settlement of Participations 2003 ISDA Credit Deriv. Def. 53 9.6

Partial Cash Settlement of Participations Applicable 1999 ISDA Credit Deriv. Def. 32 9.7(a)

Partial Cash Settlement of Participations Applicable 2003 ISDA Credit Deriv. Def. 53 9.6(a)
Partial Cash Settlement Terms 1999 ISDA Credit Deriv. Def. 32 9.9
Partial Cash Settlement Terms 2003 ISDA Credit Deriv. Def. 53 9.8
Partial Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.3
Partial Exercise 2000 ISDA Definitions 19 12.3
Partial Exercise 2006 ISDA Definitions 92 13.3
participating member state 1998 ISDA Euro Definitions 2 1.7
Participation 1999 ISDA Credit Deriv. Def. 10 2.22
Parties 1991 ISDA Definitions 52 8.3
Parties 1991 ISDA Definitions (1998 Supp.) 61 12.1
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Parties 1993 ISDA Comm. Deriv. Def. 25 8.2
Parties 2000 ISDA Definitions 16 11.1
Parties 2005 ISDA Comm. Defs 17 8.2
Parties 2006 ISDA Definitions 89 12.1
Parties 1996 ISDA Equity Deriv. Def. 5 2.2
Party 2005 ISDA Comm. Def. (Annex) D-3, D-18 Article XII
Party Specific Events 1998 FX & Curr. Option Def. 19 5.1(e)(iii)
Payee 2002 ISDA Master Agreement 26 14
Payer 2002 ISDA Master Agreement 26 14
Payment 1999 ISDA Credit Deriv. Def. 6 2.18(a)(i)
Payment 2003 ISDA Credit Deriv. Def. 12 2.19(a)(i)
Payment Amount 2005 ISDA Comm. Def. (Annex) C-1 11.7
Payment Date 1991 ISDA Definitions 6 4.9
Payment Date 1993 ISDA Comm. Deriv. Def. 3 3.4
Payment Date 1997 ISDA Bullion Definitions 12 6.8
Payment Date 1998 FX & Curr. Option Def. 8 1.24
Payment Date 2000 ISDA Definitions 5 4.9
Payment Date 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Payment Date 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Payment Date 2005 ISDA Comm. Defs 6 3.3
Payment Date 2006 ISDA Definitions 8 4.9
Payment for Late Delivery 1997 ISDA Bullion Definitions 8 3.2
Payment for Late Delivery 2005 ISDA Comm. Def. (Annex) B-7 10.5(b)
Payment Obligations 1996 ISDA Equity Deriv. Def. 19 7.1
Payment of In-the-Money Amount 1997 ISDA Bullion Definitions 9 4.3
Payment of Premiums 1997 ISDA Bullion Definitions 7 2.9
Payment Requirement 1999 ISDA Credit Deriv. Def. 18 4.8(d)
Payment Requirement 2003 ISDA Credit Deriv. Def. 34 4.8(d)
Payment upon Certain Extraordinary Events 1996 ISDA Equity Deriv. Def. 31 9.7
Payment upon Certain Extraordinary Events 2002 ISDA Equity Deriv. Def. 44 12.7
Payment upon Certain Extraordinary Events 2006 ISDA Fund Deriv. Def. 41 12.4

PEN 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

PEN PDSB 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vii)(A)

PEN01 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vii)(A)
pence 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
Period End Date 1991 ISDA Definitions 7 4.10
Period End Date 1993 ISDA Comm. Deriv. Def. 3 3.3
Period End Date 1997 ISDA Bullion Definitions 11 6.7
Period End Date 2000 ISDA Definitions 5 4.10
Period End Date 2006 ISDA Definitions 9 4.10
Periodic Exchange Amount 2000 ISDA Definitions 4 4.2
Periodic Exchange Amount 2006 ISDA Definitions 7 4.2
Periodic Exchange Date 2000 ISDA Definitions 3 3.5
Periodic Exchange Date 2006 ISDA Definitions 7 3.5

Permitted Currency
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 4.7(a)(v)
Permitted Currency 2003 ISDA Credit Deriv. Def. 32 4.7(a)(v)(A)

Peruvian Nuevo Sol 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

Peruvian Sol 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

Philippine Peso 1998 FX & Curr. Option Def. (Annex A) 7 4.3(at)
Philippine Peso 2000 ISDA Definitions (Annex) 4 7.1(v)
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Philippine Peso 2006 ISDA Definitions 5 1.7(x)

PHP 1998 FX & Curr. Option Def. (Annex A) 7 4.3(at)
PHP 2000 ISDA Definitions (Annex) 4 7.1(v)
PHP 2006 ISDA Definitions 5 1.7(x)

PHP PHPESO 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(A)

PHP TELERATE 15439 1998 FX & Curr. Option Def. (Annex A) 10 4.5(a)(v)(C)

PHP TELERATE 2920 1998 FX & Curr. Option Def. (Annex A) 17 4.5(A)(v)(B)

PHP01 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(A)

PHP02 1998 FX & Curr. Option Def. (Annex A) 17 4.5(A)(v)(B)

PHP03 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(C)
Physical 1991 ISDA Definitions (1998 Supp.) 65 14.1(b)
Physical 2000 ISDA Definitions 23 13.1(b)
Physical 2006 ISDA Definitions 95 14.1(b)
Physical Settlement 1991 ISDA Definitions 51 8.2(c)
Physical Settlement 1991 ISDA Definitions (1998 Supp.) 65, 66 14.1(b), 15.1
Physical Settlement 1993 ISDA Comm. Deriv. Def. 26 8.4(b)
Physical Settlement 1996 ISDA Equity Deriv. Def. 17 6.1
Physical Settlement 1999 ISDA Credit Deriv. Def. 25 8.1
Physical Settlement 2000 ISDA Definitions 23 13.1(b), 14.1

Physical Settlement 2002 ISDA Equity Deriv. Def. 9, 10, 13, 26, 27
2.3(a)(ii), 2.3(b)(ii),
3.4(b), 9.1, 9.2, 9.3

Physical Settlement 2003 ISDA Credit Deriv. Def. 44 8.1
Physical Settlement 2006 ISDA Definitions 95, 96 14.1(b), 15.1
Physical Settlement 2006 ISDA Fund Deriv. Def. 15 2.3(a)(ii), 2.3(b)(ii)
Physical Settlement 2005 ISDA Comm. Defs 18 8.4(a)
Physical Settlement Amount 1999 ISDA Credit Deriv. Def. 26 8.4
Physical Settlement Amount 2003 ISDA Credit Deriv. Def. 45 8.5
Physical Settlement Date 1998 FX & Curr. Option Def. 27 5.3(a)
Physical Settlement Date 1999 ISDA Credit Deriv. Def. 26 8.3
Physical Settlement Date 2003 ISDA Credit Deriv. Def. 45 8.4
Physical Settlement Date 2006 ISDA Fund Deriv. Def. 30 9.1
Physical Settlement Entitlement 1991 ISDA Definitions (1998 Supp.) 65 14.1(c)

Physical Settlement of Equity Swap Transactions 2002 ISDA Equity Deriv. Def. 27 9.3
Physical Settlement of Forward Transactions 2002 ISDA Equity Deriv. Def. 26 9.2

Physical Settlement of Fund Derivative Transactions 2006 ISDA Fund Deriv. Def. 30 9.1
Physical Settlement of Option Transactions 2002 ISDA Equity Deriv. Def. 26 9.1
Physical Settlement Period 1999 ISDA Credit Deriv. Def. 26 8.5
Physical Settlement Period 2003 ISDA Credit Deriv. Def. 45 8.6
Physically-settled 1996 ISDA Equity Deriv. Def. 3 1.24
Physically-settled 2002 ISDA Equity Deriv. Def. 5 1.39
Physically-settled 2006 ISDA Fund Deriv. Def. 7 1.26
PIX 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxv)
PJM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxvi)

PKR 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ar)
PKR 2006 ISDA Definitions 5 1.7(w)

PKR SBPK 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iv)(A)
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PKRO1 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iv)(A)
PLATINIUM - FIX - NYMEX 1997 ISDA Bullion Definitions 19 11.1(c)(iii)
PLATINIUM - FIX - P.M. 1997 ISDA Bullion Definitions 19 11.1(c)ii)

PLATINUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)
Platinum 1997 ISDA Bullion Definitions 2 1.8
Platinum 2005 ISDA Comm. Def. (Annex) B-2 10.2(j)

PLATINUM - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(A)
PLATINUM - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(c)(i)
PLATINUM - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vi)(A)
PLATINUM - NYMEX 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vi)(B)

PLATINUM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(C)

PLATINUM - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(B)
PLATINUM-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(A)
PLATINUM-NYMEX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(C)
PLATINUM-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(B)
PLATINUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(D)
Platt's Asia-Pacific 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(vii)

Platt's Asia-Pacific
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xv)
Platts Asia-Pacific 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxvii)
Platts Clean Tankerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxviii)
Platts Dirty Tankerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxix)
Platts ENGR 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xli)
Platt's European 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(viii)

Platt's European
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xvi)
Platts European 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xl)

Platt's Marketwire
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xvii)
Platts Marketwire 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlii)
Platts Metals Alert 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xliii)
Platt's Oilgram 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(ix)

Platt's Oilgram
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xviii)
Platts Oilgram 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xliv)
Platts Oilgram Bunkerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlv)
Platts Price 2005 ISDA Comm. Def. (Annex) D-6, D-20 Article XII
PLATTS TC1 (RT-YOK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(a)
PLATTS TC2_37 (RDM-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(b)
PLATTS TC3_30 (ARU-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(c)
PLATTS TC4 (SING-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(d)
PLATTS TC5 (RT-YOK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(e)
PLATTS TD1_270 (RT-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(a)
PLATTS TD2 (RT-SING) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(b)
PLATTS TD3_250 (RT-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(c)
PLATTS TD4 (BSY-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(d)
PLATTS TD5 (BSY-PHIL) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(e)
PLATTS TD6 (X-MED) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(f)
PLATTS TD7 (SV-WH) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(g)
PLATTS TD8 (MA-SP) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(h)
PLATTS TD9 (PLC-CC) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(i)
PLATTS TD10 (ARU-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(j)
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PLATTS TD11 (BAN-LAV) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(k)
PLATTS TD12 (ARA-USG) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(l)
PLATTS TD14 (DUM-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(m)
Platt's U.S. 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(x)

Platt's U.S.
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xix)
Platts U.S. 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlvi)
Pledgor 1994 ISDA Credit Support Annex 1,9 1(b), 12
PL-IMGW 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)
PLN 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)

PLN 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)
PLN 2000 ISDA Definitions (Annex) 4 1.7(w)
PLN 2006 ISDA Definitions 5 1.7(y)
PLN – Non-Revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(q)(i)
PLN-WIBOR-Reference Banks 2006 ISDA Definitions 54 7.1(r)(ii)
PLN-WIBOR-WIBO 2006 ISDA Definitions 53 7.1(r)(i)
PLZ 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)

PLZ 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)
PLZ 2000 ISDA Definitions (Annex) 4 1.7(w)
PLZ - WIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 33 7.1(v)(ii)
PLZ - WIBOR - Reference Banks 2000 ISDA Definitions (Annex) 27 7.1(n)(ii)
PLZ - WIBOR - WIBO 1991 ISDA Definitions (1998 Supp.) 33 7.1(v)(i)
PLZ - WIBOR - WIBO 2000 ISDA Definitions (Annex) 27 7.1(n)(i)

PLZ NBPQ 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(A)

PLZ NBPR 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(B)

PLZ01 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(A)

PLZ02 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(B)
Polish Zloty 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)

Polish Zloty 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)
Polish Zloty 2000 ISDA Definitions (Annex) 4 1.7(w)
Polish Zloty 2006 ISDA Definitions 5 1.7(y)
Portfolio 1999 ISDA Credit Deriv. Def. 26 8.6
Portfolio Information 2001 ISDA Margin Provisions 27 5.37
Portuguese Escudo 1991 ISDA Definitions (1998 Supp.) 5 1.5(x)

Portuguese Escudo 1998 FX & Curr. Option Def. (Annex A) 7 4.3(av)
Portuguese Escudo 2000 ISDA Definitions (NCU Supp.) 2 1.3(j)
Posted Collateral 1994 ISDA Credit Support Annex 9 12
Posted Credit Support 1994 ISDA Credit Support Annex 9 12
Postponement 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(iv)

Postponement
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(vi)
Postponement 1996 ISDA Equity Deriv. Def. 12 4.4(d)(ii)
Postponement 1997 ISDA Bullion Definitions 17 10.2(c)(iii)
Postponement 2002 ISDA Equity Deriv. Def. 19 6.7(c)(ii)
Postponement 2006 ISDA Fund Deriv. Def. 25 6.7(c)(ii)
Postponement 2005 ISDA Comm. Defs 14 7.5(c)(v)

Postponement - Fallback Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(iii)
Potential Adjustment Event 1996 ISDA Equity Deriv. Def. 25 9.1(e)
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Potential Adjustment Event 2002 ISDA Equity Deriv. Def. 35 11.2(e)
Potential Adjustment Event 2006 ISDA Fund Deriv. Def. 33 11.1(c)

Potential Event of Default 1992 ISDA Master Agreement (M/C-C/B) 16 14
Potential Event of Default 2002 ISDA Master Agreement 26 14
Potential Exercise Date 2002 ISDA Equity Deriv. Def. 11 3.1(c)
Potential Exercise Date 2006 ISDA Fund Deriv. Def. 17 3.1(c)
Potential Exercise Date 2005 ISDA Comm. Defs 19 8.5(g)
Potential Failure to Pay 1999 ISDA Credit Deriv. Def. 3 1.12
Potential Failure to Pay 2003 ISDA Credit Deriv. Def. 3 1.13
Potential Repudiation/Moratorium 2003 ISDA Credit Deriv. Def. 31 4.6(c)

Power Markets Week
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xx)
Power Transactions 2005 ISDA Comm. Def. (Annex) F-1 Article XIV
Powernext 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlvii)
PPI 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlviii)
PPM 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlix)
PPW 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(l)
Preceding 1991 ISDA Definitions 9 4.12(a)(iii)
Preceding 1997 ISDA Bullion Definitions 11 6.2(a)(iii)
Preceding 1998 FX & Curr. Option Def. 4 1.2(a)(iv)
Preceding 1999 ISDA Credit Deriv. Def. 5 2.11(a)(iii)
Preceding 2000 ISDA Definitions 6 4.12(a)(iii)
Preceding 2003 ISDA Credit Deriv. Def. 10 2.11(a)(iii)
Preceding 2005 ISDA Comm. Defs 2 1.5(a)(iv)
Preceding 2006 ISDA Definitions 10 4.12(a)(iii)
Preceding - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(iv)
Premium 1991 ISDA Definitions 53 8.5(a)
Premium 1991 ISDA Definitions (1998 Supp.) 62 12.3(a)
Premium 1996 ISDA Equity Deriv. Def. 6 2.5(a)
Premium 1997 ISDA Bullion Definitions 5, 12 2.5(k), 6.11(a)
Premium 1998 FX & Curr. Option Def. 11 3.4(a)
Premium 2000 ISDA Definitions 17 11.3(a)
Premium 2002 ISDA Equity Deriv. Def. 10 2.4(b)
Premium 2006 ISDA Fund Deriv. Def. 16 2.4(b)
Premium 2005 ISDA Comm. Def. (Annex) C-3, D-5 11.13(a), Article XII
Premium 2006 ISDA Definitions 90 12.3(a)
Premium Payment Date 1991 ISDA Definitions 53 8.5(b)
Premium Payment Date 1991 ISDA Definitions (1998 Supp.) 62 12.3(b)
Premium Payment Date 1993 ISDA Comm. Deriv. Def. 27 8.6(c)
Premium Payment Date 1996 ISDA Equity Deriv. Def. 6 2.5(b)
Premium Payment Date 1997 ISDA Bullion Definitions 5, 12 2.5(l), 6.11(a)
Premium Payment Date 1998 FX & Curr. Option Def. 11 3.4(b)
Premium Payment Date 2000 ISDA Definitions 17 11.3(b)
Premium Payment Date 2002 ISDA Equity Deriv. Def. 10 2.4(c)
Premium Payment Date 2006 ISDA Fund Deriv. Def. 16 2.4(c)
Premium Payment Date 2005 ISDA Comm. Def. (Annex) C-3, D-5 11.13(b), Article XII
Premium Payment Date 2005 ISDA Comm. Defs 20 8.6(c)
Premium Payment Date 2006 ISDA Definitions 90 12.3(b)
Premium Per Unit 1993 ISDA Comm. Deriv. Def. 27 8.6(b)
Premium Per Unit 2005 ISDA Comm. Defs 20 8.6(b)
Prepayment 2002 ISDA Equity Deriv. Def. 14 4.2(a)
Prepayment 2006 ISDA Fund Deriv. Def. 19 4.2(a)
Prepayment Amount 2002 ISDA Equity Deriv. Def. 14 4.2(b)
Prepayment Amount 2006 ISDA Fund Deriv. Def. 20 4.2(b)
Prepayment Date 2002 ISDA Equity Deriv. Def. 14 4.2(c)
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Prepayment Date 2006 ISDA Fund Deriv. Def. 20 4.2(c)
Price 1991 ISDA Definitions 54 8.7(f)
Price 1998 FX & Curr. Option Def. 11 3.4(a)
Price Adjustment 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xv)
Price Adjustment 2006 ISDA Fund Deriv. Def. 41 12.3(f)(v)
Price Materiality 1998 FX & Curr. Option Def. 18 5.1(d)(x)

Price Materiality Percentage
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(c)
Price Materiality Percentage 1998 FX & Curr. Option Def. 31 5.4(q)
Price Materiality Percentage 2005 ISDA Comm. Defs 17 7.6(b)
Price Option 1991 ISDA Definitions 15 6.2(i)
Price Options 1991 ISDA Definitions 44 7.2
Price Options 1991 ISDA Definitions (1998 Supp.) 51 7.2
Price Return 2002 ISDA Equity Deriv. Def. 25 8.6(a)
Price Return 2006 ISDA Fund Deriv. Def. 29 8.6(a)
Price Source 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vii)

Price Source
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(x)
Price Source 1997 ISDA Bullion Definitions 21 11.3(g)
Price Source 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xv)
Price Source Conversion 1998 ISDA Euro Definitions 7 4.1
Price Source Conversion 2000 ISDA Definitions 13 7.4
Price Source Conversion 2000 ISDA Definitions (Annex) 48 7.4
Price Source Conversion 2006 ISDA Definitions 82 7.4
Price Source Disruption 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(i)

Price Source Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(c)(i)
Price Source Disruption 1997 ISDA Bullion Definitions 16 10.1(c)(i)
Price Source Disruption 1998 FX & Curr. Option Def. 18 5.1(d)(xi)
Price Source Disruption 2005 ISDA Comm. Defs 11 7.4(c)(i)

Price Sources
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)
Price Sources Update 1998 ISDA Euro Definitions 10 4.4(b)
Pricing Date 1993 ISDA Comm. Deriv. Def. 7 6.2(b)
Pricing Date 1997 ISDA Bullion Definitions 9, 14 4.2(b), 8.4(b)
Pricing Date 2005 ISDA Comm. Defs 10 6.2(b)
Primary Disruption Event 2005 ISDA Comm. Def. (Annex) C-7 11.18(a)
Primary Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(b)
Primary Rate 1998 FX & Curr. Option Def. 31 5.4(r)
Principal Financial Center 1998 FX & Curr. Option Def. 7, Annex A 1.18, 4.4

Principal Financial Center 1998 FX & Curr. Option Def. (Annex A) 10 4.4
principal financial center 1998 ISDA Euro Definitions 5 2.4(c)(iv)(B)

PRINs
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2
Prior Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(b)

Prior Master Agreement 2005 ISDA Comm. Def. (Annex) E-1, F-1 Article XIII, Article XIV
Prior Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(a)
Procedure for Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.2
Procedure for Exercise 1996 ISDA Equity Deriv. Def. 7 3.2
Procedure for Exercise 2000 ISDA Definitions 19 12.2
Procedure for Exercise 2002 ISDA Equity Deriv. Def. 11 3.2
Procedure for Exercise 2006 ISDA Definitions 92 13.2
Procedure for Exercise 2006 ISDA Fund Deriv. Def. 17 3.2
Proceedings 2002 ISDA Master Agreement 26 14
Process Agent 2002 ISDA Master Agreement 26 14

125



International Swaps and Derivatives Association, Inc.

Product 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Provisions applicable to Convertible, Exchangeable
and Accreting Obligations 2003 ISDA Credit Deriv. Def. 45 8.7
Provisions for Determining a Successor 2003 ISDA Credit Deriv. Def. 6 2.2

Provisions for Determining a Successor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (f)

Provisions for Determining a Successor
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (d)
Pta 1991 ISDA Definitions 4 1.5(o)
Pta 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)

Pta 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)
Pta 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
PTE 1991 ISDA Definitions (1998 Supp.) 5 1.5(x)

PTE 1998 FX & Curr. Option Def. (Annex A) 7 4.3(av)
PTE 2000 ISDA Definitions (NCU Supp.) 2 1.3(j)
PTE - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(i)
PTE - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(ii)
PTE - LISBOR - LBOA 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(iii)
PTE - LISBOR - LBOF 1991 ISDA Definitions (1998 Supp.) 34 7.1(w)(iv)
PTE - LISBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 34 7.1(w)(v)
PT-IMP 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)
Public Source 1999 ISDA Credit Deriv. Def. 15 3.7
Public Source 2003 ISDA Credit Deriv. Def. 28 3.7

Public Source
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (g)
Publicly Available Information 1999 ISDA Credit Deriv. Def. 14 3.5
Publicly Available Information 2003 ISDA Credit Deriv. Def. 27 3.5

Publicly Available Information
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (f)

PULP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(c)(i)
PULP - OMLX NORTHERN BLEACHED SOFTWOOD
KRAFT PULP - PULPEX

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 54 7.1(c)(i)(A)

PULP BLEACHED HARDWOOD KRAFT EUROPE PIX 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(A)(4)

PULP BLEACHED HARDWOOD KRAFT PULP US RISI 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(C)(2)
PULP BLEACHED HARDWOOD KRAFT US PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(3)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT
EUROPE PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(2)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(1)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(B)(1)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
RISI 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(C)(1)
Put 1991 ISDA Definitions 53 8.7(b)
Put 1993 ISDA Comm. Deriv. Def. 26 8.3(g)
Put 1996 ISDA Equity Deriv. Def. 6 2.4(b)
Put 1998 FX & Curr. Option Def. 11 3.3(b)
Put 2002 ISDA Equity Deriv. Def. 10 2.3(b)
Put 2006 ISDA Fund Deriv. Def. 16 2.3(b)
Put 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Put 2005 ISDA Comm. Defs 18 8.3(h)
Put Amount 1991 ISDA Definitions 53 8.7(c)
Put Currency 1991 ISDA Definitions 53 8.7(c)
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Put Currency 1998 FX & Curr. Option Def. 10 3.1(d)
Put Currency Amount 1998 FX & Curr. Option Def. 10 3.1(e)
Put Option 1997 ISDA Bullion Definitions 5 2.5(m)
Qualifying Affiliate Guarantee 2003 ISDA Credit Deriv. Def. 18 2.24
Qualifying Guarantee 2003 ISDA Credit Deriv. Def. 18 2.23

Qualifying Guarantee
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23
Qualifying Participation Seller 1999 ISDA Credit Deriv. Def. 10 2.21
Qualifying Participation Seller 2003 ISDA Credit Deriv. Def. 18 2.22

Qualifying Policy
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Quantity 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Quotation 1999 ISDA Credit Deriv. Def. 22 7.8
Quotation 2003 ISDA Credit Deriv. Def. 40 7.7
Quotation Amount 1999 ISDA Credit Deriv. Def. 25 7.12
Quotation Amount 2003 ISDA Credit Deriv. Def. 42 7.12
Quotation Method 1999 ISDA Credit Deriv. Def. 22 7.6
Quotation Method 2003 ISDA Credit Deriv. Def. 42, 54 7.9, 9.8(f)
Quotation Rate 1991 ISDA Definitions (1998 Supp.) 70 18.2(i)
Quotation Rate 2000 ISDA Definitions 28 17.2(j)
Quotation Rate 2006 ISDA Definitions 100 18.2(j)
R 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)

R 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)
R 2000 ISDA Definitions (Annex) 4 1.7(ab)
R 2006 ISDA Definitions 5 1.7(ae)
Rand 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)

Rand 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)
Rand 2000 ISDA Definitions (Annex) 4 1.7(ab)
Rand 2006 ISDA Definitions 5 1.7(ae)
Rate Calculation Date 1998 FX & Curr. Option Def. 6 1.16(a)
Rate Cut-off Date 1991 ISDA Definitions 14 6.2(d)
Rate Cut-off Date 2000 ISDA Definitions 10 6.2(d)
Rate Cut-off Date 2006 ISDA Definitions 16 6.2(d)
rate of exchange 2002 ISDA Master Agreement 26 14
Rate of Return 1996 ISDA Equity Deriv. Def. 20 7.8
Rate of Return 2002 ISDA Equity Deriv. Def. 15 5.7
Rate of Return 2006 ISDA Fund Deriv. Def. 20 5.7
Rate Option 1991 ISDA Definitions 15 6.2(h)
Rate Option 2000 ISDA Definitions 11 6.2(j)
Rate Option 2006 ISDA Definitions 18 6.2(i)
Rate Options 1991 ISDA Definitions 16 7.1
Rate Options 1991 ISDA Definitions (1998 Supp.) 8 7.1
Rate Options 2000 ISDA Definitions 13 7.1
Rate Options 2000 ISDA Definitions (Annex) 8 7.1
Rate Options 2006 ISDA Definitions 20 7.1
Rebasing of the Index 2006 ISDA Infl. Deriv. Def. 13 2.3
Recalculation Date 1994 ISDA Credit Support Annex 9 12
Receiving Party 2002 ISDA Equity Deriv. Def. 49 12.9(b)(ii)
Receiving Transporter 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Recipient 1997 ISDA Bullion Definitions 15 9.1(a)
Reconciliation Deadline 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Record Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(a), 10.7(a)
Record Amount 2006 ISDA Fund Deriv. Def. 32 10.6(a)
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RECOVERED PAPER 1.02 MIXED P&B (SORTED) PPI
GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(1)
RECOVERED PAPER 1.04 SUPERMARKET
CORRUGATED MIXED P&B PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(2)
RECOVERED PAPER 1.05 OLD CORRUGATED
CONTAINERS PPI FRANCE 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(5)
RECOVERED PAPER 1.11 SORTED GRAPHIC PAPER
PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(3)
RECOVERED PAPER 2.01 NEWSPAPERS PPI
GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(4)

RECOVERED PAPER DEINK NEWS (8) ATLANTA PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(3)

RECOVERED PAPER DEINK NEWS (8) CHICAGO PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(2)
RECOVERED PAPER DEINK NEWS (8) DALLAS-
HOUSTON PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(5)
RECOVERED PAPER DEINK NEWS (8) NEW YORK
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(1)
RECOVERED PAPER DEINK NEWS (8) SAN
FRANCISCO-LOS ANGELES PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(4)
RECOVERED PAPER DEINK NEWS (8) U.S. AVERAGE
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(6)
RECOVERED PAPER NEWS #8 BUFFALO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(3)
RECOVERED PAPER NEWS #8 CHICAGO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iv)(A)(1)

RECOVERED PAPER NEWS #8 LOS ANGELES OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(7)

RECOVERED PAPER NEWS #8 NEW ENGLAND OBM 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iv)(A)(2)
RECOVERED PAPER NEWS #8 NEW YORK OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(4)

RECOVERED PAPER NEWS #8 PACIFIC NW OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(9)

RECOVERED PAPER NEWS #8 SAN FRANCISCO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(8)

RECOVERED PAPER NEWS #8 SOUTHEAST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(5)

RECOVERED PAPER NEWS #8 SOUTHWEST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(6)
RECOVERED PAPER OCC #11 ATLANTA PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(9)
RECOVERED PAPER OCC #11 CHICAGO PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(8)
RECOVERED PAPER OCC #11 DALLAS-HOUSTON
PPC 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(11)
RECOVERED PAPER OCC #11 NEW YORK PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(7)
RECOVERED PAPER OCC #11 SAN FRANCISCO-LOS
ANGELES 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(10)

RECOVERED PAPER OCC #11 U.S. AVERAGE PPC 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(12)
RECOVERED PAPER OCC#11 BUFFALO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(12)
RECOVERED PAPER OCC#11 CHICAGO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(10)

RECOVERED PAPER OCC#11 LOS ANGELES OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(16)

RECOVERED PAPER OCC#11 NEW ENGLAND OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(11)
RECOVERED PAPER OCC#11 NEW YORK OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(13)
RECOVERED PAPER OCC#11 PACIFIC NW OBM 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(A)(18)

RECOVERED PAPER OCC#11 SAN FRANCISCO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(A)(17)
RECOVERED PAPER OCC#11 SOUTHEAST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(14)

RECOVERED PAPER OCC#11 SOUTHWEST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(15)
Redemption Fees 2006 ISDA Fund Deriv. Def. 27 7.3(a)(i)
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Redemption Notice Date 2006 ISDA Fund Deriv. Def. 10 1.48
Redemption Payment Date 2006 ISDA Fund Deriv. Def. 10 1.47
Redemption Proceeds 2006 ISDA Fund Deriv. Def. 10 1.43
Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 10 1.45
Reference Banks 1991 ISDA Definitions 46 7.4(c)
Reference Banks 1991 ISDA Definitions (1998 Supp.) 53 7.4(c)
Reference Banks 1998 ISDA Euro Definitions 7 3.2
Reference Banks 2000 ISDA Definitions 27 17.2(f)(iii)
Reference Banks 2000 ISDA Definitions (Annex) 45 7.3(c)
Reference Banks 2006 ISDA Definitions 99 18.2(f)(iii)
Reference Banks 2006 ISDA Definitions 79 7.3(c)
Reference Banks for Euro Price Sources 1998 ISDA Euro Definitions 7 3.2
Reference Currency 1998 FX & Curr. Option Def. 7 1.19
Reference Currency Buyer 1998 FX & Curr. Option Def. 7 1.20
Reference Currency Notional Amount 1998 FX & Curr. Option Def. 7 1.21
Reference Currency Seller 1998 FX & Curr. Option Def. 8 1.22
Reference Dealers 1991 ISDA Definitions 47 7.4(d)
Reference Dealers 1991 ISDA Definitions (1998 Supp.) 55 7.4(d)
Reference Dealers 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(viii)

Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.4(c)(xi)
Reference Dealers 1997 ISDA Bullion Definitions 20 11.2(b)

Reference Dealers 1998 FX & Curr. Option Def. (Annex A) 37 4.6(c)
Reference Dealers 2000 ISDA Definitions (Annex) 47 7.3(f)
Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xvi)
Reference Dealers 2006 ISDA Definitions 81 7.3(f)
Reference Entity 1999 ISDA Credit Deriv. Def. 4 2.1
Reference Entity 2003 ISDA Credit Deriv. Def. 6 2.1
Reference Fund 2006 ISDA Fund Deriv. Def. 5 1.11
Reference Fund Subscription Date 2006 ISDA Fund Deriv. Def. 11 1.54
Reference Level Equals Zero 2005 ISDA Comm. Def. (Annex) C-4 11.16(g)

Reference Market-makers 1992 ISDA Master Agreement (M/C-C/B) 16 14
Reference Month 2006 ISDA Infl. Deriv. Def. 2 1.7
Reference Obligation 1999 ISDA Credit Deriv. Def. 4 2.3
Reference Obligation 2003 ISDA Credit Deriv. Def. 9 2.3
Reference Obligations Only 1999 ISDA Credit Deriv. Def. 6 2.18(a)(iii)
Reference Obligations Only 2003 ISDA Credit Deriv. Def. 12 2.19(a)(iii)
Reference Price 1996 ISDA Equity Deriv. Def. 9 3.4(d)
Reference Price 1999 ISDA Credit Deriv. Def. 4 2.4
Reference Price 2002 ISDA Equity Deriv. Def. 13 3.4(d)
Reference Price 2003 ISDA Credit Deriv. Def. 9 2.4
Reference Price 2006 ISDA Fund Deriv. Def. 19 3.4(d)
Reference Price 2005 ISDA Comm. Def. (Annex) D-5, D-20 Article XII
Registry 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Registry Regulation 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Regulatory Action 2006 ISDA Fund Deriv. Def. 37 12.2(g)
Regulatory Event 2005 ISDA Comm. Def. (Annex) F-7 Article XIV
Re-investment of Dividends 1996 ISDA Equity Deriv. Def. 22 7.12(d)
Re-investment of Dividends 2002 ISDA Equity Deriv. Def. 32 10.4
Re-investment of Dividends 2006 ISDA Fund Deriv. Def. 32 10.4
Related Bond 2006 ISDA Infl. Deriv. Def. 2 1.8
Related Exchange 1996 ISDA Equity Deriv. Def. 3 1.17
Related Exchange 2002 ISDA Equity Deriv. Def. 4 1.26
Related Swap Transaction 1991 ISDA Definitions 51 8.2(b)
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Relating Fixed Rate Payer Payments to Fixed Rate
Payer Calculation Periods 1999 ISDA Credit Deriv. Def. 20 5.4
Relating Fixed Rate Payer Payments to Fixed Rate
Payer Calculation Periods 2003 ISDA Credit Deriv. Def. 36 5.4
Relating Payments to Calculation Periods 1991 ISDA Definitions 56 10.1
Relating Payments to Calculation Periods 2000 ISDA Definitions 15 9.1
Relating Payments to Calculation Periods 2006 ISDA Definitions 86 9.1
Relevant Affiliate 1998 FX & Curr. Option Def. 31 5.4(s)
Relevant Authority 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Relevant Bonds 2003 ISDA Credit Deriv. Def. 57 9.9
Relevant Class 1998 FX & Curr. Option Def. 31 5.4(t)

Relevant Jurisdiction 1992 ISDA Master Agreement (M/C-C/B) 16 14
Relevant Jurisdiction 2002 ISDA Master Agreement 26 14

Relevant Obligations
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(e)
Relevant Obligations 2003 ISDA Credit Deriv. Def. 8 2.2(f)
Relevant Price 1993 ISDA Comm. Deriv. Def. 7 6.2(c)
Relevant Price 1996 ISDA Equity Deriv. Def. 2 1.15
Relevant Price 1997 ISDA Bullion Definitions 21 11.3(h)
Relevant Price 2002 ISDA Equity Deriv. Def. 3 1.23
Relevant Price 2006 ISDA Fund Deriv. Def. 6 1.18
Relevant Price 2005 ISDA Comm. Defs 10 6.2(c)
Relevant Rate 1991 ISDA Definitions 14 6.2(c)
Relevant Rate 2000 ISDA Definitions 10 6.2(c)
Relevant Rate 2006 ISDA Definitions 15 6.2(c)
Relevant Swap Transaction 1991 ISDA Definitions (1998 Supp.) 70 18.2(j)
Relevant Swap Transaction 2000 ISDA Definitions 29 17.2(k)
Relevant Swap Transaction 2006 ISDA Definitions 101 18.2(k)
Remaining Party 2003 ISDA Credit Deriv. Def. 59 10.5
Remaining Party 2004 Novation Definitions 2 1.7
Removal Value 2006 ISDA Fund Deriv. Def. 41 12.3(f)(vi)
Replacement Euro Source 1998 ISDA Euro Definitions 10 4.4(k)
Replacement Price 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Reported Fund Interest Value 2006 ISDA Fund Deriv. Def. 9 1.41
Reported Value Convention 2006 ISDA Fund Deriv. Def. 9 1.42
Reported Value Method 2006 ISDA Fund Deriv. Def. 8 1.35
Reporting Disruption 2006 ISDA Fund Deriv. Def. 37 12.2(h)
Representation and Agreement 1996 ISDA Equity Deriv. Def. 18 6.8
Representation and Agreement 2002 ISDA Equity Deriv. Def. 30 9.11
Representations 2002 ISDA Master Agreement 3 3
Representations and Warranties 2004 Novation Definitions 5 2.1
Representative Amount 1991 ISDA Definitions 46 7.4(a)
Representative Amount 1991 ISDA Definitions (1998 Supp.) 52 7.4(a)
Representative Amount 1997 ISDA Bullion Definitions 3 1.21
Representative Amount 1999 ISDA Credit Deriv. Def. 25 7.16
Representative Amount 2000 ISDA Definitions (Annex) 44 7.3(a)
Representative Amount 2003 ISDA Credit Deriv. Def. 43 7.16
Representative Amount 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Representative Amount 2006 ISDA Definitions 78 7.3(a)
Repudiation 1998 FX & Curr. Option Def. 31 5.4(u)
Repudiation/Moratorium 1999 ISDA Credit Deriv. Def. 17 4.6
Repudiation/Moratorium 2003 ISDA Credit Deriv. Def. 31 4.6(a)
Repudiation/Moratorium Evaluation Date 2003 ISDA Credit Deriv. Def. 31 4.6(b)
Repudiation/Moratorium Extension Condition 2003 ISDA Credit Deriv. Def. 31 4.6(d)
Repudiation/Moratorium Extension Notice 2003 ISDA Credit Deriv. Def. 32 4.6(e)
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Requirements Regarding Notices 1999 ISDA Credit Deriv. Def. 15 3.9
Requirements Regarding Notices 2003 ISDA Credit Deriv. Def. 2 1.10
Reset Date 1991 ISDA Definitions 13 6.2(b)
Reset Date 1997 ISDA Bullion Definitions 3 1.21
Reset Date 2000 ISDA Definitions 9 6.2(b)
Reset Date 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Reset Date 2006 ISDA Definitions 15 6.2(b)
Resolution of Disputes Concerning Certain
Determinations by the Calculation Agent 1999 ISDA Credit Deriv. Def. 35 10.2
Resolution Time 1994 ISDA Credit Support Annex 9 12

Restructured Bond or Loan
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29
Restructured Bond or Loan 2003 ISDA Credit Deriv. Def. 21, 24 2.32(e), 2.33(e)
Restructuring 1999 ISDA Credit Deriv. Def. 17 4.7
Restructuring 2003 ISDA Credit Deriv. Def. 32 4.7(a)

Restructuring
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (h)

Restructuring Date
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29
Restructuring Date 2003 ISDA Credit Deriv. Def. 21, 23 2.32(d), 2.33(d)

Restructuring Maturity Limitation
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29

Restructuring Maturity Limitation Applicable
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29

Restructuring Maturity Limitation Date
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 2.29
Restructuring Maturity Limitation Date 2003 ISDA Credit Deriv. Def. 21 2.32(c)
Return Amount 1994 ISDA Credit Support Annex 9 12
Return Amount 2001 ISDA Margin Provisions 27 5.38
Reuters 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(li)
REUTERS EBS SPOT FX FIXINGS 2006 ISDA Definitions 77 7.1(ac)(i)
Reuters Screen 1991 ISDA Definitions 45 7.3(c)
Reuters Screen 1991 ISDA Definitions (1998 Supp.) 52 7.3(d)

Reuters Screen
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxi)
Reuters Screen 1997 ISDA Bullion Definitions 3 1.21

Reuters Screen 1998 FX & Curr. Option Def. (Annex A) 37 4.6(d)
Reuters Screen 2000 ISDA Definitions (Annex) 44 7.2(f)

Reuters Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-4, B-2 7.2(a)(lii), 10.2(g)
Reuters Screen 2006 ISDA Definitions 78 7.2(a)(xii)

Revenue Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(x)
Reverse Merger 2002 ISDA Equity Deriv. Def. 37 12.1(b)(iv)
RFR - PIBOR - Reference Banks 1991 ISDA Definitions 26 7.1(i)(iii)
Rim Intelligence Products 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(liii)
Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
Riyal 2006 ISDA Definitions 5 1.7(ab)

RMB 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)
RMB 2006 ISDA Definitions 4 1.7(f)

ROL 1998 FX & Curr. Option Def. (Annex A) 7 4.3(aw)

Romanian Leu 1998 FX & Curr. Option Def. (Annex A) 7 4.3(aw)
Romanian Leu 2006 ISDA Definitions 5 1.7(z)
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RON 2006 ISDA Definitions 5 1.7(z)
Rounding 1991 ISDA Definitions 54 9.1
Rounding 1993 ISDA Comm. Deriv. Def. 28 9
Rounding 1998 FX & Curr. Option Def. 8 1.23
Rounding 2000 ISDA Definitions 13 8.1
Rounding 2006 ISDA Definitions 83 8.1
Rounding 1997 ISDA Bullion Definitions 21 12.1
Rounding in Transactions 2005 ISDA Comm. Defs 20 9.1

Rounding in Weather Index Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-12 11.22.
Rounding of Currency Amounts 2000 ISDA Definitions 14 8.2
Rounding of Currency Amounts 2000 ISDA Definitions (Annex) 50 8.2
Rounding of Currency Amounts 2006 ISDA Definitions 84 8.2
Rounding of National Currency Unit Amounts 2000 ISDA Definitions (NCU Supp.) 3 2
Rounding of Payments Only 1997 ISDA Bullion Definitions 21 12.1
Rounding of Weather Index Units 2005 ISDA Comm. Def. (Annex) C-12 11.22
Royal Dutch Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
Royal Meteorological Institute of Belgium 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)

RUB 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aw)
RUB 2000 ISDA Definitions (Annex) 4 1.7(x)
RUB 2006 ISDA Definitions 5 1.7(aa)

RUB CME-EMTA
1998 FX & Curr. Option Def. (Annex A

9/11/98 Amend.) 4.5(b)(ii)(C)

RUB MICEXFRX 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(ii)(A)

RUB MMVB 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(B)

RUB01 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(ii)(A)

RUB02 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(B)

RUB03
1998 FX & Curr. Option Def. (Annex A

10/14/98 Amend.) 1 4.5(b)(ii)(C)

RUB03
1998 FX & Curr. Option Def. (Annex A

9/11/98 Amend.) 4.5(b)(ii)(C)

RUBBER-RSS3-SICOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(A)

RUBBER-TOCOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(C)

RUBBER-TSR20-SICOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(B)

RUR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)
RUR 2000 ISDA Definitions (Annex) 4 1.7(x)
RUR 2006 ISDA Definitions 5 1.7(aa)

Russian Rouble 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)
Russian Rouble 2000 ISDA Definitions (Annex) 4 1.7(x)
Russian Rouble 2006 ISDA Definitions 5 1.7(aa)

Russian Ruble 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)
Russian Ruble 2000 ISDA Definitions (Annex) 4 1.7(x)
Russian Ruble 2006 ISDA Definitions 5 1.7(aa)
S$ 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)

S$ 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)
S$ 2000 ISDA Definitions (Annex) 4 1.7(z)

132



International Swaps and Derivatives Association, Inc.

S$ 2006 ISDA Definitions 5 1.7(ac)
S&P 500 1991 ISDA Definitions 44 7.2(a)
S&P 500 1991 ISDA Definitions (1998 Supp.) 51 7.2(a)
SAFEX 2000 ISDA Definitions (Annex) 44 7.2(g)
SAFEX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxiii)
SAFEX 2006 ISDA Definitions 78 7.2(a)(xiii)
Sales Price 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
SAR 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)

SAR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)
SAR 2000 ISDA Definitions (Annex) 4 1.7(y)
SAR 2006 ISDA Definitions 5 1.7(ab)
SAR - SRIOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 34 7.1(x)(ii)
SAR - SRIOR - Reference Banks 2000 ISDA Definitions (Annex) 27 7.1(o)(ii)
SAR - SRIOR - SUAA 1991 ISDA Definitions (1998 Supp.) 34 7.1(x)(i)
SAR - SRIOR - SUAA 2000 ISDA Definitions (Annex) 27 7.1(o)(i)
SAR-SRIOR-Reference Banks 2006 ISDA Definitions 54 7.1(s)(ii)
SAR-SRIOR-SUAA 2006 ISDA Definitions 54 7.1(s)(i)
Saudi Arabian Rial 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)

Saudi Arabian Rial 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)
Saudi Arabian Rial 2000 ISDA Definitions (Annex) 4 1.7(y)
Saudi Arabian Rial 2006 ISDA Definitions 5 1.7(ab)
Saudi Arabian Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)

Saudi Arabian Riyal 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)
Saudi Arabian Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
Saudi Arabian Riyal 2006 ISDA Definitions 5 1.7(ab)
Saudi Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
Saudi Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
Saudi Riyal 2006 ISDA Definitions 5 1.7(ab)

Schedule 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble
Schedule 2002 ISDA Master Agreement 26 14
Schedule 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Schedule P 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Schedule P: Products and Related Definitions 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Scheduled Averaging Date 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
Scheduled Closing Time 2002 ISDA Equity Deriv. Def. 4 1.30
Scheduled Fund Valuation Date 2006 ISDA Fund Deriv. Def. 8 1.38
Scheduled Gas 2005 ISDA Comm. Def. (Annex) E-11 Article XIII

Scheduled Payment Date 1992 ISDA Master Agreement (M/C-C/B) 16 14
Scheduled Redemption Payment Date 2006 ISDA Fund Deriv. Def. 10 1.46
Scheduled Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 10 1.44
Scheduled Settlement Date 2002 ISDA Master Agreement 26 14
Scheduled Termination Date 1999 ISDA Credit Deriv. Def. 1 1.6
Scheduled Termination Date 2003 ISDA Credit Deriv. Def. 1 1.6
Scheduled Trading Day 2002 ISDA Equity Deriv. Def. 4 1.31
Scheduled Valuation Date 1996 ISDA Equity Deriv. Def. 9 4.2(a)
Scheduled Valuation Date 2002 ISDA Equity Deriv. Def. 17 6.5
Scheduled Valuation Date 2006 ISDA Fund Deriv. Def. 23 6.5
Scheduling 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Scheme 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Second Day 2001 ISDA Margin Provisions 5 1.6(b)(iii)
Second Fallback Weather Index Station 2005 ISDA Comm. Def. (Annex) C-12 11.21(f)
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Second Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(B)
Second Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(ii)
Second Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
Second Period 2002 ISDA Equity Deriv. Def. 32 10.3(b)
Second Period 2006 ISDA Fund Deriv. Def. 32 10.3(b)
Secondary Disruption Event 2005 ISDA Comm. Def. (Annex) C-8 11.18(b)
Secondary Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(c)
Secondary Rate 1998 FX & Curr. Option Def. 31 5.4(v)
Secured Party 1994 ISDA Credit Support Annex 9 12
Secured Party 1994 ISDA Credit Support Annex 1 1(b)
SEK 1991 ISDA Definitions 4 1.5(q)
SEK 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)

SEK 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)
SEK 2000 ISDA Definitions (Annex) 4 1.7(ad)
SEK 2006 ISDA Definitions 5 1.7(ah)
SEK - EDOP - Reference Banks 1991 ISDA Definitions 37 7.1(q)(iii)
SEK - EDOR - FP 1991 ISDA Definitions 37 7.1(q)(i)
SEK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(u)(i)
SEK - STIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ad)(ii)
SEK - STIBOR - Reference Banks 2000 ISDA Definitions (Annex) 33 7.1(t)(ii)
SEK - STIBOR - SIDE 1991 ISDA Definitions (1998 Supp.) 39 7.1(ad)(i)
SEK - STIBOR - SIDE 2000 ISDA Definitions (Annex) 33 7.1(t)(i)
SEK - STIBOR - SIOR 1991 ISDA Definitions 37 7.1(q)(ii)
SEK-Annual Swap Rate 2006 ISDA Definitions 60 7.1(x)(i)
SEK-SIOR-OIS-COMPOUND 2006 ISDA Definitions 61 7.1(x)(v)
SEK-STIBOR-Bloomberg 2006 ISDA Definitions 61 7.1(x)(iii)
SEK-STIBOR-Reference Banks 2006 ISDA Definitions 61 7.1(x)(iv)
SEK-STIBOR-SIDE 2006 ISDA Definitions 60 7.1(x)(ii)
Seller 1991 ISDA Definitions 52 8.3(b)
Seller 1991 ISDA Definitions (1998 Supp.) 61 12.1(a)
Seller 1993 ISDA Comm. Deriv. Def. 25 8.2(b)
Seller 1996 ISDA Equity Deriv. Def. 6 2.2(b)
Seller 1997 ISDA Bullion Definitions 5, 12 2.5(n), 6.11(a)
Seller 1998 FX & Curr. Option Def. 10 3.1(f)
Seller 1999 ISDA Credit Deriv. Def. 4 1.19
Seller 2000 ISDA Definitions 16 11.1(a)
Seller 2002 ISDA Equity Deriv. Def. 2 1.19
Seller 2003 ISDA Credit Deriv. Def. 5 1.20

Seller
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Paragraph 1
Seller 2006 ISDA Fund Deriv. Def. 5 1.14
Seller 2005 ISDA Comm. Def. (Annex) E-11, F-11, H-11 Article XIII, XIV, XVI
Seller 2006 ISDA Definitions 89 12.1(a)
Seller Business Day 1991 ISDA Definitions (1998 Supp.) 62 12.4
Seller Business Day 1993 ISDA Comm. Deriv. Def. 27 8.5(h)
Seller Business Day 1996 ISDA Equity Deriv. Def. 3 1.19
Seller Business Day 2005 ISDA Comm. Defs 19 8.5(h)
Seller’s Agent 2006 ISDA Definitions 89 12.1(c)
Seller's Agent 1991 ISDA Definitions (1998 Supp.) 63 13.1(a)
Seller's Agent 1996 ISDA Equity Deriv. Def. 7 3.1(a)
Seller's Agent 2000 ISDA Definitions 17 11.1(c)
Seller's Agent 2002 ISDA Equity Deriv. Def. 10 3.1(a)(iii)
Seller's Agent 2006 ISDA Fund Deriv. Def. 16 3.1(a)
Seller's Delivery Business Day Location 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Seller's Replacement Cost 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
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Seller's VAT Jurisdiction 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Senior Obligation 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Service Météorologique du Canada 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Servicio Meteorologico Nacional 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)
Servizio Meteorologico dell'Aeronautica Militare
Italiana 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
SE-SMHI 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)

Set-off 1992 ISDA Master Agreement (M/C-C/B) 16 14
Settlement 2003 ISDA Credit Deriv. Def. 25 3.1

Settlement Amount 1992 ISDA Master Agreement (M/C-C/B) 16 14
Settlement by Delivery 1997 ISDA Bullion Definitions 7 3.1
Settlement by Delivery 2005 ISDA Comm. Def. (Annex) B-7 10.5.
Settlement Currency 1996 ISDA Equity Deriv. Def. 16 5.3
Settlement Currency 1998 FX & Curr. Option Def. 6 1.16(b)
Settlement Currency 1999 ISDA Credit Deriv. Def. 20 6.3
Settlement Currency 2003 ISDA Credit Deriv. Def. 37 6.3
Settlement Currency 2006 ISDA Fund Deriv. Def. 6 1.21
Settlement Currency 2002 ISDA Equity Deriv. Def. 5 1.33
Settlement Currency Amount 1998 FX & Curr. Option Def. 9 2.2(b)(ii)
Settlement Cycle 2002 ISDA Equity Deriv. Def. 5 1.37
Settlement Cycle 2006 ISDA Fund Deriv. Def. 7 1.24
Settlement Date 1993 ISDA Comm. Deriv. Def. 3 3.4
Settlement Date 1996 ISDA Equity Deriv. Def. 17 6.2
Settlement Date 1997 ISDA Bullion Definitions 5 2.5(p)
Settlement Date 1998 FX & Curr. Option Def. 8 1.24
Settlement Date 1999 ISDA Credit Deriv. Def. 20 6.2
Settlement Date 2001 ISDA Margin Provisions 27 5.39
Settlement Date 2002 ISDA Equity Deriv. Def. 27 9.4
Settlement Date 2003 ISDA Credit Deriv. Def. 37 6.2
Settlement Date 2005 ISDA Comm. Defs 6 3.3
Settlement Disruption 1997 ISDA Bullion Definitions 8 3.4
Settlement Disruption Event 1996 ISDA Equity Deriv. Def. 18 6.5
Settlement Disruption Event 1997 ISDA Bullion Definitions 8 3.4(a)
Settlement Disruption Event 2002 ISDA Equity Deriv. Def. 30 9.8
Settlement Disruption Event 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Settlement Following a Merger Event 1996 ISDA Equity Deriv. Def. 29 9.4

Settlement Following a Merger Event or Tender Offer 2002 ISDA Equity Deriv. Def. 41 12.4
Settlement Level 2005 ISDA Comm. Def. (Annex) C-2 11.12(c)
Settlement Method 1999 ISDA Credit Deriv. Def. 20 6.1
Settlement Method 2003 ISDA Credit Deriv. Def. 37 6.1
Settlement Method Election 2002 ISDA Equity Deriv. Def. 22 7.1
Settlement Method Election 2006 ISDA Fund Deriv. Def. 26 7.1
Settlement Method Election Date 2002 ISDA Equity Deriv. Def. 22 7.2
Settlement Method Election Date 2006 ISDA Fund Deriv. Def. 26 7.2
Settlement of Exercised Bullion Options 1997 ISDA Bullion Definitions 6 2.7
Settlement Period(s) 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
Settlement Postponement 1998 FX & Curr. Option Def. 24 5.2(c)(xi)

Settlement Price 1996 ISDA Equity Deriv. Def. 5, 11, 14 2.1(g), 4.4(b), 4.5(c)
Settlement Price 2002 ISDA Equity Deriv. Def. 22 7.3
Settlement Price 2006 ISDA Fund Deriv. Def. 26 7.3
Settlement Rate 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)
Settlement Rate 1998 FX & Curr. Option Def. 6 1.16(c)
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Settlement Rate 2000 ISDA Definitions 26 17.2(f)
Settlement Rate 2006 ISDA Definitions 99 18.2(f)
Settlement Rate on Automatic Exercise or Fallback
Exercise 2006 ISDA Definitions 94 13.9

Settlement Rate on Automatic or Fallback Exercise 2000 ISDA Definitions 21 12.9
Settlement Rate Option 1998 FX & Curr. Option Def. 6, Annex A 1.16(d), 4.5

Settlement Rate Options 1998 FX & Curr. Option Def. (Annex A) 15 4.5
SFE 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxiv)
Sfr 1991 ISDA Definitions 4 1.5(r)
Sfr 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)

Sfr 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)
Sfr 2000 ISDA Definitions (Annex) 4 1.7(ae)
Sfr 2006 ISDA Definitions 5 1.7(ai)
SFWIS Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(iv)
SGD 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)

SGD 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)
SGD 2000 ISDA Definitions (Annex) 4 1.7(z)
SGD 2006 ISDA Definitions 5 1.7(ac)
SGD - SIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 35 7.1(y)(iii)
SGD - SIBOR - Reference Banks 2000 ISDA Definitions (Annex) 28 7.1(p)(ii)
SGD - SIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 34 7.1(y)(i)
SGD - SIBOR - Telerate 2000 ISDA Definitions (Annex) 28 7.1(p)(i)
SGD - SOR - Reference Banks 2000 ISDA Definitions (Annex) 28 7.1(p)(iv)
SGD - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 35 7.1(y)(ii)
SGD - SOR - Telerate 2000 ISDA Definitions (Annex) 28 7.1(p)(iii)
SGD-SIBOR-Reference Banks 2006 ISDA Definitions 54 7.1(t)(ii)
SGD-SIBOR-Reuters 2006 ISDA Definitions 54 7.1(t)(i)
SGD-SONAR-OIS-COMPOUND 2006 ISDA Definitions 56 7.1(t)(v)
SGD-SOR-Reference Banks 2006 ISDA Definitions 55 7.1(t)(iv)
SGD-SOR-Reuters 2006 ISDA Definitions 55 7.1(t)(iii)
Share Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(d)
Share Basket Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(d)
Share Basket Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(d)
Share Basket Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(d)
Share Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(d)
Share Basket Transaction 1996 ISDA Equity Deriv. Def. 1 1.7
Share Basket Transaction 2002 ISDA Equity Deriv. Def. 2 1.8
Share Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(b)
Share Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(b)
Share Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(b)
Share Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(b)
Share Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(b)
Share Transaction 1996 ISDA Equity Deriv. Def. 1 1.5
Share Transaction 2002 ISDA Equity Deriv. Def. 1 1.6
Share-for - Combined 1996 ISDA Equity Deriv. Def. 26 9.3(a)(iii)
Share-for - Other 1996 ISDA Equity Deriv. Def. 26 9.3(a)(ii)
Share-for - Share 1996 ISDA Equity Deriv. Def. 26 9.3(a)(i)
Share-for-Combined 2002 ISDA Equity Deriv. Def. 38 12.1(h)
Share-for-Other 2002 ISDA Equity Deriv. Def. 38 12.1(g)
Share-for-Share 2002 ISDA Equity Deriv. Def. 37 12.1(f)
Shares 1996 ISDA Equity Deriv. Def. 2 1.11
Shares 2002 ISDA Equity Deriv. Def. 2 1.14
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SICOM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxv)

SILVER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(viii)
Silver 1997 ISDA Bullion Definitions 1 1.7
Silver 2005 ISDA Comm. Def. (Annex) B-2 10.2(k)
SILVER - COMEX 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(A)

SILVER - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(viii)(A)
SILVER - COMEX 1997 ISDA Bullion Definitions 19 11.1(b)(ii)

SILVER - FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(viii)(B)
SILVER - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(B)
SILVER-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(A)
SILVER-FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(B)
SILVER-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(C)
SIMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(vi)

SIMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(xi)
Singapore Dollar 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)

Singapore Dollar 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)
Singapore Dollar 2000 ISDA Definitions (Annex) 4 1.7(z)
Singapore Dollar 2006 ISDA Definitions 5 1.7(ac)
Single Valuation Date 1999 ISDA Credit Deriv. Def. 21 7.5(a)
Single Valuation Date 2003 ISDA Credit Deriv. Def. 41 7.8(a)

SIT 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bb)
SIVER - FIX 1997 ISDA Bullion Definitions 19 11.1(b)(i)
Sixth Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(C)
Sixth Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(iii)
Sixth Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
SKK 1991 ISDA Definitions (1998 Supp.) 5 1.5(aa)

SKK 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ba)
SKK 2000 ISDA Definitions (Annex) 4 1.7(aa)
SKK 2006 ISDA Definitions 5 1.7(ad)
SKK - BRIBOR - Bloomberg 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(ii)
SKK - BRIBOR - Bloomberg 2000 ISDA Definitions (Annex) 29 7.1(q)(ii)
SKK - BRIBOR - BRBO 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(i)
SKK - BRIBOR - BRBO 2000 ISDA Definitions (Annex) 29 7.1(q)(i)
SKK - BRIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(iii)
SKK - BRIBOR - Reference Banks 2000 ISDA Definitions (Annex) 29 7.1(q)(iii)

SKK NBSB 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(A)

SKK01 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(A)
SKK-BRIBOR-Bloomberg 2006 ISDA Definitions 57 7.1(u)(ii)
SKK-BRIBOR-NBSK07 2006 ISDA Definitions 57 7.1(u)(i)
SKK-BRIBOR-Reference Banks 2006 ISDA Definitions 57 7.1(u)(iii)
SKr 1991 ISDA Definitions 4 1.5(q)
SKr 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)

Skr 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)
SKr 2000 ISDA Definitions (Annex) 4 1.7(ad)
SKr 2006 ISDA Definitions 5 1.7(ah)
Slovak Korana 2000 ISDA Definitions (Annex) 4 1.7(aa)
Slovak Koruna 1991 ISDA Definitions (1998 Supp.) 5 1.5(aa)
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Slovak Koruna 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ba)
Slovak Koruna 2006 ISDA Definitions 5 1.7(ad)

Slovenian Tolar 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bb)
South African Rand 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)

South African Rand 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)
South African Rand 2000 ISDA Definitions (Annex) 4 1.7(ab)
South African Rand 2006 ISDA Definitions 5 1.7(ae)
South African Weather Service 2005 ISDA Comm. Def. (Annex) C-7 11.17(bb)
Sovereign 1999 ISDA Credit Deriv. Def. 11 2.23
Sovereign 2003 ISDA Credit Deriv. Def. 19 2.26
Sovereign Agency 1999 ISDA Credit Deriv. Def. 11 2.24
Sovereign Agency 2003 ISDA Credit Deriv. Def. 19 2.27

Sovereign Master Confirmation Agreement
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble
Sovereign Restructured Deliverable Obligation 2003 ISDA Credit Deriv. Def. 12 2.16

SOYBEAN MEAL-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(B)

SOYBEAN OIL-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(C)

SOYBEANS-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(A)

SOYBEANS-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(D)

Spanish Peseta 1991 ISDA Definitions 4 1.5(o)
Spanish Peseta 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)

Spanish Peseta 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)
Spanish Peseta 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
Specific Inconvertibility 1998 FX & Curr. Option Def. 19 5.1(d)(xii)
Specific Non-Transferability 1998 FX & Curr. Option Def. 19 5.1(d)(xiii)

Specified Amount 1998 FX & Curr. Option Def. (Annex A) 38 4.6(e)

Specified Company 1998 FX & Curr. Option Def. (Annex A) 38 4.6(f)
Specified Compliance Period 2005 ISDA Comm. Def. (Annex) H-13 Article XVI
Specified Condition 1994 ISDA Credit Support Annex 9 12
Specified Condition 2001 ISDA Margin Provisions 27 5.40
Specified Currency 1999 ISDA Credit Deriv. Def. 7 2.18(b)(ii)
Specified Currency 2003 ISDA Credit Deriv. Def. 14 2.19(b)(ii)

Specified Entity 1992 ISDA Master Agreement (M/C-C/B) 16 14
Specified Entity 2002 ISDA Master Agreement 26 14
Specified Exercise Date 1998 FX & Curr. Option Def. 12 3.5(h)

Specified Indebtedness 1992 ISDA Master Agreement (M/C-C/B) 17 14
Specified Indebtedness 2002 ISDA Master Agreement 26 14
Specified Number 1999 ISDA Credit Deriv. Def. 15 3.8
Specified Number 2003 ISDA Credit Deriv. Def. 28 3.8

Specified Office 1998 FX & Curr. Option Def. (Annex A) 38 4.6(g)
Specified Price 1993 ISDA Comm. Deriv. Def. 20 7.2(c)(ix)

Specified Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(xii)
Specified Price 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xviii)
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Specified Rate 1998 FX & Curr. Option Def. (Annex A) 39 4.6(h)

Specified Time 1998 FX & Curr. Option Def. (Annex A) 39 4.6(i)

Specified Transaction 1992 ISDA Master Agreement (M/C-C/B) 17 14
Specified Transaction 2002 ISDA Master Agreement 26 14
Specified Transaction 2005 ISDA Comm. Def. (Annex) G-2 Article XV
Specified Value 1998 FX & Curr. Option Def. 32 5.4(w)

Spot Auction Trading Hours: (Date): Table: Hours 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-6 7.1(b)(iv)(B)(3)(w)
Spot Price 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Spot Price Index 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Spot Rate 1998 FX & Curr. Option Def. 6 1.16(e)
SPp 1991 ISDA Definitions 4 1.5(o)
SPP 1991 ISDA Definitions 4 1.5(o)
SPp 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
SPP 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)

SPp 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

SPP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)
SPp 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
SPP 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
SPP - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(v)
SPP - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ab)(vi)
SPP - LIBOR - BBA 1991 ISDA Definitions 35 7.1(o)(i)
SPP - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(i)
SPP - LIBOR - Reference Banks 1991 ISDA Definitions 35 7.1(o)(ii)
SPP - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(ii)
SPP - MIBOR - BANDE 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(iii)
SPP - MIBOR - Reference Banks 1991 ISDA Definitions 36 7.1(o)(iii)
SPP - MIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(iv)
Spread 1991 ISDA Definitions 14 6.2(e)
Spread 2000 ISDA Definitions 10 6.2(f)
Spread 2006 ISDA Definitions 16 6.2(e)
SRC Shortfall 2005 ISDA Comm. Def. (Annex) H-12 Article XVI

Sri Lankan Rupee 1998 FX & Curr. Option Def. (Annex A) 8 4.3(be)
Sri Lankan Rupee 2006 ISDA Definitions 5 1.7(af)

Stamp Tax 1992 ISDA Master Agreement (M/C-C/B) 17 14
Stamp Tax 1999 ISDA Credit Deriv. Def. 4 1.17
Stamp Tax 2002 ISDA Master Agreement 26 14
Stamp Tax 2003 ISDA Credit Deriv. Def. 4 1.18
Stamp Tax Jurisdiction 2002 ISDA Master Agreement 26 14
Standard Date 1997 ISDA Bullion Definitions 5 2.5(q)
Standard Public Sources 1999 ISDA Credit Deriv. Def. 15 3.7
Standard Specified Currencies 1999 ISDA Credit Deriv. Def. 7 2.18(b)(ii)
Standard Specified Currencies 2003 ISDA Credit Deriv. Def. 14 2.19(b)(ii)
Start Time 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
Status of Parties 2004 Novation Definitions 7 2.1(c)(iii)
STEEL-MONTHLY-BILLET-CIS EXPORT FOB BLACK
SEA-CRU LONG 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(ix)(I)
STEEL-MONTHLY-CRC-GERMANY (EUR)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(F)
STEEL-MONTHLY-CRC-GERMANY (USD)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(E)
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STEEL-MONTHLY-CRC-USA-MIDWEST-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(D)
STEEL-MONTHLY-HRC-GERMANY (EUR)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(C)
STEEL-MONTHLY-HRC-GERMANY (USD)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(B)
STEEL-MONTHLY-HRC-USA-MIDWEST-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(ix)(A)
STEEL-MONTHLY-SLAB-EUROPE-CIS-EXPORT-BLACK
SEA PORT-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(G)
STEEL-MONTHLY-SLAB-LATIN AMERICA-BRAZIL-
EXPORT-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(H)
Sterling 1991 ISDA Definitions 4 1.5(p)
Sterling 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
Sterling 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
Sterling 1997 ISDA Bullion Definitions 3 1.21

Sterling 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)
Sterling 2000 ISDA Definitions (Annex) 4 1.7(ac)
Sterling 2006 ISDA Definitions 5 1.7(ag)
STG 1991 ISDA Definitions 4 1.5(p)
STG 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
STG 1993 ISDA Comm. Deriv. Def. 2 1.6(a)

STG 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)
STG 2000 ISDA Definitions (Annex) 4 1.7(ac)
STG 2006 ISDA Definitions 5 1.7(ag)
Strategy Breach 2006 ISDA Fund Deriv. Def. 36 12.2(e)
Strike Price 1991 ISDA Definitions 53 8.7(c)
Strike Price 1993 ISDA Comm. Deriv. Def. 26 8.3(h)
Strike Price 1996 ISDA Equity Deriv. Def. 4 2.1(f)
Strike Price 1997 ISDA Bullion Definitions 5 2.5(r)
Strike Price 1998 FX & Curr. Option Def. 10 3.1(g)
Strike Price 2002 ISDA Equity Deriv. Def. 9 2.1(e)
Strike Price 2006 ISDA Fund Deriv. Def. 15 2.1(e)
Strike Price 2005 ISDA Comm. Def. (Annex) D-6 Article XII
Strike Price 2005 ISDA Comm. Defs 18 8.3(i)
Strike Price Differential 1993 ISDA Comm. Deriv. Def. 28 8.8
Strike Price Differential 1996 ISDA Equity Deriv. Def. 15 5.4
Strike Price Differential 2002 ISDA Equity Deriv. Def. 23 8.3
Strike Price Differential 2006 ISDA Fund Deriv. Def. 27 8.3
Strike Price Differential 2005 ISDA Comm. Defs 20 8.8
Strike Price per Unit 1993 ISDA Comm. Deriv. Def. 26 8.3(h)
Strike Price Per Unit 2005 ISDA Comm. Defs 18 8.3(i)

Subordinated Holders
1999 ISDA Credit Deriv. Def. (Restructuring

Supp.) 4.7(a)(iv)
Subordinated Obligation 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Subordination 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Subscription Notice Date 2006 ISDA Fund Deriv. Def. 11 1.53
Substitute Credit Support 1994 ISDA Credit Support Annex 9 12
Substitute Index Level 2006 ISDA Infl. Deriv. Def. 2 1.9
Substitute Margin 2001 ISDA Margin Provisions 28 5.41
Substitute Reference Obligation 1999 ISDA Credit Deriv. Def. 11 2.27
Substitute Reference Obligation 2003 ISDA Credit Deriv. Def. 19 2.30

Substitute Reference Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (g)

Substitute Reference Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (e)
Substitution Date 1994 ISDA Credit Support Annex 9 12
Substitution Notice 2001 ISDA Margin Provisions 28 5.42
succeed 2003 ISDA Credit Deriv. Def. 7 2.2(c)
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Succession Event
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(b)
Succession Event 2003 ISDA Credit Deriv. Def. 7 2.2(b)
Successor 1999 ISDA Credit Deriv. Def. 4 2.2

Successor
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(a)

Successor
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(g)
Successor 2003 ISDA Credit Deriv. Def. 6 2.2(a)
Successor Fund Interest 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iii)(A)
Successor Index 2002 ISDA Equity Deriv. Def. 33 11.1(a)
Successor Index 2006 ISDA Infl. Deriv. Def. 2 1.10
Successor Price Source 1998 ISDA Euro Definitions 8 4.2(a)
Successor Price Source 2000 ISDA Definitions (Annex) 48 7.5(a)
Successor Price Source 2006 ISDA Definitions 83 7.5(a)
Successor Price Source Effective Date 1998 ISDA Euro Definitions 8 4.2(b)
Successor Price Source Effective Date 2000 ISDA Definitions (Annex) 48 7.5(b)
Successor Price Source Effective Date 2006 ISDA Definitions 83 7.5(b)
Successor Source 2006 ISDA Definitions 78 7.2(b)

SUGAR # 11 (WORLD)-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xii)(A)

SUNFLOWER SEEDS-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xiii)(A)

Supplier 1997 ISDA Bullion Definitions 15 9.1(a)
Supranational Organization 1999 ISDA Credit Deriv. Def. 11 2.25
Supranational Organization 2003 ISDA Credit Deriv. Def. 19 2.28

Sveriges Meteorologiska och Hydrologiska Institut 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)
Swap Transaction 1991 ISDA Definitions 1 1.1
Swap Transaction 2000 ISDA Definitions 1 1.1
Swap Transaction 2006 ISDA Definitions 1 1.1
SwapMarker Screen 2006 ISDA Definitions 78 7.2(a)(xiv)
Swaption 1991 ISDA Definitions (1998 Supp.) 61 11.2
Swaption 1993 ISDA Comm. Deriv. Def. 25 8.1(b)
Swaption 1997 ISDA Bullion Definitions 12 6.10
Swaption 2000 ISDA Definitions 16 10.2
Swaption 2005 ISDA Comm. Defs 17 8.1(b)
Swaption 2006 ISDA Definitions 88 11.2
Swaption Straddle 2006 ISDA Definitions 89 11.3
Swedish Krona 1991 ISDA Definitions 4 1.5(q)
Swedish Krona 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)

Swedish Krona 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)
Swedish Krona 2000 ISDA Definitions (Annex) 4 1.7(ad)
Swedish Krona 2006 ISDA Definitions 5 1.7(ah)

Swedish Meteorological and Hydrological Institute 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)

SWEP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxii)
SWF 1991 ISDA Definitions 4 1.5(r)
SWF 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)

SWF 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)
SWF 2000 ISDA Definitions (Annex) 4 1.7(ae)
SWF 2006 ISDA Definitions 5 1.7(ai)
Swiss Franc 1991 ISDA Definitions 4 1.5(r)
Swiss Franc 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)
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Swiss Franc 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)
Swiss Franc 2000 ISDA Definitions (Annex) 4 1.7(ae)
Swiss Franc 2006 ISDA Definitions 5 1.7(ai)
Swiss Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)
Synoptic Data 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(ii)
Synoptic Data Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(a)(ii)

Taiwanese Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.6(bi)
Taiwanese Dollar 2006 ISDA Definitions 5 1.7(aj)
TARGET Settlement Day 1998 ISDA Euro Definitions 3 2.1
TARGET Settlement Day 2000 ISDA Definitions 2 1.8
TARGET Settlement Day 2003 ISDA Credit Deriv. Def. 5 1.21
TARGET Settlement Day 2006 ISDA Definitions 6 1.8
Tariff 2005 ISDA Comm. Def. (Annex) F-7 Article XIV

Tax 1992 ISDA Master Agreement (M/C-C/B) 17 14
Tax 1998 FX & Curr. Option Def. 28 5.3(c)
Tax 1999 ISDA Credit Deriv. Def. 4 1.17
Tax 2002 ISDA Master Agreement 27 14
Tax 2003 ISDA Credit Deriv. Def. 4 1.18
Tax Disruption 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(vii)

Tax Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(vii)
Tax Disruption 2005 ISDA Comm. Defs 12 7.4(c)(vi)

Tax Event 1992 ISDA Master Agreement (M/C-C/B) 17 14
Tax Event 2002 ISDA Master Agreement 27 14

Tax Event Upon Merger 1992 ISDA Master Agreement (M/C-C/B) 17 14
Tax Event Upon Merger 2002 ISDA Master Agreement 27 14
Taxes 2005 ISDA Comm. Def. (Annex) E-5 Article XIII
Telerate 1991 ISDA Definitions 46 7.3(d)
Telerate 1991 ISDA Definitions (1998 Supp.) 52 7.3(e)

Telerate
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxiii)

Telerate 1998 FX & Curr. Option Def. (Annex A) 39 4.6(j)
Telerate 2000 ISDA Definitions (Annex) 44 7.2(h)
Telerate 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(liv)
Telerate Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(lv)
Tender Offer 2002 ISDA Equity Deriv. Def. 37 12.1(d)
Tender Offer Date 2002 ISDA Equity Deriv. Def. 37 12.1(e)

Tenge 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ae)
Term 1991 ISDA Definitions 5 3.1
Term 1993 ISDA Comm. Deriv. Def. 3 3.1
Term 1997 ISDA Bullion Definitions 11 6.5
Term 2000 ISDA Definitions 3 3.1
Term 2003 ISDA Credit Deriv. Def. 1 1.3
Term 2005 ISDA Comm. Defs 6 3.1
Term 2006 ISDA Definitions 6 3.1
Term 1999 ISDA Credit Deriv. Def. 1 1.3
Terminated Transaction 1997 ISDA Bullion Definitions 3 1.2
Terminated Transaction 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)

Terminated Transactions 1992 ISDA Master Agreement (M/C-C/B) 17 14

142



International Swaps and Derivatives Association, Inc.

Terminated Transactions 2002 ISDA Master Agreement 27 14

Termination Currency 1992 ISDA Master Agreement (M/C-C/B) 17 14
Termination Currency 2002 ISDA Master Agreement 27 14

Termination Currency Equivalent 1992 ISDA Master Agreement (M/C-C/B) 17 14
Termination Currency Equivalent 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Termination Currency Equivalent 2002 ISDA Master Agreement 27 14
Termination Date 1991 ISDA Definitions 5 3.3
Termination Date 1993 ISDA Comm. Deriv. Def. 3 3.5
Termination Date 1997 ISDA Bullion Definitions 12 6.9
Termination Date 1999 ISDA Credit Deriv. Def. 1 1.7
Termination Date 2000 ISDA Definitions 3 3.3
Termination Date 2003 ISDA Credit Deriv. Def. 2 1.7
Termination Date 2005 ISDA Comm. Defs 6 3.4
Termination Date 2006 ISDA Definitions 7 3.3

Termination Event 1992 ISDA Master Agreement (M/C-C/B) 17 14
Termination Event 1997 ISDA Bullion Definitions 3 1.20
Termination Event 2002 ISDA Master Agreement 27 14
Termination Event 2006 ISDA Infl. Deriv. Def. 2 1.11
Termination Event 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Termination Event 2005 ISDA Comm. Defs 14 7.5(c)(iv)

Termination Rate 1992 ISDA Master Agreement (M/C-C/B) 17 14
Termination Rate 2002 ISDA Master Agreement 27 14
Terms of Bullion Options 1997 ISDA Bullion Definitions 4 2.5
Terms of Bullion Trades 1997 ISDA Bullion Definitions 3 2.3
Terms of Swaptions 1997 ISDA Bullion Definitions 12 6.11
Terms Relating to Cash Settlement 1991 ISDA Definitions 53 8.6
Terms Relating to Exercise 1991 ISDA Definitions 52 8.4
Terms Relating to Exercise 1993 ISDA Comm. Deriv. Def. 26 8.5
Terms Relating to Exercise 1997 ISDA Bullion Definitions 5 2.6
Terms Relating to Exercise 2005 ISDA Comm. Defs 19 8.5
Terms Relating to Premium 1991 ISDA Definitions 53 8.5
Terms Relating to Premium 1991 ISDA Definitions (1998 Supp.) 62 12.3
Terms Relating to Premium 1993 ISDA Comm. Deriv. Def. 27 8.6
Terms Relating to Premium 1996 ISDA Equity Deriv. Def. 6 2.5
Terms Relating to Premium 1998 FX & Curr. Option Def. 11 3.4
Terms Relating to Premium 2000 ISDA Definitions 17 11.3
Terms Relating to Premium 2002 ISDA Equity Deriv. Def. 10 2.4
Terms Relating to Premium 2005 ISDA Comm. Defs 20 8.6
Terms Relating to Premium 2006 ISDA Definitions 90 12.3
Terms Relating to Premium 2006 ISDA Fund Deriv. Def. 16 2.4
Terms Relating to Prepayment 2002 ISDA Equity Deriv. Def. 14 4.2
Terms Relating to Prepayment 2006 ISDA Fund Deriv. Def. 19 4.2
Terms Relating to Settlement 1998 FX & Curr. Option Def. 9 2.2
Thai Baht 1991 ISDA Definitions (1998 Supp.) 6 1.5(ag)

Thai Baht 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bj)
Thai Baht 2006 ISDA Definitions 5 1.7(ak)
Thai Bhat 2000 ISDA Definitions (Annex) 4 1.7(af)
THB 1991 ISDA Definitions (1998 Supp.) 6 1.5(ag)

THB 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bj)
THB 2000 ISDA Definitions (Annex) 4 1.7(af)
THB 2006 ISDA Definitions 5 1.7(ak)
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THB - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 41 7.1(af)(ii)
THB - SOR - Reference Banks 2000 ISDA Definitions (Annex) 35 7.1(v)(ii)
THB - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 41 7.1(af)(i)
THB - SOR - Telerate 2000 ISDA Definitions (Annex) 35 7.1(v)(i)
THB-SOR-Reference Banks 2006 ISDA Definitions 64 7.1(aa)(ii)
THB-SOR-Reuters 2006 ISDA Definitions 64 7.1(aa)(i)
THB-THBFIX-Reuters 2006 ISDA Definitions 65 7.1(aa)(iii)
The Heren Report 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xix)
The International Stock Exchange 1991 ISDA Definitions 48 7.4(j)
The International Stock Exchange 1991 ISDA Definitions (1998 Supp.) 57 7.4(j)
Therm 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xix)
Third Day 2001 ISDA Margin Provisions 5 1.6(b)(v)(B)
Threshold 1991 ISDA Definitions (1998 Supp.) 63, 65 13.1(h), 13.8
Threshold 1994 ISDA Credit Support Annex 9 12
Threshold 2000 ISDA Definitions 19 12.1(i)
Threshold 2001 ISDA Margin Provisions 28 5.43
Threshold 2006 ISDA Definitions 91 13.1(i)
Threshold Amount 2002 ISDA Master Agreement 27 14

TIIE
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

TIN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)
TIN - LME 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(viii)(A)

TIN - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(C)

TIN - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(B)

TIN - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(A)
TIN - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(viii)(B)
TIN-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(C)
TIN-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(B)
TIN-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(A)
TOCOM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxvi)
TOPIX 1991 ISDA Definitions 45 7.2(d)
TOPIX 1991 ISDA Definitions (1998 Supp.) 51 7.2(d)
Total Notional Quantity 1993 ISDA Comm. Deriv. Def. 4 4.3(b)
Total Notional Quantity 2005 ISDA Comm. Defs 7 4.3(b)
Total Premium 1993 ISDA Comm. Deriv. Def. 27 8.6(a)
Total Premium 2005 ISDA Comm. Defs 20 8.6(a)
Total Return 2002 ISDA Equity Deriv. Def. 25 8.6(b), 8.6(c)
Total Return 2006 ISDA Fund Deriv. Def. 30 8.6(b), 8.6(c)
Trade Date 1991 ISDA Definitions 5 3.6
Trade Date 1993 ISDA Comm. Deriv. Def. 3 3.6
Trade Date 1996 ISDA Equity Deriv. Def. 2 1.14
Trade Date 1997 ISDA Bullion Definitions 1 1.3
Trade Date 1998 FX & Curr. Option Def. 8 1.25
Trade Date 1999 ISDA Credit Deriv. Def. 1 1.5
Trade Date 2000 ISDA Definitions 4 3.7
Trade Date 2002 ISDA Equity Deriv. Def. 2 1.17
Trade Date 2003 ISDA Credit Deriv. Def. 1 1.5
Trade Date 2006 ISDA Fund Deriv. Def. 5 1.12
Trade Date 2005 ISDA Comm. Defs 6 3.5
Trade Date 2006 ISDA Definitions 7 3.7
Trading Account 2005 ISDA Comm. Def. (Annex) H-13 Article XVI
Trading Disruption 2002 ISDA Equity Deriv. Def. 17 6.3(b)
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Trading Disruption 2005 ISDA Comm. Defs 11 7.4(c)(ii)
Trading Limitation 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(viii)

Trading Limitation
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(viii)
Trading Suspension 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(ii)

Trading Suspension
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(ii)
Trading Suspension or Limitation 1997 ISDA Bullion Definitions 16 10.1(c)(ii)

Transaction 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble
Transaction 1993 ISDA Comm. Deriv. Def. 1 1.1
Transaction 1996 ISDA Equity Deriv. Def. 1 1.1
Transaction 1997 ISDA Bullion Definitions 10 5.2(a)
Transaction 1998 FX & Curr. Option Def. 8 1.26
Transaction 2001 ISDA Margin Provisions 28 5.44
Transaction 2002 ISDA Equity Deriv. Def. 1 1.1
Transaction 2002 ISDA Master Agreement 27 14
Transaction 2004 Novation Definitions 1 1.4
Transaction 2005 ISDA Comm. Defs 1 1.1
Transaction Currency 1997 ISDA Bullion Definitions 3 1.19
Transaction Currency 2005 ISDA Comm. Def. (Annex) B-2 10.2(l)

Transaction One 1999 Credit Derivatives Definitions Memo 1 Annex, Section 1.(1)

Transaction Two 1999 Credit Derivatives Definitions Memo 1 Annex, Section 1.(2)
Transfer 1994 ISDA Credit Support Annex 9 12
Transfer 2001 ISDA Margin Provisions 28 5.45
Transfer 2002 ISDA Master Agreement 15 7
Transferable 1999 ISDA Credit Deriv. Def. 9 2.19(b)(v)
Transferable 2003 ISDA Credit Deriv. Def. 16 2.20(b)(v)
Transferee 2003 ISDA Credit Deriv. Def. 59 10.4
Transferee 2004 Novation Definitions 1 1.6
Transferor 2003 ISDA Credit Deriv. Def. 59 10.3
Transferor 2004 Novation Definitions 1 1.5
transitional period 1998 ISDA Euro Definitions 2 1.7
Transmission Provider 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Transporter(s) 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Treasury Bills 1994 ISDA Credit Support Annex 11 13(b)(ii)(B)
Treasury Bonds 1994 ISDA Credit Support Annex 11 13(b)(ii)(D)
Treasury Notes 1994 ISDA Credit Support Annex 11 13(b)(ii)(C)
Treaty 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)

TRL 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bk)
TRL 2000 ISDA Definitions (Annex) 4 1.7(ag)
TRY 2006 ISDA Definitions 6 1.7(al)

Turkish Lira 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bk)
Turkish Lira 2000 ISDA Definitions (Annex) 4 1.7(ag)
Turkish Lira 2006 ISDA Definitions 6 1.7(al)

TWD 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bi)
TWD 2006 ISDA Definitions 5 1.7(aj)

TWD TELERATE 6161 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(A)

TWD TFEMA 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(B)
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TWD01 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(A)

TWD02 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(B)
TWD-Reference Dealers 2006 ISDA Definitions 64 7.1(z)(iii)
TWD-Reuters-6165 2006 ISDA Definitions 64 7.1(z)(i)
TWD-TWCPBA 2006 ISDA Definitions 64 7.1(z)(ii)

Type of Return 2002 ISDA Equity Deriv. Def. 25 8.6(a), 8.6(b), 8.6(c)
Type of Return 2006 ISDA Fund Deriv. Def. 30 8.6
U.S. $ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
U.S. cent 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
U.S. Dollar 1991 ISDA Definitions 4 1.5(s)
U.S. Dollar 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
U.S. Dollar 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
U.S. Dollar 1997 ISDA Bullion Definitions 3 1.21

U.S. Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
U.S. Dollar 2000 ISDA Definitions (Annex) 4 1.7(ah)
U.S. Dollar 2006 ISDA Definitions 6 1.7(am)
U.S. Government Securities Business Day 2000 ISDA Definitions 2 1.11
U.S. Government Securities Business Day 2006 ISDA Definitions 6 1.11
U.S.$ 1991 ISDA Definitions 4 1.5(s)
U.S.$ 1993 ISDA Comm. Deriv. Def. 2 1.6(b)

U.S.$ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
U.S.$ 2000 ISDA Definitions (Annex) 4 1.7(ah)
U.S.$ 2006 ISDA Definitions 6 1.7(am)

UAH 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bl)
UK Met Office 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
UK Meteorological Office 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)

Ukrainian Hryvnia 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bl)

ULTRA LOW SULPHUR DIESEL CIF NWE 50PPM-
ARGUS EUROPEAN PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(G)

ULTRA LOW SULPHUR DIESEL-BARGES FOB
ROTTERDAM 10 PPM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(B)

ULTRA LOW SULPHUR DIESEL-BARGES FOB
ROTTERDAM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(A)

ULTRA LOW SULPHUR DIESEL-CARGOES CIF
NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(C)

Unadjusted Value 2002 ISDA Equity Deriv. Def. 44 12.7(b)(i)(A)

UNALLOCATED GOLD - LOCO LONDON DELIVERY 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(C)

UNALLOCATED SILVER - LOCO LONDON DELIVERY 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(C)
Unassignable Obligations 1999 ISDA Credit Deriv. Def. 32 9.6(c)(i)
Unassignable Obligations 2003 ISDA Credit Deriv. Def. 53 9.5
Undeliverable Loan Obligations 1999 ISDA Credit Deriv. Def. 31 9.5(c)(i)
Undeliverable Loan Obligations 2003 ISDA Credit Deriv. Def. 52 9.4
Undeliverable Obligations 1999 ISDA Credit Deriv. Def. 31 9.4
Undeliverable Obligations 2003 ISDA Credit Deriv. Def. 52 9.3
Undeliverable Participations 1999 ISDA Credit Deriv. Def. 32 9.7(b)
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Undeliverable Participations 2003 ISDA Credit Deriv. Def. 53 9.6
Underlying Bullion Swap 1997 ISDA Bullion Definitions 12 6.11(b)
Underlying Bullion Swap 2005 ISDA Comm. Def. (Annex) B-11 10.8(b)(ii)
Underlying Obligation 2003 ISDA Credit Deriv. Def. 18 2.23

Underlying Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)

Underlying Obligation
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23
Underlying Obligor 2003 ISDA Credit Deriv. Def. 18 2.23

Underlying Obligor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)

Underlying Obligor
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23
Underlying Payer Swap 2006 ISDA Definitions 95 14.1(d)
Underlying Receiver Swap 2006 ISDA Definitions 95 14.1(e)
Underlying Swap Transaction 1991 ISDA Definitions 51 8.2(a)
Underlying Swap Transaction 1991 ISDA Definitions (1998 Supp.) 65 14.1(d)
Underlying Swap Transaction 2000 ISDA Definitions 23 13.1(c)
Underlying Swap Transaction 2006 ISDA Definitions 95 14.1(c)
Underlying Transaction 1993 ISDA Comm. Deriv. Def. 26 8.4(c)
Underlying Transaction 2005 ISDA Comm. Defs 19 8.4(b)
Undisputed Amount 2001 ISDA Margin Provisions 28 5.46
Unit 1993 ISDA Comm. Deriv. Def. 20 7.2(c)(x)

Unit
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(xiii)
Unit 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xx)
unlawful 2002 ISDA Master Agreement 25 14

Unpaid Amounts 1992 ISDA Master Agreement (M/C-C/B) 17 14
Unpaid Amounts 2002 ISDA Master Agreement 27 14
Unweighted Average 1991 ISDA Definitions 13 6.2(a)(ii)(C)
Unweighted Average 2000 ISDA Definitions 9 6.2(a)(iii)(C)
Unweighted Average 2006 ISDA Definitions 15 6.2(a)(iii)(C)
USA – Non-revised Consumer Price Index – Urban
(CPI-U) 2006 ISDA Infl. Deriv. Def. 9 1.12(w)(i)
USD 1991 ISDA Definitions 4 1.5(s)
USD 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
USD 1993 ISDA Comm. Deriv. Def. 2 1.6(b)

USD 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
USD 2000 ISDA Definitions (Annex) 4 1.7(ah)
USD 2006 ISDA Definitions 6 1.7(am)
USD - BA - H.15 1991 ISDA Definitions 42 7.1(s)(xvi)
USD - BA - H.15 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xvi)
USD - BA - H.15 2000 ISDA Definitions (Annex) 36 7.1(w)(i)
USD - BA - Reference Dealers 1991 ISDA Definitions 42 7.1(s)(xvii)
USD - BA - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xvii)
USD - BA - Reference Dealers 2000 ISDA Definitions (Annex) 36 7.1(w)(ii)
USD - CD - H.15 1991 ISDA Definitions 41 7.1(s)(ix)
USD - CD - H.15 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(ix)
USD - CD - H.15 2000 ISDA Definitions (Annex) 36 7.1(w)(iii)
USD - CD - Reference Dealers 1991 ISDA Definitions 41 7.1(s)(x)
USD - CD - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(x)
USD - CD - Reference Dealers 2000 ISDA Definitions (Annex) 37 7.1(w)(iv)
USD - CMS - Reference Banks 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxx)
USD - CMS - Reference Banks 2000 ISDA Definitions (Annex) 37 7.1(w)(vii)
USD - CMS - Telerate 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxviii)
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USD - CMS - Telerate 2000 ISDA Definitions (Annex) 37 7.1(w)(v)
USD - CMT - T7051 1991 ISDA Definitions (1998 Supp.) 46 7.1(ag)(xxiv)
USD - CMT - T7051 2000 ISDA Definitions (Annex) 37 7.1(w)(viii)
USD - CMT - T7052 1991 ISDA Definitions (1998 Supp.) 46 7.1(ag)(xxv)
USD - CMT - T7052 2000 ISDA Definitions (Annex) 38 7.1(w)(ix)
USD - COF11 - FHLBSF 1991 ISDA Definitions 43 7.1(s)(xxi)
USD - COF11 - FHLBSF 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxi)
USD - COF11 - FHLBSF 2000 ISDA Definitions (Annex) 39 7.1(w)(xi)
USD - COF11 - Telerate 1991 ISDA Definitions 43 7.1(s)(xx)
USD - COF11 - Telerate 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xx)
USD - COF11 - Telerate 2000 ISDA Definitions (Annex) 39 7.1(w)(x)
USD - CP - H.15 1991 ISDA Definitions 41 7.1(s)(xi)
USD - CP - H.15 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(xi)
USD - CP - H.15 2000 ISDA Definitions (Annex) 39 7.1(w)(xii)
USD - CP - ISDD 1991 ISDA Definitions 41 7.1(s)(xii)
USD - CP - ISDD 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(xii)
USD - CP - Reference Dealers 1991 ISDA Definitions 42 7.1(s)(xiii)
USD - CP - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xiii)
USD - CP - Reference Dealers 2000 ISDA Definitions (Annex) 40 7.1(w)(xiii)
USD - Federal Funds - H.15 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xiv)
USD - Federal Funds - H.15 2000 ISDA Definitions (Annex) 40 7.1(w)(xiv)
USD - Federal Funds - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xv)
USD - Federal Funds - Reference Dealers 2000 ISDA Definitions (Annex) 40 7.1(w)(xv)
USD - FFCB - DISCO 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxxi)
USD - FFCB - DISCO 2000 ISDA Definitions (Annex) 40 7.1(w)(xvi)
USD - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxix)
USD - ISDA - Swap Rate 2000 ISDA Definitions (Annex) 37 7.1(w)(vi)
USD - LIBOR - BBA 1991 ISDA Definitions 39 7.1(s)(ii)
USD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(ii)
USD - LIBOR - BBA 1997 ISDA Bullion Definitions 3 1.21
USD - LIBOR - BBA 2000 ISDA Definitions (Annex) 40 7.1(w)(xvii)
USD - LIBOR - ISDA 1991 ISDA Definitions 38 7.1(s)(i)
USD - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(i)
USD - LIBOR - ISDA 2000 ISDA Definitions (Annex) 41 7.1(w)(xviii)
USD - LIBOR - LIBO 1991 ISDA Definitions 39 7.1(s)(iii)
USD - LIBOR - LIBO 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(iii)
USD - LIBOR - LIBO 2000 ISDA Definitions (Annex) 41 7.1(w)(xix)
USD - LIBOR - Reference Banks 1991 ISDA Definitions 39 7.1(s)(iv)
USD - LIBOR - Reference banks 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(iv)
USD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 41 7.1(w)(xx)
USD - Prime - H.15 1991 ISDA Definitions 39 7.1(s)(v)
USD - Prime - H.15 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(v)
USD - Prime - H.15 2000 ISDA Definitions (Annex) 41 7.1(w)(xxi)
USD - Prime - Reference Banks 1991 ISDA Definitions 40 7.1(s)(vi)
USD - Prime - Reference Banks 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(vi)
USD - Prime - Reference Banks 2000 ISDA Definitions (Annex) 41 7.1(w)(xxii)
USD - SIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 47 7.1(ag)(xxvii)
USD - SIBOR - Reference Banks 2000 ISDA Definitions (Annex) 42 7.1(w)(xxiv)
USD - SIBOR - SIBO 1991 ISDA Definitions (1998 Supp.) 47 7.1(ag)(xxvi)
USD - SIBOR - SIBO 2000 ISDA Definitions (Annex) 42 7.1(w)(xxiii)
USD - TBILL - H.15 1991 ISDA Definitions 40 7.1(s)(vii)
USD - TBILL - H.15 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(vii)
USD - TBILL - H.15 2000 ISDA Definitions (Annex) 42 7.1(w)(xxv)
USD - TBILL - Secondary Market 1991 ISDA Definitions 40 7.1(s)(viii)
USD - TBILL - Secondary Market 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(viii)
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USD - TBILL - Secondary Market 2000 ISDA Definitions (Annex) 43 7.1(w)(xxvi)
USD - TIBOR - ISDC 1991 ISDA Definitions 43 7.1(s)(xviii)
USD - TIBOR - ISDC 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xviii)
USD - TIBOR - ISDC 2000 ISDA Definitions (Annex) 43 7.1(w)(xxvii)
USD - TIBOR - Reference Banks 1991 ISDA Definitions 43 7.1(s)(xix)
USD - TIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xix)
USD - TIBOR - Reference Banks 2000 ISDA Definitions (Annex) 43 7.1(w)(xxviii)
USD - Treasury Rate - T1990 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxiii)
USD - Treasury Rate - T19901 2000 ISDA Definitions (Annex) 43 7.1(w)(xxx)
USD - Treasury Rate - T500 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxii)
USD - Treasury Rate - T500 2000 ISDA Definitions (Annex) 43 7.1(w)(xxix)
USD-BA-H.15 2006 ISDA Definitions 66 7.1(ab)(i)
USD-BA-Reference Dealers 2006 ISDA Definitions 66 7.1(ab)(ii)
USD-CD-H.15 2006 ISDA Definitions 66 7.1(ab)(iii)
USD-CD-Reference Dealers 2006 ISDA Definitions 66 7.1(ab)(iv)
USD-CMS-Reference Banks 2006 ISDA Definitions 67 7.1(ab)(x)
USD-CMS-Reference Banks-ICAP SwapPX 2006 ISDA Definitions 67 7.1(ab)(xi)
USD-CMS-Reuters 2006 ISDA Definitions 66 7.1(ab)(v)
USD-CMT-T7051 2006 ISDA Definitions 68 7.1(ab)(xii)
USD-CMT-T7052 2006 ISDA Definitions 68 7.1(ab)(xiii)
USD-COF11-FHLBSF 2006 ISDA Definitions 69 7.1(ab)(xv)
USD-COF11-Reuters 2006 ISDA Definitions 69 7.1(ab)(xiv)
USD-CP-H.15 2006 ISDA Definitions 70 7.1(ab)(xvi)
USD-CP-Reference Dealers 2006 ISDA Definitions 70 7.1(ab)(xvii)
USD-Federal Funds-H.15 2006 ISDA Definitions 70 7.1(ab)(xviii)
USD-Federal Funds-H.15-Bloomberg 2006 ISDA Definitions 70 7.1(ab)(xix)
USD-Federal Funds-H.15-OIS-COMPOUND 2006 ISDA Definitions 75 7.1(ab)(xxxix)
USD-Federal Funds-Reference Dealers 2006 ISDA Definitions 71 7.1(ab)(xx)
USD-FFCB-DISCO 2006 ISDA Definitions 71 7.1(ab)(xxi)
USD-ISDAFIX3-Swap Rate 2006 ISDA Definitions 67 7.1(ab)(viii)
USD-ISDAFIX3-Swap Rate-3:00 2006 ISDA Definitions 67 7.1(ab)(ix)
USD-ISDA-Swap Rate 2006 ISDA Definitions 66 7.1(ab)(vi)
USD-ISDA-Swap Rate-3:00 2006 ISDA Definitions 67 7.1(ab)(vii)
USD-LIBOR-BBA 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
USD-LIBOR-BBA 2006 ISDA Definitions 71 7.1(ab)(xxii)
USD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 71 7.1(ab)(xxiii)
USD-LIBOR-LIBO 2006 ISDA Definitions 71 7.1(ab)(xxiv)
USD-LIBOR-Reference Banks 2006 ISDA Definitions 71 7.1(ab)(xxv)
USD-Prime-H.15 2006 ISDA Definitions 72 7.1(ab)(xxvi)
USD-Prime-Reference Banks 2006 ISDA Definitions 72 7.1(ab)(xxvii)
USD-S&P Index-High Grade 2006 ISDA Definitions 76 7.1(ab)(xli)
USD-SIBOR-Reference Banks 2006 ISDA Definitions 72 7.1(ab)(xxix)
USD-SIBOR-SIBO 2006 ISDA Definitions 72 7.1(ab)(xxviii)
USD-SIFMA Municipal Swap Index 2006 ISDA Definitions 76 7.1(ab)(xl)
USD-TBILL-H.15 2006 ISDA Definitions 72 7.1(ab)(xxx)
USD-TBILL-H.15-Bloomberg 2006 ISDA Definitions 73 7.1(ab)(xxxi)
USD-TBILL-Secondary Market 2006 ISDA Definitions 73 7.1(ab)(xxxii)
USD-TIBOR-Reference Banks 2006 ISDA Definitions 74 7.1(ab)(xxxiii)
USD-Treasury Rate-ICAP BrokerTec 2006 ISDA Definitions 74 7.1(ab)(xxxv)
USD-Treasury Rate-SwapMarker100 2006 ISDA Definitions 75 7.1(ab)(xxxviii)
USD-Treasury Rate-SwapMarker99 2006 ISDA Definitions 74 7.1(ab)(xxxvi)
USD-Treasury Rate-T19901 2006 ISDA Definitions 75 7.1(ab)(xxxvii)
USD-Treasury Rate-T500 2006 ISDA Definitions 74 7.1(ab)(xxxiv)
US-NCDC 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
US-NOAA 2005 ISDA Comm. Def. (Annex) C-7 11.17(z)
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US-NWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
Valid Date 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
Valid Date 2002 ISDA Equity Deriv. Def. 20 6.7(c)(iii)(C)
Valid Date 2006 ISDA Fund Deriv. Def. 25 6.7(c)(iii)(C)
Valuation Agent 1994 ISDA Credit Support Annex 10 12
Valuation Business Day 1991 ISDA Definitions (1998 Supp.) 70 18.2(l)
Valuation Business Day 2000 ISDA Definitions 29 17.2(m)
Valuation Business Day 2006 ISDA Definitions 101 18.2(m)
Valuation Data 2001 ISDA Margin Provisions 28 5.47
Valuation Date 1994 ISDA Credit Support Annex 10 12
Valuation Date 1996 ISDA Equity Deriv. Def. 9, 14 4.2, 4.5(a)
Valuation Date 1998 FX & Curr. Option Def. 6 1.16(f)
Valuation Date 1999 ISDA Credit Deriv. Def. 21 7.5
Valuation Date 2001 ISDA Margin Provisions 28 5.48
Valuation Date 2002 ISDA Equity Deriv. Def. 16, 20 6.2, 6.8(a)
Valuation Date 2003 ISDA Credit Deriv. Def. 41 7.8
Valuation Date 2006 ISDA Fund Deriv. Def. 22 6.2
Valuation Method 1999 ISDA Credit Deriv. Def. 23 7.11
Valuation Method 2003 ISDA Credit Deriv. Def. 38, 53 7.5, 9.8(e)
Valuation Percentage 1994 ISDA Credit Support Annex 10 12
Valuation Percentage 2001 ISDA Margin Provisions 29 5.49
Valuation Time 1994 ISDA Credit Support Annex 10 12
Valuation Time 1996 ISDA Equity Deriv. Def. 9 4.1
Valuation Time 1999 ISDA Credit Deriv. Def. 25 7.14
Valuation Time 2001 ISDA Margin Provisions 29 5.50
Valuation Time 2002 ISDA Equity Deriv. Def. 16 6.1
Valuation Time 2003 ISDA Credit Deriv. Def. 43, 54 7.14, 9.8(i)
Valuation Time 2006 ISDA Fund Deriv. Def. 22 6.1
Value 1994 ISDA Credit Support Annex 10 12
Value 2001 ISDA Margin Provisions 29 5.51
Value Added Tax 1997 ISDA Bullion Definitions 15 9.1(b)
Value Date 1991 ISDA Definitions 5 3.5
Value Date 1997 ISDA Bullion Definitions 2 1.16
Variable Currency 2006 ISDA Definitions 87 10.2(f)
Variable Currency Amount 2006 ISDA Definitions 87 10.2(c)
Variable Currency Payer 2006 ISDA Definitions 87 10.2(a)
Variable Obligation 2002 ISDA Equity Deriv. Def. 24, 26-29 8.5, 9.2, 9.5, 9.6
Variable Obligation 2006 ISDA Fund Deriv. Def. 28 8.5
VAT 2005 ISDA Comm. Def. (Annex) H-6 Article XVI
VAT Amount 2005 ISDA Comm. Def. (Annex) H-6 Article XVI

VEB 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bn)

VEB BCV28 1998 FX & Curr. Option Def. (Annex A) 31 4.5(c)(viii)(A)

VEB01 1998 FX & Curr. Option Def. (Annex A) 31 4.5(c)(viii)(A)

Venezuelan Bolivar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bn)

Vietnamese Dong 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bo)
Vietnamese Dong 2006 ISDA Definitions 6 1.7(an)

VND 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bo)
VND 2006 ISDA Definitions 6 1.7(an)
Voting Shares 2003 ISDA Credit Deriv. Def. 18 2.25(b)
Waiting Period 2002 ISDA Master Agreement 28 14
Waiver of Jury Trial 2004 Novation Definitions 8 3.5
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WCE 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxvii)
Weather Index Buyer 2005 ISDA Comm. Def. (Annex) C-1 11.5
Weather Index Call Option/Cap 2005 ISDA Comm. Def. (Annex) C-1 11.2
Weather Index Derivative Transaction 2005 ISDA Comm. Def. (Annex) C-1 11.1
Weather Index Level 2005 ISDA Comm. Def. (Annex) C-3 11.14
Weather Index Put Option/Floor 2005 ISDA Comm. Def. (Annex) C-1 11.3
Weather Index Seller 2005 ISDA Comm. Def. (Annex) C-1 11.6
Weather Index Station 2005 ISDA Comm. Def. (Annex) C-4 11.17
Weather Index Strike Level 2005 ISDA Comm. Def. (Annex) C-3 11.14
Weather Index Swap 2005 ISDA Comm. Def. (Annex) C-1 11.4
Weather Index Unit 2005 ISDA Comm. Def. (Annex) C-3 11.15
Weighted Average 1991 ISDA Definitions 13 6.2(a)(ii)(D)
Weighted Average 2000 ISDA Definitions 9 6.2(a)(iii)(D)
Weighted Average 2006 ISDA Definitions 15 6.2(a)(iii)(D)
Weighted Average Quotation 1999 ISDA Credit Deriv. Def. 23 7.10
Weighted Average Quotation 2003 ISDA Credit Deriv. Def. 42 7.11

WHEAT HRW-KCBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(B)

WHEAT-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(A)

WHEAT-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(C)

WHITE MAIZE-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(C)

WHITE SUGAR-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xii)(B)

World Crude Report 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(xi)

World Crude Report
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxiv)
World Crude Report 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(a)(lvi)
World Pulp Monthly 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(a)(lvii)
Worldscale Association 2005 ISDA Comm. Def. (Annex) I-1 17.2(f)
Worldscale Point 2005 ISDA Comm. Def. (Annex) I-1 17.2(g)
Worldscale Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(h)
Written Confirmation 1991 ISDA Definitions 52 8.4(e)
Written Confirmation 1993 ISDA Comm. Deriv. Def. 26 8.5(d)
Written Confirmation 2005 ISDA Comm. Defs 19 8.5(d)
WTI 1991 ISDA Definitions 48 7.4(k)
WTI 1991 ISDA Definitions (1998 Supp.) 57 7.4(k)
XEU 1991 ISDA Definitions 3 1.5(g)
XEU 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)
XEU 1998 ISDA Euro Definitions 2 1.6
XEU - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 18 7.1(i)(vii)
XEU - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 18 7.1(i)(viii)
XEU - LIBOR - BBA 1991 ISDA Definitions 24 7.1(g)(ii)
XEU - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(ii)
XEU - LIBOR - ISDA 1991 ISDA Definitions 24 7.1(g)(i)
XEU - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 16 7.1(i)(i)
XEU - LIBOR - Reference Banks 1991 ISDA Definitions 24 7.1(g)(iii)
XEU - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(iii)
XEU - PIBOR - AFB 1991 ISDA Definitions 25 7.1(g)(v)
XEU - PIBOR - AFB 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(v)
XEU - PIBOR - ISDB 1991 ISDA Definitions 24 7.1(g)(iv)
XEU - PIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(iv)
XEU - PIBOR - Reference Banks 1991 ISDA Definitions 25 7.1(g)(vi)
XEU - PIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(vi)

151



International Swaps and Derivatives Association, Inc.

YELLOW MAIZE-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(B)

Yen 1991 ISDA Definitions 4 1.5(t)
Yen 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)
Yen 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)
Yen 2000 ISDA Definitions (Annex) 3 1.7(o)
Yen 2006 ISDA Definitions 4 1.7(p)
ZAR 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)
ZAR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)
ZAR 2000 ISDA Definitions (Annex) 4 1.7(ab)
ZAR 2006 ISDA Definitions 5 1.7(ae)
ZAR - BBF - Reference Banks 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(iii)
ZAR - BBF3 - SAFEX (Discount) 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(i)
ZAR - BBF3 - SAFEX (Yield) 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(ii)
ZAR - DEPOSIT - Reference Banks 2000 ISDA Definitions (Annex) 31 7.1(r)(vi)
ZAR - DEPOSIT - SAFEX 2000 ISDA Definitions (Annex) 31 7.1(r)(v)
ZAR - JIBAR - Reference Banks 2000 ISDA Definitions (Annex) 30 7.1(r)(ii)
ZAR - JIBAR - SAFEX 2000 ISDA Definitions (Annex) 30 7.1(r)(i)
ZAR – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(t)(ii)
ZAR – Non-revised Consumer Price Index Excluding
Mortgages (CPIX) 2006 ISDA Infl. Deriv. Def. 9 1.12(t)(i)
ZAR - PRIME - AVERAGE 2000 ISDA Definitions (Annex) 30 7.1(r)(iii)
ZAR - PRIME - AVERAGE - Reference Banks 2000 ISDA Definitions (Annex) 30 7.1(r)(iv)
ZAR-DEPOSIT-Reference Banks 2006 ISDA Definitions 58 7.1(v)(vi)
ZAR-DEPOSIT-SAFEX 2006 ISDA Definitions 58 7.1(v)(v)
ZAR-JIBAR-Reference Banks 2006 ISDA Definitions 57 7.1(v)(ii)
ZAR-JIBAR-SAFEX 2006 ISDA Definitions 57 7.1(v)(i)
ZAR-PRIME-AVERAGE 2006 ISDA Definitions 58 7.1(v)(iii)
ZAR-PRIME-AVERAGE-Reference Banks 2006 ISDA Definitions 58 7.1(v)(iv)
ZA-SAWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(bb)
ZBT Option 2005 ISDA Comm. Def. (Annex) D-16 Article XII
ZBT Option Confirmation 2005 ISDA Comm. Def. (Annex) D-20 Article XII
ZBT Terms 2005 ISDA Comm. Def. (Annex) D-16, D-25 Article XII
ZBT Transaction 2005 ISDA Comm. Def. (Annex) D-23 Article XII
Zentralanstalt für Meteorologie und Geodynamik 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)
Zero Coupon Yield - Adjusted 2000 ISDA Definitions 31 17.3(d)
Zero Coupon Yield - Adjusted 2006 ISDA Definitions 103 18.3(d)
Zero Coupon Yield-Adjusted 1991 ISDA Definitions (1998 Supp.) 72 18.3(c)
Zero Interest Rate Method 1991 ISDA Definitions (1998 Supp.) 59 8(d), 8(e)
Zero Interest Rate Method 2000 ISDA Definitions 12, 13 6.4(d), 6.4(e)
Zero Interest Rate Method 2006 ISDA Definitions 20 6.4(d), 6.4(e)
Zero-rated 2005 ISDA Comm. Def. (Annex) E-16 Article XIII

ZINC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)
ZINC - LME 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(ix)(A)

ZINC - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(C)

ZINC - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(D)

ZINC - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(B)

ZINC - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(A)
ZINC - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 17 7.1(b)(ix)(B)
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ZINC-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(C)
ZINC-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(D)
ZINC-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(B)
ZINC-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(A)
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Term Publication Page

Article/
Paragraph
/Section

$ 1991 ISDA Definitions 4 1.5(s)
¥ 1991 ISDA Definitions 4 1.5(t)
₤ 1991 ISDA Definitions 4 1.5(p)
30/360 (360/360 or Bond Basis) 1991 ISDA Definitions 10 4.16(d)
30E/360 (Eurobond Basis) 1991 ISDA Definitions 10 4.16(e)
360/360 1991 ISDA Definitions 10 4.16(d)
A$ 1991 ISDA Definitions 3 1.5(a)
Actual/360 1991 ISDA Definitions 10 4.16(c)
Actual/365 1991 ISDA Definitions 10 4.16(a), 4.16(b)
Actual/365 (Fixed) 1991 ISDA Definitions 10 4.16(b)
Actual/Actual 1991 ISDA Definitions 10 4.16(a)
Additional Compounding Period Amount 1991 ISDA Definitions 16 6.3(f)
Adjusted Calculation Amount 1991 ISDA Definitions 15 6.3(d)
American Option 1991 ISDA Definitions 52 8.2(g)
AUD 1991 ISDA Definitions 3 1.5(a)
AUD - BBR - BBSW 1991 ISDA Definitions 16 7.1(a)(ii)
AUD - BBR - ISDC 1991 ISDA Definitions 16 7.1(a)(i)
AUD - LIBOR - BBA 1991 ISDA Definitions 17 7.1(a)(iii)
AUD - LIBOR - Reference Banks 1991 ISDA Definitions 17 7.1(a)(iv)
Australian Dollar 1991 ISDA Definitions 3 1.5(a)
Banking Day 1991 ISDA Definitions 1 1.3
Basic Compounding Period Amount 1991 ISDA Definitions 16 6.3(e)
BEF 1991 ISDA Definitions 3 1.5(b)
BEF - BIBOR - BELO 1991 ISDA Definitions 18 7.1(b)(ii)
BEF - BIBOR - ISDB 1991 ISDA Definitions 17 7.1(b)(i)
BEF - BIBOR - Reference Banks 1991 ISDA Definitions 18 7.1(b)(iii)
Belgian Franc 1991 ISDA Definitions 3 1.5(b)
Bfr 1991 ISDA Definitions 3 1.5(b)
Bond Basis 1991 ISDA Definitions 10 4.16(d)
Bond Equivalent Yield 1991 ISDA Definitions 47 7.4(e)
Business Day 1991 ISDA Definitions 1 1.4
Business Day Convention 1991 ISDA Definitions 8 4.12
Buyer 1991 ISDA Definitions 52 8.3(a)
C$ 1991 ISDA Definitions 3 1.5(c)
CAC - 40 1991 ISDA Definitions 45 7.2(f)
CAD 1991 ISDA Definitions 3 1.5(c)
CAD - BA - CDOR 1991 ISDA Definitions 18 7.1(c)(ii)
CAD - BA - ISDD 1991 ISDA Definitions 18 7.1(c)(i)
CAD - BA - Reference Banks 1991 ISDA Definitions 19 7.1(c)(iv)
CAD - BA - Telerate 1991 ISDA Definitions 19 7.1(c)(iii)
CAD - LIBOR - BBA 1991 ISDA Definitions 19 7.1(c)(viii)
CAD - LIBOR - Reference Banks 1991 ISDA Definitions 20 7.1(c)(ix)
CAD - TBILL - ISDD 1991 ISDA Definitions 19 7.1(c)(v)
CAD - TBILL - Reference Banks 1991 ISDA Definitions 19 7.1(c)(vii)
CAD - TBILL - Telerate 1991 ISDA Definitions 19 7.1(c)(vi)
Calculation Agent 1991 ISDA Definitions 9 4.14
Calculation Amount 1991 ISDA Definitions 6 4.8
Calculation Date 1991 ISDA Definitions 10 4.15
Calculation of a Fixed Amount 1991 ISDA Definitions 11 5.1
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Calculation of a Floating Amount 1991 ISDA Definitions 12 6.1
Calculation Period 1991 ISDA Definitions 9 4.13
Call 1991 ISDA Definitions 53 8.7(a)
Call Amount 1991 ISDA Definitions 53 8.7(c)
Call Currency 1991 ISDA Definitions 53 8.7(c)
Canadian Dollar 1991 ISDA Definitions 3 1.5(c)
Cash Settlement 1991 ISDA Definitions 51 8.2(d)
Cash Settlement Amount 1991 ISDA Definitions 53 8.6(a)
Cash Settlement Payment Date 1991 ISDA Definitions 53 8.6(b)
Certain Adjustments in Indices 1991 ISDA Definitions 50 7.6

Certain Definitions and Provisions Relating to Options 1991 ISDA Definitions 51 8.2
Certain Definitions Relating to Compounding 1991 ISDA Definitions 15 6.3
Certain Definitions Relating to Fixed Amounts 1991 ISDA Definitions 11 5.2
Certain Definitions Relating to Floating Amounts 1991 ISDA Definitions 12 6.2
Certain General Definitions Relating to Floating Rate
Options 1991 ISDA Definitions 46 7.4
Certain Published and Displayed Sources 1991 ISDA Definitions 45 7.3
CHF 1991 ISDA Definitions 4 1.5(r)
CHF - LIBOR - BBA 1991 ISDA Definitions 38 7.1(r)(ii)
CHF - LIBOR - ISDA 1991 ISDA Definitions 38 7.1(r)(i)
CHF - LIBOR - Reference Banks 1991 ISDA Definitions 38 7.1(r)(iii)
COMLUF - LUXIBOR - Reference Banks 1991 ISDA Definitions 34 7.1(l)(iii)
Commercial Lfr 1991 ISDA Definitions 3 1.5(l)(i)
Commercial LUF 1991 ISDA Definitions 3 1.5(l)(i)
Commercial Luxembourg Franc 1991 ISDA Definitions 3 1.5(l)(i)

Composite 3:30 P.M. Quotations for U.S. Gov't. Sec. 1991 ISDA Definitions 45 7.3(b)
Compounding Date 1991 ISDA Definitions 15 6.3(b)
Compounding Period 1991 ISDA Definitions 15 6.3(a)
Compounding Period Amount 1991 ISDA Definitions 15 6.3(c)
Confirmation 1991 ISDA Definitions 1 1.2
Contract Month 1991 ISDA Definitions 48 7.4(g)
Corrections to Published and Displayed Rates and
Prices 1991 ISDA Definitions 49 7.5
Currencies 1991 ISDA Definitions 3 1.5
Currency Amount 1991 ISDA Definitions 6 4.5
Currency Options 1991 ISDA Definitions 53 8.7
Danish Krone 1991 ISDA Definitions 3 1.5(d)
DAX 1991 ISDA Definitions 45 7.2(e)
Day Count Fraction 1991 ISDA Definitions 10 4.16
Delayed Payment 1991 ISDA Definitions 7 4.9(c)
DEM 1991 ISDA Definitions 3 1.5(e)
DEM - FIBOR - FIBO 1991 ISDA Definitions 21 7.1(e)(v)
DEM - FIBOR - FIBP 1991 ISDA Definitions 22 7.1(e)(vi)
DEM - FIBOR - GBA 1991 ISDA Definitions 22 7.1(e)(vii)
DEM - FIBOR - ISDB 1991 ISDA Definitions 21 7.1(e)(iv)
DEM - FIBOR - Reference Banks 1991 ISDA Definitions 22 7.1(e)(viii)
DEM - LIBOR - BBA 1991 ISDA Definitions 21 7.1(e)(ii)
DEM - LIBOR - ISDA 1991 ISDA Definitions 21 7.1(e)(i)
DEM - LIBOR - Reference Banks 1991 ISDA Definitions 21 7.1(e)(iii)
Designated Maturity 1991 ISDA Definitions 46 7.4(b)
Deutsche Mark 1991 ISDA Definitions 3 1.5(e)
DF1 1991 ISDA Definitions 3 1.5(f)
Discount Rate 1991 ISDA Definitions 55 9.3(c)
Discount Rate Day Count Fraction 1991 ISDA Definitions 55 9.3(d)
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Discounting 1991 ISDA Definitions 54 9.3
DKK 1991 ISDA Definitions 3 1.5(d)
DKK - CIBOR - DKNH 1991 ISDA Definitions 20 7.1(d)(i)
DKK - CIBOR - Reference Banks 1991 ISDA Definitions 20 7.1(d)(ii)
DKr 1991 ISDA Definitions 3 1.5(d)
DM 1991 ISDA Definitions 3 1.5(e)
Dollar 1991 ISDA Definitions 4 1.5(s)
Dutch Guilder 1991 ISDA Definitions 3 1.5(f)
Early Payment 1991 ISDA Definitions 7 4.9(d)
ECU 1991 ISDA Definitions 3 1.5(g)
ECU Settlement Day 1991 ISDA Definitions 4 1.6
Effect of Market Disruption Event 1991 ISDA Definitions 50 7.7
Effective Date 1991 ISDA Definitions 5 3.2
ESP 1991 ISDA Definitions 4 1.5(o)
Eurobond Basis 1991 ISDA Definitions 10 4.16(e)
Eurodollar Convention 1991 ISDA Definitions 8 4.11
European Currency Unit 1991 ISDA Definitions 3 1.5(g)
European Option 1991 ISDA Definitions 52 8.2(h)
Exchange 1991 ISDA Definitions 48 7.4(h)
Exchange Amount 1991 ISDA Definitions 6 4.2
Exchange Date 1991 ISDA Definitions 5 3.5
Exercise Period 1991 ISDA Definitions 52 8.4(a)
Exercise Terms 1991 ISDA Definitions 52 8.4(c)
Expiration Settlement Date 1991 ISDA Definitions 54 8.7(e)
Ffr 1991 ISDA Definitions 3 1.5(i)
FHLBSF 1991 ISDA Definitions 46 7.3(e)
FIM 1991 ISDA Definitions 3 1.5(h)
FIM - HELIBOR - Reference Banks 1991 ISDA Definitions 25 7.1(h)(ii)
FIM - HELIBOR - SPFB 1991 ISDA Definitions 25 7.1(h)(i)
Final Exchange Amount 1991 ISDA Definitions 6 4.2
Final Exchange Date 1991 ISDA Definitions 5 3.5
Financial Lfr 1991 ISDA Definitions 4 1.5(l)(ii)
Financial LUF 1991 ISDA Definitions 4 1.5(l)(ii)
Financial Luxembourg Franc 1991 ISDA Definitions 4 1.5(l)(ii)
Finnish Markka 1991 ISDA Definitions 3 1.5(h)
Fixed Amount 1991 ISDA Definitions 6 4.3
Fixed Amount Payer 1991 ISDA Definitions 4 2.1
Fixed Price Payer 1991 ISDA Definitions 4 2.1
Fixed Rate 1991 ISDA Definitions 11 5.2(a)
Fixed Rate Day Count Fraction 1991 ISDA Definitions 11 5.2(b)
Fixed Rate Payer 1991 ISDA Definitions 4 2.1
Flat Compounding 1991 ISDA Definitions 12 6.1(c)
Flat Compounding Amount 1991 ISDA Definitions 16 6.3(g)
Floating Amount 1991 ISDA Definitions 6 4.4
Floating Amount Payer 1991 ISDA Definitions 5 2.2
Floating Price Payer 1991 ISDA Definitions 5 2.2
Floating Rate 1991 ISDA Definitions 12 6.2(a)
Floating Rate Day Count Fraction 1991 ISDA Definitions 14 6.2(f)
Floating Rate Option 1991 ISDA Definitions 15 6.2(g)
Floating Rate Payer 1991 ISDA Definitions 5 2.2
Following 1991 ISDA Definitions 8 4.12(a)(i)
FRA Amount 1991 ISDA Definitions 55 9.3(b)
FRA Discounting 1991 ISDA Definitions 55 9.3(b)
French Franc 1991 ISDA Definitions 3 1.5(i)
FRF 1991 ISDA Definitions 3 1.5(i)
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FRF - LIBOR - BBA 1991 ISDA Definitions 26 7.1(i)(iv)
FRF - LIBOR - Reference Banks 1991 ISDA Definitions 27 7.1(i)(v)
FRF - PIBOR - AFB 1991 ISDA Definitions 26 7.1(i)(ii)
FRF - PIBOR - ISDB 1991 ISDA Definitions 26 7.1(i)(i)
FRF - T4M - CDC 1991 ISDA Definitions 30 7.1(i)(x)
FRF - T4M - CDC - COMPOUND 1991 ISDA Definitions 27 7.1(i)(vii)
FRF - TAG - CDC 1991 ISDA Definitions 28 7.1(i)(viii)
FRF - TAG - CDC - COMPOUND 1991 ISDA Definitions 28 7.1(i)(ix)
FRF - TAM - CDC 1991 ISDA Definitions 27 7.1(i)(vi)
FRF - TMP - CDC - AVERAGE 1991 ISDA Definitions 30 7.1(i)(xi)
FRN Convention 1991 ISDA Definitions 8 4.11
FT - SE 100 1991 ISDA Definitions 44 7.2(b)
GBP 1991 ISDA Definitions 4 1.5(p)
GBP - LIBOR - BBA 1991 ISDA Definitions 36 7.1(p)(ii)
GBP - LIBOR - ISDA 1991 ISDA Definitions 36 7.1(p)(i)
GBP - LIBOR - Reference Banks 1991 ISDA Definitions 37 7.1(p)(iii)
H.15(519) 1991 ISDA Definitions 45 7.3(a)
HK$ 1991 ISDA Definitions 3 1.5(j)
HKD 1991 ISDA Definitions 3 1.5(j)
HKD - HIBOR - HKAB 1991 ISDA Definitions 31 7.1(j)(ii)
HKD - HIBOR - ISDC 1991 ISDA Definitions 30 7.1(j)(i)
HKD - HIBOR - Reference Banks 1991 ISDA Definitions 31 7.1(j)(iii)
Hong Kong Dollar 1991 ISDA Definitions 3 1.5(j)
IMM Settlement Dates 1991 ISDA Definitions 11 4.17
Initial Exchange Amount 1991 ISDA Definitions 6 4.1
Initial Exchange Date 1991 ISDA Definitions 5 3.4
Interpolation 1991 ISDA Definitions 54 9.2
Italian Lira 1991 ISDA Definitions 3 1.5(k)
ITL 1991 ISDA Definitions 3 1.5(k)
ITL - LIBOR - BBA 1991 ISDA Definitions 31 7.1(k)(iii)
ITL - LIBOR - ILIR 1991 ISDA Definitions 32 7.1(k)(iv)
ITL - LIBOR - ITFX 1991 ISDA Definitions 31 7.1(k)(i)
ITL - LIBOR - ITFY 1991 ISDA Definitions 31 7.1(k)(ii)
ITL - LIBOR - Reference Banks 1991 ISDA Definitions 32 7.1(k)(v)
ITL - MIBOR - ATIA 1991 ISDA Definitions 33 7.1(k)(viii)
ITL - MIBOR - Full Period Average 1991 ISDA Definitions 32 7.1(k)(vi)
ITL - MIBOR - Preceding Days Average 1991 ISDA Definitions 32 7.1(k)(vii)
ITL - MIBOR - Published 1991 ISDA Definitions 33 7.1(k)(ix)
JPY 1991 ISDA Definitions 4 1.5(t)
JPY - LIBOR - BBA 1991 ISDA Definitions 44 7.1(t)(ii)
JPY - LIBOR - ISDA 1991 ISDA Definitions 43 7.1(t)(i)
JPY - LIBOR - Reference Banks 1991 ISDA Definitions 44 7.1(t)(iii)
Lfr 1991 ISDA Definitions 3 1.5(l)
Linear Interpolation 1991 ISDA Definitions 54 9.2
Lira 1991 ISDA Definitions 3 1.5(k)
LUF 1991 ISDA Definitions 3 1.5(l)
LUF - LUXIBOR - ISDB 1991 ISDA Definitions 33 7.1(l)(i)
LUF - LUXIBOR - Reference Banks 1991 ISDA Definitions 33 7.1(l)(ii)
Luxembourg Franc 1991 ISDA Definitions 3 1.5(l)
Market Disruption Events 1991 ISDA Definitions 48 7.4(m)
Maturity Date 1991 ISDA Definitions 5 3.5
Modified 1991 ISDA Definitions 8 4.12(a)(ii)
Modified Following 1991 ISDA Definitions 8 4.12(a)(ii)
Money Market Yield 1991 ISDA Definitions 47 7.4(f)
NASDAQ 1991 ISDA Definitions 48 7.4(i)
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New Zealand Dollar 1991 ISDA Definitions 4 1.5(m)
NIKKEI 225 1991 ISDA Definitions 44 7.2(c)
NKr 1991 ISDA Definitions 4 1.5(n)
NKR 1991 ISDA Definitions 4 1.5(n)
NKR - NIBOR - NIBR 1991 ISDA Definitions 35 7.1(n)(i)
NKR - NIBOR - Reference Banks 1991 ISDA Definitions 35 7.1(n)(ii)
NLG 1991 ISDA Definitions 3 1.5(f)
NLG - AIBOR - AIBO - DOM 1991 ISDA Definitions 23 7.1(f)(ii)
NLG - AIBOR - AIBO - EURO 1991 ISDA Definitions 23 7.1(f)(iii)
NLG - AIBOR - ISDB 1991 ISDA Definitions 23 7.1(f)(i)
NLG - AIBOR - Reference Banks 1991 ISDA Definitions 23 7.1(f)(iv)
No Adjustment 1991 ISDA Definitions 8 4.1
Norwegian Krone 1991 ISDA Definitions 4 1.5(n)
Notice of Exercise 1991 ISDA Definitions 52 8.4(b)
Notional Amount 1991 ISDA Definitions 6 4.6
Notional Quantity 1991 ISDA Definitions 6 4.7
NYMEX 1991 ISDA Definitions 48 7.4(l)
NZ$ 1991 ISDA Definitions 4 1.5(m)
NZD 1991 ISDA Definitions 4 1.5(m)
NZD - BBR - FRA 1991 ISDA Definitions 34 7.1(m)(ii)
NZD - BBR - ISDC 1991 ISDA Definitions 34 7.1(m)(i)
NZD - BBR - Reference Banks 1991 ISDA Definitions 35 7.1(m)(iv)
NZD - BBR - Telerate 1991 ISDA Definitions 34 7.1(m)(iii)
OIL - WTI - NYMEX 1991 ISDA Definitions 45 7.2(g)
Option 1991 ISDA Definitions 51 8.1
Option Termination 1991 ISDA Definitions 51 8.2(e)
Option Termination Date 1991 ISDA Definitions 51 8.2(f)
Parties 1991 ISDA Definitions 52 8.3
Payment Date 1991 ISDA Definitions 6 4.9
Period End Date 1991 ISDA Definitions 7 4.10
Physical Settlement 1991 ISDA Definitions 51 8.2(c)
Preceding 1991 ISDA Definitions 9 4.12(a)(iii)
Premium 1991 ISDA Definitions 53 8.5(a)
Premium Payment Date 1991 ISDA Definitions 53 8.5(b)
Price 1991 ISDA Definitions 54 8.7(f)
Price Option 1991 ISDA Definitions 15 6.2(i)
Price Options 1991 ISDA Definitions 44 7.2
Pta 1991 ISDA Definitions 4 1.5(o)
Put 1991 ISDA Definitions 53 8.7(b)
Put Amount 1991 ISDA Definitions 53 8.7(c)
Put Currency 1991 ISDA Definitions 53 8.7(c)
Rate Cut-off Date 1991 ISDA Definitions 14 6.2(d)
Rate Option 1991 ISDA Definitions 15 6.2(h)
Rate Options 1991 ISDA Definitions 16 7.1
Reference Banks 1991 ISDA Definitions 46 7.4(c)
Reference Dealers 1991 ISDA Definitions 47 7.4(d)
Related Swap Transaction 1991 ISDA Definitions 51 8.2(b)
Relating Payments to Calculation Periods 1991 ISDA Definitions 56 10.1
Relevant Rate 1991 ISDA Definitions 14 6.2(c)
Representative Amount 1991 ISDA Definitions 46 7.4(a)
Reset Date 1991 ISDA Definitions 13 6.2(b)
Reuters Screen 1991 ISDA Definitions 45 7.3(c)
RFR - PIBOR - Reference Banks 1991 ISDA Definitions 26 7.1(i)(iii)
Rounding 1991 ISDA Definitions 54 9.1
S&P 500 1991 ISDA Definitions 44 7.2(a)

157



International Swaps and Derivatives Association, Inc.

SEK 1991 ISDA Definitions 4 1.5(q)
SEK - EDOP - Reference Banks 1991 ISDA Definitions 37 7.1(q)(iii)
SEK - EDOR - FP 1991 ISDA Definitions 37 7.1(q)(i)
SEK - STIBOR - SIOR 1991 ISDA Definitions 37 7.1(q)(ii)
Seller 1991 ISDA Definitions 52 8.3(b)
Sfr 1991 ISDA Definitions 4 1.5(r)
SKr 1991 ISDA Definitions 4 1.5(q)
Spanish Peseta 1991 ISDA Definitions 4 1.5(o)
SPp 1991 ISDA Definitions 4 1.5(o)
SPP 1991 ISDA Definitions 4 1.5(o)
SPP - LIBOR - BBA 1991 ISDA Definitions 35 7.1(o)(i)
SPP - LIBOR - Reference Banks 1991 ISDA Definitions 35 7.1(o)(ii)
SPP - MIBOR - Reference Banks 1991 ISDA Definitions 36 7.1(o)(iii)
Spread 1991 ISDA Definitions 14 6.2(e)
Sterling 1991 ISDA Definitions 4 1.5(p)
STG 1991 ISDA Definitions 4 1.5(p)
Strike Price 1991 ISDA Definitions 53 8.7(c)
Swap Transaction 1991 ISDA Definitions 1 1.1
Swedish Krona 1991 ISDA Definitions 4 1.5(q)
SWF 1991 ISDA Definitions 4 1.5(r)
Swiss Franc 1991 ISDA Definitions 4 1.5(r)
Telerate 1991 ISDA Definitions 46 7.3(d)
Term 1991 ISDA Definitions 5 3.1
Termination Date 1991 ISDA Definitions 5 3.3
Terms Relating to Cash Settlement 1991 ISDA Definitions 53 8.6
Terms Relating to Exercise 1991 ISDA Definitions 52 8.4
Terms Relating to Premium 1991 ISDA Definitions 53 8.5
The International Stock Exchange 1991 ISDA Definitions 48 7.4(j)
TOPIX 1991 ISDA Definitions 45 7.2(d)
Trade Date 1991 ISDA Definitions 5 3.6
U.S. Dollar 1991 ISDA Definitions 4 1.5(s)
U.S.$ 1991 ISDA Definitions 4 1.5(s)
Underlying Swap Transaction 1991 ISDA Definitions 51 8.2(a)
Unweighted Average 1991 ISDA Definitions 13 6.2(a)(ii)(C)
USD 1991 ISDA Definitions 4 1.5(s)
USD - BA - H.15 1991 ISDA Definitions 42 7.1(s)(xvi)
USD - BA - Reference Dealers 1991 ISDA Definitions 42 7.1(s)(xvii)
USD - CD - H.15 1991 ISDA Definitions 41 7.1(s)(ix)
USD - CD - Reference Dealers 1991 ISDA Definitions 41 7.1(s)(x)
USD - COF11 - FHLBSF 1991 ISDA Definitions 43 7.1(s)(xxi)
USD - COF11 - Telerate 1991 ISDA Definitions 43 7.1(s)(xx)
USD - CP - H.15 1991 ISDA Definitions 41 7.1(s)(xi)
USD - CP - ISDD 1991 ISDA Definitions 41 7.1(s)(xii)
USD - CP - Reference Dealers 1991 ISDA Definitions 42 7.1(s)(xiii)
USD - LIBOR - BBA 1991 ISDA Definitions 39 7.1(s)(ii)
USD - LIBOR - ISDA 1991 ISDA Definitions 38 7.1(s)(i)
USD - LIBOR - LIBO 1991 ISDA Definitions 39 7.1(s)(iii)
USD - LIBOR - Reference Banks 1991 ISDA Definitions 39 7.1(s)(iv)
USD - Prime - H.15 1991 ISDA Definitions 39 7.1(s)(v)
USD - Prime - Reference Banks 1991 ISDA Definitions 40 7.1(s)(vi)
USD - TBILL - H.15 1991 ISDA Definitions 40 7.1(s)(vii)
USD - TBILL - Secondary Market 1991 ISDA Definitions 40 7.1(s)(viii)
USD - TIBOR - ISDC 1991 ISDA Definitions 43 7.1(s)(xviii)
USD - TIBOR - Reference Banks 1991 ISDA Definitions 43 7.1(s)(xix)
Value Date 1991 ISDA Definitions 5 3.5

158



International Swaps and Derivatives Association, Inc.

Weighted Average 1991 ISDA Definitions 13 6.2(a)(ii)(D)
Written Confirmation 1991 ISDA Definitions 52 8.4(e)
WTI 1991 ISDA Definitions 48 7.4(k)
XEU 1991 ISDA Definitions 3 1.5(g)
XEU - LIBOR - BBA 1991 ISDA Definitions 24 7.1(g)(ii)
XEU - LIBOR - ISDA 1991 ISDA Definitions 24 7.1(g)(i)
XEU - LIBOR - Reference Banks 1991 ISDA Definitions 24 7.1(g)(iii)
XEU - PIBOR - AFB 1991 ISDA Definitions 25 7.1(g)(v)
XEU - PIBOR - ISDB 1991 ISDA Definitions 24 7.1(g)(iv)
XEU - PIBOR - Reference Banks 1991 ISDA Definitions 25 7.1(g)(vi)
Yen 1991 ISDA Definitions 4 1.5(t)
$ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
£ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
¥ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)
A$ 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)
American 1991 ISDA Definitions (1998 Supp.) 62 12.2(a)
ATS 1991 ISDA Definitions (1998 Supp.) 3 1.5(b)
ATS - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(ii)
ATS - Annual Swap Rate-Reference Banks 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(iv)
ATS - VIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(ii)
ATS - VIBOR - VIBO 1991 ISDA Definitions (1998 Supp.) 9 7.1(b)(i)
AUD 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)
AUD - BBR - BBSW 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(ii)
AUD - BBR - ISDC 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(i)
AUD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(iii)
AUD - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 8 7.1(a)(iv)
Australian Dollar 1991 ISDA Definitions (1998 Supp.) 3 1.5(a)
Australian Schilling 1991 ISDA Definitions (1998 Supp.) 3 1.5(b)
Automatic Exercise 1991 ISDA Definitions (1998 Supp.) 65 13.7, 13.8
BEF 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)
BEF - BIBOR - BEFIXING 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(ii)
BEF - BIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(i)
BEF - BIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(iv)
BEF - BIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 10 7.1(c)(iii)
Belgian Franc 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)
Bermuda 1991 ISDA Definitions (1998 Supp.) 62 12.2(b)
Bermuda Option Exercise Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(c)
Bfr 1991 ISDA Definitions (1998 Supp.) 3 1.5(c)
Bloomberg Screen 1991 ISDA Definitions (1998 Supp.) 52 7.3(c)
Bond Equivalent Yield 1991 ISDA Definitions (1998 Supp.) 56 7.4(e)
Business Day 1991 ISDA Definitions (1998 Supp.) 1 1.4
Buyer 1991 ISDA Definitions (1998 Supp.) 61 12.1(b)
C$ 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)
CAC - 40 1991 ISDA Definitions (1998 Supp.) 51 7.2(f)
CAD 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)
CAD - BA - CDOR 1991 ISDA Definitions (1998 Supp.) 10 7.1(d)(ii)
CAD - BA - ISDD 1991 ISDA Definitions (1998 Supp.) 10 7.1(d)(i)
CAD - BA - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(iv)
CAD - BA - Telerate 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(iii)
CAD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(viii)
CAD - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(ix)
CAD - TBILL - ISDD 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(v)
CAD - TBILL - Reference Banks 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(vii)
CAD - TBILL - Telerate 1991 ISDA Definitions (1998 Supp.) 11 7.1(d)(vi)
Calculation Agent 1991 ISDA Definitions (1998 Supp.) 7 4.14
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Canadian Dollar 1991 ISDA Definitions (1998 Supp.) 3 1.5(d)
Cash 1991 ISDA Definitions (1998 Supp.) 65 14.1(a)
Cash Price 1991 ISDA Definitions (1998 Supp.) 71 18.3(a)
Cash Price - Alternate Method 1991 ISDA Definitions (1998 Supp.) 69, 71 18.2(f)(iii), 18.3(a)
Cash Settlement 1991 ISDA Definitions (1998 Supp.) 65 14.1(a)
Cash Settlement Amount 1991 ISDA Definitions (1998 Supp.) 67 18.2(a)
Cash Settlement Currency 1991 ISDA Definitions (1998 Supp.) 69 18.2(g)
Cash Settlement Method 1991 ISDA Definitions (1998 Supp.) 70, 71 18.2(k), 18.3
Cash Settlement of Option Transactions 1991 ISDA Definitions (1998 Supp.) 67 18.1
Cash Settlement Payment Date 1991 ISDA Definitions (1998 Supp.) 68 18.2(d)
Cash Settlement Reference Banks 1991 ISDA Definitions (1998 Supp.) 69 18.2(f)
Cash Settlement Valuation Date 1991 ISDA Definitions (1998 Supp.) 68 18.2(c)
Cash Settlement Valuation Time 1991 ISDA Definitions (1998 Supp.) 68 18.2(b)
Certain Adjustments in Indices 1991 ISDA Definitions (1998 Supp.) 58 7.6
Certain Definitions Relating to Cash Settlement 1991 ISDA Definitions (1998 Supp.) 67 18.2
Certain Definitions Relating to Settlement of
Swaptions 1991 ISDA Definitions (1998 Supp.) 65 14.1
Certain General Definitions Relating to Floating Rate
Options 1991 ISDA Definitions (1998 Supp.) 52 7.4
Certain Published and Displayed Sources 1991 ISDA Definitions (1998 Supp.) 52 7.3
CHF 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)
CHF - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(iv)
CHF - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(v)
CHF - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(ii)
CHF - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(i)
CHF - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ae)(iii)
COMLUF - LUXIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(r)(iii)
Commencement Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(f)
Commercial Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)
Commercial LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)
Commercial Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(i)
Contract Month 1991 ISDA Definitions (1998 Supp.) 56 7.4(g)
Corrections to Published and Displayed Rates and
Prices 1991 ISDA Definitions (1998 Supp.) 57 7.5
Corrections to Published Prices 1991 ISDA Definitions (1998 Supp.) 73 18.6
Currencies 1991 ISDA Definitions (1998 Supp.) 3 1.5
Czech Koruna 1991 ISDA Definitions (1998 Supp.) 3 1.5(e)
CZK 1991 ISDA Definitions (1998 Supp.) 3 1.5(e)
CZK - PRIBOR - PRBO 1991 ISDA Definitions (1998 Supp.) 12 7.1(e)(i)
CZK - PRIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 12 7.1(e)(ii)
Danish Krone 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)
DAX 1991 ISDA Definitions (1998 Supp.) 51 7.2(e)
DEM 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)
DEM - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xi)
DEM - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xiii)
DEM - FIBOR - FIBO 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(vii)
DEM - FIBOR - FIBO - OLD 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(vi)
DEM - FIBOR - GBA 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(viii)
DEM - FIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(v)
DEM - FIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(ix)
DEM - FIONA - OIS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 14 7.1(g)(x)
DEM - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 15 7.1(g)(xii)
DEM - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(ii)
DEM - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(i)
DEM - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(iv)
DEM - LIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 13 7.1(g)(iii)
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Designated Maturity 1991 ISDA Definitions (1998 Supp.) 53 7.4(b)
Deutsche Mark 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)
DFI 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)
DKK 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)
DKK - CIBOR - DKNH 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(i)
DKK - CIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(iv)
DKK - CIBOR2 - DKNJ 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(ii)
DKK - CITA - DKMS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 12 7.1(f)(iii)
DKr 1991 ISDA Definitions (1998 Supp.) 3 1.5(f)
DM 1991 ISDA Definitions (1998 Supp.) 3 1.5(g)
Dollar 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
Dutch Guilder 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)
ECU 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)
ECU Settlement Day 1991 ISDA Definitions (1998 Supp.) 6 1.6
Effect of Market Disruption Event 1991 ISDA Definitions (1998 Supp.) 58 7.7
ESP 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
EUR 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)
euro 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)
Euro 1991 ISDA Definitions (1998 Supp.) 4 1.5(i)
Euro Settlement Date 1991 ISDA Definitions (1998 Supp.) 6 1.7
European 1991 ISDA Definitions (1998 Supp.) 62 12.2(c)
European Currency Unit 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)
Exchange 1991 ISDA Definitions (1998 Supp.) 56 7.4(h)
Exercise Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(b)
Exercise Period 1991 ISDA Definitions (1998 Supp.) 63 13.1(a)
Exercising Party 1991 ISDA Definitions (1998 Supp.) 61 12.1(c)
Exercising Party Pays 1991 ISDA Definitions (1998 Supp.) 70 18.2(h)(ii)
Expiration Date 1991 ISDA Definitions (1998 Supp.) 63 13.1(g)
Expiration Time 1991 ISDA Definitions (1998 Supp.) 63 13.1(e)
Ffr 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)
FHLBSF 1991 ISDA Definitions (1998 Supp.) 52 7.3(f)
FIM 1991 ISDA Definitions (1998 Supp.) 4 1.5(k)
FIM - HELIBOR - FINBA 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(ii)
FIM - HELIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(iii)
FIM - HELIBOR - SPFB 1991 ISDA Definitions (1998 Supp.) 18 7.1(j)(i)
Financial Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)
Financial LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)
Financial Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)(ii)
Finnish Markka 1991 ISDA Definitions (1998 Supp.) 4 1.5(k)
French Franc 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)
FRF 1991 ISDA Definitions (1998 Supp.) 4 1.5(l)
FRF - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xviii)
FRF - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xx)
FRF - FRTAG - CDC 1991 ISDA Definitions (1998 Supp.) 21 7.1(k)(ix)
FRF - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 24 7.1(k)(xix)
FRF - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(v)
FRF - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(vi)
FRF - PIBOR - AFB 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(ii)
FRF - PIBOR - PIBO 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(i)
FRF - PIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(iv)
FRF - PIBOR2 - AFB 1991 ISDA Definitions (1998 Supp.) 19 7.1(k)(iii)
FRF - TAG - CDC - COMPOUND 1991 ISDA Definitions (1998 Supp.) 21 7.1(k)(x)
FRF - TAM - CDC 1991 ISDA Definitions (1998 Supp.) 20 7.1(k)(viiI)
FRF - TEC10 - CNO 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xiv)
FRF - TEC10 - Reference Banks 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xv)
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FRF - TEC5 - CNO 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xvi)
FRF - TEC5 - Reference Banks 1991 ISDA Definitions (1998 Supp.) 23 7.1(k)(xvii)
FRF - TME - CDC 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xii)
FRF - TMM - CDC 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xi)
FRF - TMM - CDC - COMPOUND 1991 ISDA Definitions (1998 Supp.) 20 7.1(k)(viii)
FRF - TMP - CDC - AVERAGE 1991 ISDA Definitions (1998 Supp.) 22 7.1(k)(xiii)
FT - SE 100 1991 ISDA Definitions (1998 Supp.) 51 7.2(b)
GBP 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
GBP - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(ii)
GBP - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(i)
GBP - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(iii)
GBP - Semi-Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(iv)

GBP - Semi-Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ac)(v)
GBP - WMBA - SONIA 1991 ISDA Definitions (1998 Supp.) 39 7.1(ac)(vi)
General Terms Relating to Exercise 1991 ISDA Definitions (1998 Supp.) 63 13.1
GRD 1991 ISDA Definitions (1998 Supp.) 4 1.5(m)
GRD - ATHIBOR - ATHIBOR 1991 ISDA Definitions (1998 Supp.) 24 7.1(1)(i)
GRD - ATHIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(iii)
GRD - ATHIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 24 7.1(1)(ii)
GRD - ATHIMID 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(iv)
GRD - ATHIMID - Reference Banks 1991 ISDA Definitions (1998 Supp.) 25 7.1(1)(v)
Greek Drachma 1991 ISDA Definitions (1998 Supp.) 4 1.5(m)
H.15 Daily Update 1991 ISDA Definitions (1998 Supp.) 52 7.3(b)
H.15(519) 1991 ISDA Definitions (1998 Supp.) 52 7.3(a)
HK$ 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)
HKD 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)
HKD - HIBOR - HIBOR= 1991 ISDA Definitions (1998 Supp.) 26 7.1(m)(iii)
HKD - HIBOR - HKAB 1991 ISDA Definitions (1998 Supp.) 25 7.1(m)(ii)
HKD - HIBOR - ISDC 1991 ISDA Definitions (1998 Supp.) 25 7.1(m)(i)
HKD - HIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 26 7.1(m)(iv)
Hong Kong Dollar 1991 ISDA Definitions (1998 Supp.) 4 1.5(n)
HUF 1991 ISDA Definitions (1998 Supp.) 4 1.5(o)
HUF - BUIBOR - Bloomberg 1991 ISDA Definitions (1998 Supp.) 26 7.1(n)(i)
HUF - BUIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 26 7.1(n)(ii)
Hungarian Forint 1991 ISDA Definitions (1998 Supp.) 4 1.5(o)
IDR 1991 ISDA Definitions (1998 Supp.) 4 1.5(p)
IDR - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 27 7.1(o)(ii)
IDR - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 26 7.1(o)(i)
IEP 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)
IEP - DIBOR - DIBO 1991 ISDA Definitions (1998 Supp.) 27 7.1(p)(i)
IEP - DIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 27 7.1(p)(ii)
Indonesian Rupiah 1991 ISDA Definitions (1998 Supp.) 4 1.5(p)
Integral Multiple 1991 ISDA Definitions (1998 Supp.) 64 13.3, 13.4
In-the-money 1991 ISDA Definitions (1998 Supp.) 73 18.4
IR£ 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)
Irish Pound 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)
Irish Punt 1991 ISDA Definitions (1998 Supp.) 4 1.5(q)
ISDA Master Agreement 1991 ISDA Definitions (1998 Supp.) 70 18.2(h)
ISDA Source 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)(i)
ISDAFIX Page 1991 ISDA Definitions (1998 Supp.) 71 18.2(m)
Italian Lira 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)
ITL 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)
ITL - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 30 7.1(q)(xiv)
ITL - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 30 7.1(q)(xv)
ITL - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(iii)

162



International Swaps and Derivatives Association, Inc.

ITL - LIBOR - ILIR 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(iv)
ITL - LIBOR - ITFX 1991 ISDA Definitions (1998 Supp.) 27 7.1(q)(i)
ITL - LIBOR - ITFY 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(ii)
ITL - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(vii)
ITL - RIBOR - ATIA 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(viii)
ITL - RIBOR - ATIA - Full Period Average 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(v)
ITL - RIBOR - ATIA - Preceding Days Average 1991 ISDA Definitions (1998 Supp.) 28 7.1(q)(vi)
ITL - RIBOR - Published 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xii)
ITL - RIBOR - RIBO 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xi)
ITL - RIBOR - RIBO - Full Period Average 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(ix)
ITL - RIBOR - RIBO - Preceding Days Average 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(x)
ITL - TMP - OIS - COMPOUND 1991 ISDA Definitions (1998 Supp.) 29 7.1(q)(xiii)
JPY 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)
JPY - ISDA - Swap Rate - 10:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(ix)
JPY - ISDA - Swap Rate - 15:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(xi)
JPY - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(ii)
JPY - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(i)
JPY - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(iii)
JPY - TIBOR - TIBM (10 Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(iv)
JPY - TIBOR - TIBM (5 Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(v)
JPY - TIBOR - TIBM (All Banks) 1991 ISDA Definitions (1998 Supp.) 49 7.1(ah)(vi)
JPY - TIBOR - TIBM (Reference Banks) 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(vii)
JPY - TIBOR - ZTIBOR 1991 ISDA Definitions (1998 Supp.) 51 7.1(ah)(xiii)
JPY - TSR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(xii)
JPY - TSR - Telerate - 10:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(viii)
JPY - TSR - Telerate - 15:00 1991 ISDA Definitions (1998 Supp.) 50 7.1(ah)(x)
Latest Exercise Time 1991 ISDA Definitions (1998 Supp.) 63 13.1(d)
Lfr 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)
Lira 1991 ISDA Definitions (1998 Supp.) 5 1.5(r)
LUF 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)
LUF - LUXIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 30 7.1(r)(i)
LUF - LUXIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(r)(ii)
Luxembourg Franc 1991 ISDA Definitions (1998 Supp.) 5 1.5(s)
Malaysian Ringgit 1991 ISDA Definitions (1998 Supp.) 5 1.5(t)
Mandatory Early Termination 1991 ISDA Definitions (1998 Supp.) 67 17.1
Mandatory Early Termination Date 1991 ISDA Definitions (1998 Supp.) 67 17.2
Market Disruption Events 1991 ISDA Definitions (1998 Supp.) 57 7.4(m)
Maximum Notional Amount 1991 ISDA Definitions (1998 Supp.) 65 13.6
Minimum Notional Amount 1991 ISDA Definitions (1998 Supp.) 65 13.5
Money Market Yield 1991 ISDA Definitions (1998 Supp.) 56 7.4(f)
Multiple Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.4
MYR 1991 ISDA Definitions (1998 Supp.) 5 1.5(t)
MYR - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 31 7.1(s)(ii)
MYR - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 31 7.1(s)(i)
NASDAQ 1991 ISDA Definitions (1998 Supp.) 57 7.4(i)
Negative Interest Rate Method 1991 ISDA Definitions (1998 Supp.) 59 8(b), 8(c)
Negative Interest Rates 1991 ISDA Definitions (1998 Supp.) 59 8
New Zealand Dollar 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)
NIKKEI 225 1991 ISDA Definitions (1998 Supp.) 51 7.2(c)
NKr 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)
NLG 1991 ISDA Definitions (1998 Supp.) 3 1.5(h)
NLG - AIBOR - AIBO - DOM 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(ii)
NLG - AIBOR - AIBO - EURO 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(iii)
NLG - AIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(i)
NLG - AIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 16 7.1(h)(iv)
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NOK 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)
NOK - NIBOR - NIBR 1991 ISDA Definitions (1998 Supp.) 32 7.1(u)(i)
NOK - NIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 32 7.1(u)(ii)
Non-Exercising Party 1991 ISDA Definitions (1998 Supp.) 61 12.1(d)
Norwegian Krone 1991 ISDA Definitions (1998 Supp.) 5 1.5(v)
Notional Amount 1991 ISDA Definitions (1998 Supp.) 62 12.5(a)
NYMEX 1991 ISDA Definitions (1998 Supp.) 57 7.4(l)
NZ$ 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)
NZD 1991 ISDA Definitions (1998 Supp.) 5 1.5(u)
NZD - BBR - FRA 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(ii)
NZD - BBR - ISDC 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(i)
NZD - BBR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 32 7.1(t)(iv)
OIL - WTI - NYMEX 1991 ISDA Definitions (1998 Supp.) 51 7.2(g)
Option Style 1991 ISDA Definitions (1998 Supp.) 62 12.2
Option Transaction 1991 ISDA Definitions (1998 Supp.) 61 11.1
Optional Early Termination 1991 ISDA Definitions (1998 Supp.) 66 16.1
Other Price Source 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)(ii)
Out-of-the-money 1991 ISDA Definitions (1998 Supp.) 73 18.5
Par Yield Curve - Adjusted 1991 ISDA Definitions (1998 Supp.) 71 18.3(b)
Par Yield Curve - Unadjusted 1991 ISDA Definitions (1998 Supp.) 72 18.3(d)
Partial Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.3
Parties 1991 ISDA Definitions (1998 Supp.) 61 12.1
Physical 1991 ISDA Definitions (1998 Supp.) 65 14.1(b)
Physical Settlement 1991 ISDA Definitions (1998 Supp.) 65, 66 14.1(b), 15.1
Physical Settlement Entitlement 1991 ISDA Definitions (1998 Supp.) 65 14.1(c)
PLN 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)
PLZ 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)
PLZ - WIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 33 7.1(v)(ii)
PLZ - WIBOR - WIBO 1991 ISDA Definitions (1998 Supp.) 33 7.1(v)(i)
Polish Zloty 1991 ISDA Definitions (1998 Supp.) 5 1.5(w)
Portuguese Escudo 1991 ISDA Definitions (1998 Supp.) 5 1.5(x)
Premium 1991 ISDA Definitions (1998 Supp.) 62 12.3(a)
Premium Payment Date 1991 ISDA Definitions (1998 Supp.) 62 12.3(b)
Price Options 1991 ISDA Definitions (1998 Supp.) 51 7.2
Procedure for Exercise 1991 ISDA Definitions (1998 Supp.) 64 13.2
Pta 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
PTE 1991 ISDA Definitions (1998 Supp.) 5 1.5(x)
PTE - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(i)
PTE - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(ii)
PTE - LISBOR - LBOA 1991 ISDA Definitions (1998 Supp.) 33 7.1(w)(iii)
PTE - LISBOR - LBOF 1991 ISDA Definitions (1998 Supp.) 34 7.1(w)(iv)
PTE - LISBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 34 7.1(w)(v)
Quotation Rate 1991 ISDA Definitions (1998 Supp.) 70 18.2(i)
R 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)
Rand 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)
Rate Options 1991 ISDA Definitions (1998 Supp.) 8 7.1
Reference Banks 1991 ISDA Definitions (1998 Supp.) 53 7.4(c)
Reference Dealers 1991 ISDA Definitions (1998 Supp.) 55 7.4(d)
Relevant Swap Transaction 1991 ISDA Definitions (1998 Supp.) 70 18.2(j)
Representative Amount 1991 ISDA Definitions (1998 Supp.) 52 7.4(a)
Reuters Screen 1991 ISDA Definitions (1998 Supp.) 52 7.3(d)
Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
S$ 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)
S&P 500 1991 ISDA Definitions (1998 Supp.) 51 7.2(a)
SAR 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
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SAR - SRIOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 34 7.1(x)(ii)
SAR - SRIOR - SUAA 1991 ISDA Definitions (1998 Supp.) 34 7.1(x)(i)
Saudi Arabian Rial 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
Saudi Arabian Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
Saudi Riyal 1991 ISDA Definitions (1998 Supp.) 5 1.5(y)
SEK 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)
SEK - STIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 40 7.1(ad)(ii)
SEK - STIBOR - SIDE 1991 ISDA Definitions (1998 Supp.) 39 7.1(ad)(i)
Seller 1991 ISDA Definitions (1998 Supp.) 61 12.1(a)
Seller Business Day 1991 ISDA Definitions (1998 Supp.) 62 12.4
Seller's Agent 1991 ISDA Definitions (1998 Supp.) 63 13.1(a)
Settlement Rate 1991 ISDA Definitions (1998 Supp.) 69 18.2(e)
Sfr 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)
SGD 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)
SGD - SIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 35 7.1(y)(iii)
SGD - SIBOR - Telerate 1991 ISDA Definitions (1998 Supp.) 34 7.1(y)(i)
SGD - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 35 7.1(y)(ii)
Singapore Dollar 1991 ISDA Definitions (1998 Supp.) 5 1.5(z)
SKK 1991 ISDA Definitions (1998 Supp.) 5 1.5(aa)
SKK - BRIBOR - Bloomberg 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(ii)
SKK - BRIBOR - BRBO 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(i)
SKK - BRIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 35 7.1(z)(iii)
SKr 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)
Slovak Koruna 1991 ISDA Definitions (1998 Supp.) 5 1.5(aa)
South African Rand 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)
Spanish Peseta 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
SPp 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
SPP 1991 ISDA Definitions (1998 Supp.) 5 1.5(ac)
SPP - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(v)
SPP - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 38 7.1(ab)(vi)
SPP - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(i)
SPP - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(ii)
SPP - MIBOR - BANDE 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(iii)
SPP - MIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 37 7.1(ab)(iv)
Sterling 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
STG 1991 ISDA Definitions (1998 Supp.) 6 1.5(ad)
Swaption 1991 ISDA Definitions (1998 Supp.) 61 11.2
Swedish Krona 1991 ISDA Definitions (1998 Supp.) 6 1.5(ae)
SWF 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)
Swiss Franc 1991 ISDA Definitions (1998 Supp.) 6 1.5(af)
Telerate 1991 ISDA Definitions (1998 Supp.) 52 7.3(e)
Terms Relating to Premium 1991 ISDA Definitions (1998 Supp.) 62 12.3
Thai Baht 1991 ISDA Definitions (1998 Supp.) 6 1.5(ag)
THB 1991 ISDA Definitions (1998 Supp.) 6 1.5(ag)
THB - SOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 41 7.1(af)(ii)
THB - SOR - Telerate 1991 ISDA Definitions (1998 Supp.) 41 7.1(af)(i)
The International Stock Exchange 1991 ISDA Definitions (1998 Supp.) 57 7.4(j)
Threshold 1991 ISDA Definitions (1998 Supp.) 63, 65 13.1(h), 13.8
TOPIX 1991 ISDA Definitions (1998 Supp.) 51 7.2(d)
Treaty 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)
U.S. $ 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
U.S. Dollar 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
Underlying Swap Transaction 1991 ISDA Definitions (1998 Supp.) 65 14.1(d)
USD 1991 ISDA Definitions (1998 Supp.) 6 1.5(ah)
USD - BA - H.15 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xvi)
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USD - BA - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xvii)
USD - CD - H.15 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(ix)
USD - CD - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(x)
USD - CMS - Reference Banks 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxx)
USD - CMS - Telerate 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxviii)
USD - CMT - T7051 1991 ISDA Definitions (1998 Supp.) 46 7.1(ag)(xxiv)
USD - CMT - T7052 1991 ISDA Definitions (1998 Supp.) 46 7.1(ag)(xxv)
USD - COF11 - FHLBSF 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxi)
USD - COF11 - Telerate 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xx)
USD - CP - H.15 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(xi)
USD - CP - ISDD 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(xii)
USD - CP - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xiii)
USD - Federal Funds - H.15 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xiv)
USD - Federal Funds - Reference Dealers 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xv)
USD - FFCB - DISCO 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxxi)
USD - ISDA - Swap Rate 1991 ISDA Definitions (1998 Supp.) 48 7.1(ag)(xxix)
USD - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(ii)
USD - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(i)
USD - LIBOR - LIBO 1991 ISDA Definitions (1998 Supp.) 41 7.1(ag)(iii)
USD - LIBOR - Reference banks 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(iv)
USD - Prime - H.15 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(v)
USD - Prime - Reference Banks 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(vi)
USD - SIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 47 7.1(ag)(xxvii)
USD - SIBOR - SIBO 1991 ISDA Definitions (1998 Supp.) 47 7.1(ag)(xxvi)
USD - TBILL - H.15 1991 ISDA Definitions (1998 Supp.) 42 7.1(ag)(vii)
USD - TBILL - Secondary Market 1991 ISDA Definitions (1998 Supp.) 43 7.1(ag)(viii)
USD - TIBOR - ISDC 1991 ISDA Definitions (1998 Supp.) 44 7.1(ag)(xviii)
USD - TIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xix)
USD - Treasury Rate - T1990 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxiii)
USD - Treasury Rate - T500 1991 ISDA Definitions (1998 Supp.) 45 7.1(ag)(xxii)
Valuation Business Day 1991 ISDA Definitions (1998 Supp.) 70 18.2(l)
WTI 1991 ISDA Definitions (1998 Supp.) 57 7.4(k)
XEU 1991 ISDA Definitions (1998 Supp.) 4 1.5(j)(i)
XEU - Annual Swap Rate 1991 ISDA Definitions (1998 Supp.) 18 7.1(i)(vii)
XEU - Annual Swap Rate - Reference Banks 1991 ISDA Definitions (1998 Supp.) 18 7.1(i)(viii)
XEU - LIBOR - BBA 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(ii)
XEU - LIBOR - ISDA 1991 ISDA Definitions (1998 Supp.) 16 7.1(i)(i)
XEU - LIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(iii)
XEU - PIBOR - AFB 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(v)
XEU - PIBOR - ISDB 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(iv)
XEU - PIBOR - Reference Banks 1991 ISDA Definitions (1998 Supp.) 17 7.1(i)(vi)
Yen 1991 ISDA Definitions (1998 Supp.) 6 1.5(ai)
ZAR 1991 ISDA Definitions (1998 Supp.) 5 1.5(ab)
ZAR - BBF - Reference Banks 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(iii)
ZAR - BBF3 - SAFEX (Discount) 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(i)
ZAR - BBF3 - SAFEX (Yield) 1991 ISDA Definitions (1998 Supp.) 36 7.1(aa)(ii)
Zero Coupon Yield-Adjusted 1991 ISDA Definitions (1998 Supp.) 72 18.3(c)
Zero Interest Rate Method 1991 ISDA Definitions (1998 Supp.) 59 8(d), 8(e)

Additional Termination Event 1992 ISDA Master Agreement (M/C-C/B) 14 14

Affected Party 1992 ISDA Master Agreement (M/C-C/B) 14 14

Affected Transactions 1992 ISDA Master Agreement (M/C-C/B) 14 14

Affiliate 1992 ISDA Master Agreement (M/C-C/B) 14 14
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Applicable Rate 1992 ISDA Master Agreement (M/C-C/B) 14 14

Burdened Party 1992 ISDA Master Agreement (M/C-C/B) 14 14

Change in Tax Law 1992 ISDA Master Agreement (M/C-C/B) 14 14

Confirmation 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble

consent 1992 ISDA Master Agreement (M/C-C/B) 14 14

Credit Event Upon Merger 1992 ISDA Master Agreement (M/C-C/B) 14 14

Credit Support Document 1992 ISDA Master Agreement (M/C-C/B) 14 14

Credit Support Provider 1992 ISDA Master Agreement (M/C-C/B) 14 14

Default Rate 1992 ISDA Master Agreement (M/C-C/B) 14 14

Defaulting Party 1992 ISDA Master Agreement (M/C-C/B) 15 14

Early Termination Date 1992 ISDA Master Agreement (M/C-C/B) 15 14

Event of Default 1992 ISDA Master Agreement (M/C-C/B) 15 14

Illegality 1992 ISDA Master Agreement (M/C-C/B) 15 14

Indemnifiable Tax 1992 ISDA Master Agreement (M/C-C/B) 15 14

law 1992 ISDA Master Agreement (M/C-C/B) 15 14

Local Business Day 1992 ISDA Master Agreement (M/C-C/B) 15 14

Loss 1992 ISDA Master Agreement (M/C-C/B) 15 14

Market Quotation 1992 ISDA Master Agreement (M/C-C/B) 15 14

Non-default Rate 1992 ISDA Master Agreement (M/C-C/B) 16 14

Non-defaulting Party 1992 ISDA Master Agreement (M/C-C/B) 16 14

Office 1992 ISDA Master Agreement (M/C-C/B) 16 14

Potential Event of Default 1992 ISDA Master Agreement (M/C-C/B) 16 14

Reference Market-makers 1992 ISDA Master Agreement (M/C-C/B) 16 14

Relevant Jurisdiction 1992 ISDA Master Agreement (M/C-C/B) 16 14

Schedule 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble

Scheduled Payment Date 1992 ISDA Master Agreement (M/C-C/B) 16 14

Set-off 1992 ISDA Master Agreement (M/C-C/B) 16 14

Settlement Amount 1992 ISDA Master Agreement (M/C-C/B) 16 14

Specified Entity 1992 ISDA Master Agreement (M/C-C/B) 16 14

Specified Indebtedness 1992 ISDA Master Agreement (M/C-C/B) 17 14
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Specified Transaction 1992 ISDA Master Agreement (M/C-C/B) 17 14

Stamp Tax 1992 ISDA Master Agreement (M/C-C/B) 17 14

Tax 1992 ISDA Master Agreement (M/C-C/B) 17 14

Tax Event 1992 ISDA Master Agreement (M/C-C/B) 17 14

Tax Event Upon Merger 1992 ISDA Master Agreement (M/C-C/B) 17 14

Terminated Transactions 1992 ISDA Master Agreement (M/C-C/B) 17 14

Termination Currency 1992 ISDA Master Agreement (M/C-C/B) 17 14

Termination Currency Equivalent 1992 ISDA Master Agreement (M/C-C/B) 17 14

Termination Event 1992 ISDA Master Agreement (M/C-C/B) 17 14

Termination Rate 1992 ISDA Master Agreement (M/C-C/B) 17 14

Transaction 1992 ISDA Master Agreement (M/C-C/B) 1 Preamble

Unpaid Amounts 1992 ISDA Master Agreement (M/C-C/B) 17 14
$ 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
(ERMA) 1993 ISDA Comm. Deriv. Def. 4 4.4(b)(i)
£ 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
Additional Market Disruption Events 1993 ISDA Comm. Deriv. Def. 20 7.4
ALUMINUM - LME 1993 ISDA Comm. Deriv. Def. 14 7.1(b)(i)(A)
ALUMINUM - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 14 7.1(b)(i)(B)
American 1993 ISDA Comm. Deriv. Def. 25 8.3(a)
APPI 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(i)
Argus 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(ii)
Asian 1993 ISDA Comm. Deriv. Def. 25 8.3(b)
Automatic Exercise 1993 ISDA Comm. Deriv. Def. 27 8.5(e)
Average Daily Price Disruption 1993 ISDA Comm. Deriv. Def. 24 7.5(c)(vi)
Business Day 1993 ISDA Comm. Deriv. Def. 1 1.3
Business Day Convention 1993 ISDA Comm. Deriv. Def. 1 1.5
Buyer 1993 ISDA Comm. Deriv. Def. 25 8.2(a)
Calculation Agent 1993 ISDA Comm. Deriv. Def. 5 4.5
Calculation Agent Determination 1993 ISDA Comm. Deriv. Def. 24 7.5(c)(v)
Calculation Date 1993 ISDA Comm. Deriv. Def. 5 4.6
Calculation of a Cash Settlement Amount 1993 ISDA Comm. Deriv. Def. 28 8.7
Calculation of a Fixed Amount 1993 ISDA Comm. Deriv. Def. 6 5.1
Calculation of a Floating Amount 1993 ISDA Comm. Deriv. Def. 6 6.1
Calculation Period 1993 ISDA Comm. Deriv. Def. 4 4.4
Call 1993 ISDA Comm. Deriv. Def. 25 8.3(c)
Cash Settlement 1993 ISDA Comm. Deriv. Def. 25, 26 8.3(d), 8.4(a)
Cash Settlement Amount 1993 ISDA Comm. Deriv. Def. 25 8.3(e)
cent 1993 ISDA Comm. Deriv. Def. 2 1.6(b)

Certain Definitions and Provisions Relating to Options 1993 ISDA Comm. Deriv. Def. 25 8.3
Certain Definitions and Provisions Relating to
Swaptions 1993 ISDA Comm. Deriv. Def. 26 8.4
Certain Definitions Relating to Commodity Reference
Prices 1993 ISDA Comm. Deriv. Def. 18 7.2
Certain Definitions Relating to Floating Amounts 1993 ISDA Comm. Deriv. Def. 6 6.2
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Certain Definitions Relating to Market Disruption
Events and Additional Market Disruption Events 1993 ISDA Comm. Deriv. Def. 24 7.6
COMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(i)
Commodity 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(i)
COMMODITY - REFERENCE DEALERS 1993 ISDA Comm. Deriv. Def. 17 7.1(c)(i)
Commodity Business Day 1993 ISDA Comm. Deriv. Def. 1 1.4
Commodity Business Day Convention 1993 ISDA Comm. Deriv. Def. 1 1.5
Commodity Reference Price 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(ii)
COMMODITY REFERENCE PRICE FRAMEWORK 1993 ISDA Comm. Deriv. Def. 17 7.1(c)(ii)
Confirmation 1993 ISDA Comm. Deriv. Def. 1 1.2
Contract Settlement 1993 ISDA Comm. Deriv. Def. 26 8.4(b)
COPPER - COMEX 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(C)
COPPER - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(A)
COPPER - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(ii)(B)
Corrections to Published Prices 1993 ISDA Comm. Deriv. Def. 20 7.3
Currencies 1993 ISDA Comm. Deriv. Def. 2 1.6
De Minimis Trading 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(vi)

Delivery Date 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(iii)

DIESEL FUEL - NO. 2 BILLINGS - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 7 7.1(a)(i)(A)

DIESEL FUEL - NO. 2 SALT LAKE - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(i)(B)
Disappearance of Commodity Reference Price 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(iii)
Disruption Fallbacks 1993 ISDA Comm. Deriv. Def. 22 7.5
Effective Date 1993 ISDA Comm. Deriv. Def. 3 3.2
ERMA 1993 ISDA Comm. Deriv. Def. 4 4.4(b)(i)
European 1993 ISDA Comm. Deriv. Def. 26 8.3(f)
Exchange 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(iv)
Exercise Date 1993 ISDA Comm. Deriv. Def. 26 8.5(b)
Exercise Period 1993 ISDA Comm. Deriv. Def. 26 8.5(a)
Expiration Date 1993 ISDA Comm. Deriv. Def. 27 8.5(g)
Fallback Reference Price 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(i)
Financial Times 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(iii)
First Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(A)
Fixed Amount 1993 ISDA Comm. Deriv. Def. 3 4.1
Fixed Price 1993 ISDA Comm. Deriv. Def. 6 5.2
Fixed Price Payer 1993 ISDA Comm. Deriv. Def. 2 2.1
Floating Amount 1993 ISDA Comm. Deriv. Def. 4 4.2
Floating Price 1993 ISDA Comm. Deriv. Def. 6 6.2(a)
Floating Price Payer 1993 ISDA Comm. Deriv. Def. 3 2.2
Following 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(i)
FUEL OIL - 1 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(A)
FUEL OIL - 1 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(B)
FUEL OIL - 180 CST SINGAPORE (CARGOES) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(C)
FUEL OIL - 2.2 PERCENT RESIDUAL (BARGE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(D)
FUEL OIL - 2.2 PERCENT RESIDUAL (CARGO) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(E)
FUEL OIL - 3.5 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 8 7.1(a)(ii)(F)
FUEL OIL - 3.5 PERCENT ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(G)
FUEL OIL - 380 CST SINGAPORE (CARGOES) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(H)
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FUEL OIL - 380 CST WEST COAST (WATERBORNE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(I)
FUEL OIL - NO. 6 0.7 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(J)
FUEL OIL - NO. 6 3.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(ii)(K)
Futures Contract 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(v)
GAS OIL - 0.2 PERCENT ROTTERDAM (BARGES FOB)
- PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(B)

GAS OIL - 0.5 SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(C)

GAS OIL - 0.5 SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(F)

GAS OIL - 1.0 SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(D)

GAS OIL - 1.0 SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(H)
GAS OIL - IPE 1993 ISDA Comm. Deriv. Def. 9 7.1(a)(iii)(A)

GAS OIL - L.P. SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(E)

GAS OIL - L.P. SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iii)(G)
GASOLINE - GULF COAST - NYMEX 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iv)(A)
GASOLINE - NEW YORK - NYMEX 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(iv)(B)
GBP 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
GOLD - BULLION - FINANCIAL TIMES 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(A)
GOLD - COMEX 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(B)
HEATING OIL - GULF COAST (PIPELINE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 10 7.1(a)(v)(A)
HEATING OIL - NEW YORK - NYMEX 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(B)
HEATING OIL - NEW YORK (BARGE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(C)
HEATING OIL - NEW YORK (CARGO) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(v)(D)
Inside FERC 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(iv)
IPE 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(ii)
JET FUEL - ITALY (CARGOES FOB) - PLATT'S
EUROPEAN 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(A)
JET FUEL - ITALY (CARGOES FOB) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(B)
JET FUEL - NEW YORK/BOSTON (BARGE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(C)
JET FUEL - NWE (CARGOES CIF) - PLATT'S
EUROPEAN 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(D)

JET FUEL - NWE (CARGOES CIF) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 11 7.1(a)(vi)(E)
JET FUEL - ROTTERDAM (BARGES FOB) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(F)
JET FUEL - U.S. GULF COAST (PIPELINE) - PLATT'S
OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(G)
JET FUEL - U.S. GULF COAST (WATERBORNE) -
PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vi)(H)

KEROSENE - SINGAPORE - PLATT'S ASIA-PACIFIC 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(A)
KEROSENE - SINGAPORE - PLATT'S EUROPEAN 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(B)
KEROSENE - SINGAPORE - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(vii)(C)
LBMA 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(iii)
LEAD - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iv)(A)
LEAD - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iv)(B)
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LME 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(iv)
Market Disruption Events 1993 ISDA Comm. Deriv. Def. 20 7.4
Material Change in Content 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(v)
Material Change in Formula 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(iv)
Maximum Days of Disruption 1993 ISDA Comm. Deriv. Def. 24 7.6(a)
Metal Bulletin 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(v)
Minimum Futures Contracts 1993 ISDA Comm. Deriv. Def. 24 7.6(b)
Modified - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(ii)
Modified Following - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(ii)
NATURAL GAS - INSIDE FERC 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(viii)(A)
NATURAL GAS - NATURAL GAS WEEK 1993 ISDA Comm. Deriv. Def. 12 7.1(a)(viii)(B)
NATURAL GAS - NYMEX 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(viii)(C)
Natural Gas Week 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(vi)
Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)
Nearest - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(iii)
Negotiated Fallback 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(ii)
NICKEL - LME 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(v)(A)
NICKEL - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(v)(B)
No Fault Termination 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(iii)
Notice of Exercise 1993 ISDA Comm. Deriv. Def. 26 8.5(c)
Notional Quantity 1993 ISDA Comm. Deriv. Def. 4 4.3(a)
Notional Quantity per Calculation Period 1993 ISDA Comm. Deriv. Def. 4 4.3(a)
NYMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(v)
OIL - BRENT - ARGUS 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(A)
OIL - BRENT - IPE 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(D)
OIL - BRENT - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(E)
OIL - BRENT (DTD) - ARGUS 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(B)
OIL - BRENT (DTD) - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(ix)(C)
OIL - DUBAI - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xi)(A)
OIL - TAPIS - APPI 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(x)(A)
OIL - TAPIS - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 13 7.1(a)(x)(B)
OIL - WTI - ARGUS 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(A)
OIL - WTI - NYMEX 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(C)
OIL - WTI - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(D)
OIL - WTI MIDLAND - PLATT'S OILGRAM 1993 ISDA Comm. Deriv. Def. 14 7.1(a)(xii)(B)
Option 1993 ISDA Comm. Deriv. Def. 25 8.1(a)
Parties 1993 ISDA Comm. Deriv. Def. 25 8.2
Payment Date 1993 ISDA Comm. Deriv. Def. 3 3.4
pence 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
Period End Date 1993 ISDA Comm. Deriv. Def. 3 3.3
Physical Settlement 1993 ISDA Comm. Deriv. Def. 26 8.4(b)
PLATINUM - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vi)(A)
PLATINUM - NYMEX 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vi)(B)
Platt's Asia-Pacific 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(vii)
Platt's European 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(viii)
Platt's Oilgram 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(ix)
Platt's U.S. 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(x)
Postponement 1993 ISDA Comm. Deriv. Def. 23 7.5(c)(iv)
Preceding - Business Day Convention 1993 ISDA Comm. Deriv. Def. 2 1.5(a)(iv)
Premium Payment Date 1993 ISDA Comm. Deriv. Def. 27 8.6(c)
Premium Per Unit 1993 ISDA Comm. Deriv. Def. 27 8.6(b)
Price Source 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vii)
Price Source Disruption 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(i)
Pricing Date 1993 ISDA Comm. Deriv. Def. 7 6.2(b)
Put 1993 ISDA Comm. Deriv. Def. 26 8.3(g)
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Reference Dealers 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(viii)
Relevant Price 1993 ISDA Comm. Deriv. Def. 7 6.2(c)
Rounding 1993 ISDA Comm. Deriv. Def. 28 9
Second Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(B)
Seller 1993 ISDA Comm. Deriv. Def. 25 8.2(b)
Seller Business Day 1993 ISDA Comm. Deriv. Def. 27 8.5(h)
Settlement Date 1993 ISDA Comm. Deriv. Def. 3 3.4
SILVER - COMEX 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(A)
SILVER - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(B)
SIMEX 1993 ISDA Comm. Deriv. Def. 18 7.2(b)(vi)
Sixth Nearby Month 1993 ISDA Comm. Deriv. Def. 19 7.2(c)(vi)(C)
Specified Price 1993 ISDA Comm. Deriv. Def. 20 7.2(c)(ix)
Sterling 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
STG 1993 ISDA Comm. Deriv. Def. 2 1.6(a)
Strike Price 1993 ISDA Comm. Deriv. Def. 26 8.3(h)
Strike Price Differential 1993 ISDA Comm. Deriv. Def. 28 8.8
Strike Price per Unit 1993 ISDA Comm. Deriv. Def. 26 8.3(h)
Swaption 1993 ISDA Comm. Deriv. Def. 25 8.1(b)
Tax Disruption 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(vii)
Term 1993 ISDA Comm. Deriv. Def. 3 3.1
Termination Date 1993 ISDA Comm. Deriv. Def. 3 3.5
Terms Relating to Exercise 1993 ISDA Comm. Deriv. Def. 26 8.5
Terms Relating to Premium 1993 ISDA Comm. Deriv. Def. 27 8.6
TIN - LME 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(viii)(A)
TIN - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(viii)(B)
Total Notional Quantity 1993 ISDA Comm. Deriv. Def. 4 4.3(b)
Total Premium 1993 ISDA Comm. Deriv. Def. 27 8.6(a)
Trade Date 1993 ISDA Comm. Deriv. Def. 3 3.6
Trading Limitation 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(viii)
Trading Suspension 1993 ISDA Comm. Deriv. Def. 21 7.4(c)(ii)
Transaction 1993 ISDA Comm. Deriv. Def. 1 1.1
U.S. cent 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
U.S. Dollar 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
U.S.$ 1993 ISDA Comm. Deriv. Def. 2 1.6(b)

UNALLOCATED GOLD - LOCO LONDON DELIVERY 1993 ISDA Comm. Deriv. Def. 15 7.1(b)(iii)(C)

UNALLOCATED SILVER - LOCO LONDON DELIVERY 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(vii)(C)
Underlying Transaction 1993 ISDA Comm. Deriv. Def. 26 8.4(c)
Unit 1993 ISDA Comm. Deriv. Def. 20 7.2(c)(x)
USD 1993 ISDA Comm. Deriv. Def. 2 1.6(b)
World Crude Report 1993 ISDA Comm. Deriv. Def. 18 7.2(a)(xi)
Written Confirmation 1993 ISDA Comm. Deriv. Def. 26 8.5(d)
ZINC - LME 1993 ISDA Comm. Deriv. Def. 16 7.1(b)(ix)(A)
ZINC - METAL BULLETIN 1993 ISDA Comm. Deriv. Def. 17 7.1(b)(ix)(B)

1993 Definitions
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) ii Introduction

Additional Market Disruption Events
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(a)

ALUMINUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)

ALUMINUM - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(i)(E)

ALUMINUM - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(C)

ALUMINUM - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(i)(D)
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ALUMINUM - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(B)

ALUMINUM - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)(i)(A)

APPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(i)

APX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)(i)

Argus
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(ii)

Argus LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(iii)

Average Daily Price Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(viii)

BENZENE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)(i)
BENZENE - CONTRACT BENZENE (GALLON) FOB
GULF COAST - B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(A)

BENZENE - CONTRACT BENZENE (LB) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(F)

BENZENE - CONTRACT BENZENE (TON) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(E)
BENZENE - CONTRACT BENZENE (TON) FOB GULF
COAST - B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(B)

BENZENE - SPOT BENZENE (GALLON) FOB GC - B&D
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)(i)(C)

BENZENE - SPOT BENZENE (LB) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(H)

BENZENE - SPOT BENZENE (TON) - CMAI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(i)(G)
BENZENE - SPOT BENZENE (TON) FOB GULF COAST
B&D

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 1 7.1(a)(i)(D)

Benzene & Derivatives Weekly Dewitt Newsletter
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(iv)

Calculation Agent Determination
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(vii)

Canadian Gas Price Reporter
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(v)

CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(vi)
Certain Definitions Relating to Commodity Reference
Prices

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 55 7.2

Certain Definitions Relating to Market Disruption
Events and Additional Market Disruption Events

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 64 7.6

CMAI Aromatics Market Weekly
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(vii)

CMAI Weekly Methanol Market Report
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(viii)

COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)(ii)

Commodity
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(c)(i)

Commodity Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(d)(i)

Commodity Reference Price Framework
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(d)(ii)

Commodity Reference Prices
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1, 57 7.1, 7.2(c)(ii)

COPPER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)
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COPPER - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(E)

COPPER - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(C)

COPPER - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(D)

COPPER - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(B)

COPPER - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(ii)(A)

Corrections to Published Prices
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.3

De Minimis Trading
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(vi)

Delivery Date
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(c)(iii)

Delivery Point
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(iv)

DIESEL FUEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)

DIESEL FUEL - NO. 2 BILLINGS - PLATT'S OILGRAM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)(A)

DIESEL FUEL - NO. 2 SALT LAKE - PLATT'S OILGRAM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(ii)(B)

Disappearance of Commodity Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(iii)

Disruption Fallbacks
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 61 7.5(a)

ELECTRICITY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(iii)
ELECTRICITY - CALIFORNIA/OREGON BORDER:
FIRM (OFF-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(GGG)

ELECTRICITY - CALIFORNIA/OREGON BORDER:
FIRM (ON-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(FFF)

ELECTRICITY - CALIFORNIA/OREGON BORDER: NON
FIRM (OFF-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(III)

ELECTRICITY - CALIFORNIA/OREGON BORDER: NON
FIRM (ON-PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(HHH)

ELECTRICITY - CINERGY - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(C)

ELECTRICITY - COB - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(B)
ELECTRICITY - DAILY OFF-PEAK INDEX (COB/NOB) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(ZZ)

ELECTRICITY - DAILY OFF-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(CCC)

ELECTRICITY - DAILY OFF-PEAK INDEX (MID-
COLOMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(AAA)

ELECTRICITY - DAILY OFF-PEAK INDEX (NORTHERN
ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(EEE)

ELECTRICITY - DAILY OFF-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(BBB)

ELECTRICITY - DAILY ON-PEAK INDEX (COB/NOB) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(F)

ELECTRICITY - DAILY ON-PEAK INDEX (EAST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(K)

ELECTRICITY - DAILY ON-PEAK INDEX (ERCOT) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(Y)

ELECTRICITY - DAILY ON-PEAK INDEX (FLA/GA
BORDER) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(V)
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ELECTRICITY - DAILY ON-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(I)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
CINERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(O)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
COMED) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(R)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO
ENTERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(X)

ELECTRICITY - DAILY ON-PEAK INDEX (INTO TVA) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(U)

ELECTRICITY - DAILY ON-PEAK INDEX (MAPP) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(S)

ELECTRICITY - DAILY ON-PEAK INDEX (MID-
COLUMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(G)

ELECTRICITY - DAILY ON-PEAK INDEX (NEW
ENGLAND) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(J)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTH SPP)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 6 7.1(a)(iii)(W)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTHERN
ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(N)

ELECTRICITY - DAILY ON-PEAK INDEX (NORTHERN
MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(P)

ELECTRICITY - DAILY ON-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 3 7.1(a)(iii)(H)

ELECTRICITY - DAILY ON-PEAK INDEX (PJM
WESTERN HUB) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(M)

ELECTRICITY - DAILY ON-PEAK INDEX (SERC W/O
FLORIDA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(T)

ELECTRICITY - DAILY ON-PEAK INDEX (SOUTHERN
MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 5 7.1(a)(iii)(Q)

ELECTRICITY - DAILY ON-PEAK INDEX (WEST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 4 7.1(a)(iii)(L)

ELECTRICITY - DAY AHEAD BASE - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(AA)

ELECTRICITY - DAY AHEAD PEAK - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(Z)

ELECTRICITY - ENTERGY - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(D)

ELECTRICITY - INDEX - SWEP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 7 7.1(a)(iii)(DD)

ELECTRICITY - INDEX DAY AHEAD - APX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 7 7.1(a)(iii)(EE)
ELECTRICITY - MID-COLOMBIA: FIRM (OFF-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(OOO)

ELECTRICITY - MID-COLOMBIA: FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(NNN)

ELECTRICITY - MID-COLOMBIA: NON-FIRM (OFF-
PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(QQQ)

ELECTRICITY - MID-COLOMBIA: NON-FIRM (ON-
PEAK) - TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(PPP)

ELECTRICITY - PALO VERDE - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 2 7.1(a)(iii)(A)
ELECTRICITY - PALO VERDE: FIRM (OFF-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(KKK)

ELECTRICITY - PALO VERDE: FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(JJJ)

ELECTRICITY - PALO VERDE: NON-FIRM (OFF-PEAK)
- TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(MMM)

ELECTRICITY - PALO VERDE: NON-FIRM (ON-PEAK) -
TELERATE

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 12 7.1(a)(iii)(LLL)

175



International Swaps and Derivatives Association, Inc.

ELECTRICITY - PJM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 3 7.1(a)(iii)(E)

ELECTRICITY - WEEK AHEAD BASE - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(CC)

ELECTRICITY - WEEK AHEAD PEAK - CEPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 6 7.1(a)(iii)(BB)
ELECTRICITY - WEEKLY ON-PEAK INDEX (COB/NOB)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(FF)

ELECTRICITY - WEEKLY ON-PEAK INDEX (EAST NEW
YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(KK)

ELECTRICITY - WEEKLY ON-PEAK INDEX (ERCOT) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(YY)

ELECTRICITY - WEEKLY ON-PEAK INDEX (FLA/GA
BORDER) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(VV)

ELECTRICITY - WEEKLY ON-PEAK INDEX (FOUR
CORNERS) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(II)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
CINERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(OO)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
COMED) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(RR)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO
ENTERGY) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 10 7.1(a)(iii)(XX)

ELECTRICITY - WEEKLY ON-PEAK INDEX (INTO TVA)
- POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(UU)

ELECTRICITY - WEEKLY ON-PEAK INDEX (MAPP) -
POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(SS)

ELECTRICITY - WEEKLY ON-PEAK INDEX (MID-
COLUMBIA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(GG)

ELECTRICITY - WEEKLY ON-PEAK INDEX (NEW
ENGLAND) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(JJ)

ELECTRICITY - WEEKLY ON-PEAK INDEX (NORTH
SPP) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(WW)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(NORTHERN ECAR) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(NN)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(NORTHERN MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(PP)

ELECTRICITY - WEEKLY ON-PEAK INDEX (PALO
VERDE) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 7 7.1(a)(iii)(HH)

ELECTRICITY - WEEKLY ON-PEAK INDEX (PJM
WEST) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(MM)

ELECTRICITY - WEEKLY ON-PEAK INDEX (SERC W/O
FLORIDA) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(TT)

ELECTRICITY - WEEKLY ON-PEAK INDEX
(SOUTHERN MAIN) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 9 7.1(a)(iii)(QQ)

ELECTRICITY - WEEKLY ON-PEAK INDEX (WEST
NEW YORK) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 8 7.1(a)(iii)(LL)

ELECTRICTY - DAILY OFF-PEAK INDEX (PJM
WESTERN HUB) - POWER MARKETS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 11 7.1(a)(iii)(DDD)

Energy
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 1 7.1(a)

Exchange
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(v)

Exchanges and Principal Trading Markets
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(b)

Fallback Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(i)

Fallback Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(ii)

FUEL OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 13 7.1(a)(iv)
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FUEL OIL - 1 PERCENT (ITALY) (FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(C)

FUEL OIL - 1 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(D)

FUEL OIL - 1 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(E)

FUEL OIL - 1 PERCENT ROTTERDAM (BARGES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(F)

FUEL OIL - 180 CST SINGAPORE (CARGOES) -
PLATT'S ASIA-PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(A)

FUEL OIL - 3 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(G)

FUEL OIL - 3 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(H)

FUEL OIL - 3.5 PERCENT MED (ITALY)(FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(K)

FUEL OIL - 3.5 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(I)

FUEL OIL - 3.5 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(L)

FUEL OIL - 3.5 PERCENT ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(J)

FUEL OIL - 380 CST SINGAPORE (CARGOES) -
PLATT'S ASIA-PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 13 7.1(a)(iv)(B)

FUEL OIL - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(iv)(Y)
FUEL OIL - NO. 6 0.3 PERCENT HIPR NEW
YORK/BOSTON (BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(O)

FUEL OIL - NO. 6 0.3 PERCENT HIPR NEW
YORK/BOSTON (CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(P)

FUEL OIL - NO. 6 0.3 PERCENT LOPR NEW
YORK/BOSTON (CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(Q)

FUEL OIL - NO. 6 0.7 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(R)

FUEL OIL - NO. 6 0.7 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(S)

FUEL OIL - NO. 6 1.0 PERCENT 10.5 API U.S. GULF
COAST (WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(U)

FUEL OIL - NO. 6 1.0 PERCENT NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(V)

FUEL OIL - NO. 6 1.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 15 7.1(a)(iv)(T)

FUEL OIL - NO. 6 2.2 PERCENT RESIDUAL (BARGE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(M)

FUEL OIL - NO. 6 2.2 PERCENT RESIDUAL (CARGO) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 14 7.1(a)(iv)(N)

FUEL OIL - NO. 6 3.0 PERCENT NEW YORK/BOSTON
(CARGO) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(iv)(W)

FUEL OIL - NO. 6 3.0 PERCENT U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(iv)(X)

Futures Contract
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(vi)

Gas Daily
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23, 55
7.1(a)(xii)(A),

7.2(a)(ix)

GAS OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(v)
GAS OIL - 0.2 PERCENT MED (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(C)

GAS OIL - 0.2 PERCENT MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(B)
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GAS OIL - 0.2 PERCENT NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 16 7.1(a)(v)(D)

GAS OIL - 0.2 PERCENT NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(I)

GAS OIL - 0.2 PERCENT ROTTERDAM (BARGES FOB)
- PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(E)

GAS OIL - 0.5 SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(F)

GAS OIL - 1.0 SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(G)
GAS OIL - EN590 MED G/L (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(J)

GAS OIL - EN590 NWE (BARGES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(L)

GAS OIL - EN590 NWE (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 17 7.1(a)(v)(K)

GAS OIL - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 16 7.1(a)(v)(A)

GAS OIL - L.P. SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 17 7.1(a)(v)(H)

GASOLINE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 18 7.1(a)(vi)
GASOLINE - MTBE - U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(S)

GASOLINE - NEW YORK - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 18 7.1(a)(vi)(A)
GASOLINE - PREMIUM .15 MED (FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(B)

GASOLINE - PREMIUM 0.15 G/L UNL NWE (CARGOES
CIF) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(E)

GASOLINE - PREMIUM UNL MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(C)

GASOLINE - PREMIUM UNL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(D)

GASOLINE - PREMIUM UNL NWE (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(G)

GASOLINE - PREMIUM UNL ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(H)

GASOLINE - REGULAR UNL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 18 7.1(a)(vi)(F)

GASOLINE - REGULAR UNL ROTTERDAM (BARGES
FOB) - PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(I)

GASOLINE - SUPER UNL 93 NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(R)

GASOLINE - UNL 87 NEW YORK/BOSTON (BARGE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(J)

GASOLINE - UNL 87 NEW YORK/BOSTON (CARGO) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(K)

GASOLINE - UNL 87 RFG NEW YORK/BOSTON
(BARGE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(O)

GASOLINE - UNL 87 RFG U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(P)

GASOLINE - UNL 87 U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(L)

GASOLINE - UNL 87 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(M)

GASOLINE - UNL 87 WEST COAST PIPELINE (LOS
ANGELES) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 19 7.1(a)(vi)(N)

GASOLINE - UNL 93 U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(Q)
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GOLD
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(iii)

GOLD - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 50 7.1(b)(iii)(A)

GOLD - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iii)(C)

GOLD - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iii)(B)

HEATING OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 20 7.1(a)(vii)
HEATING OIL - LS NO. 2 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(vii)(E)

HEATING OIL - LS NO. 2 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(vii)(F)

HEATING OIL - NEW YORK - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 20 7.1(a)(vii)(B)
HEATING OIL - NEW YORK (BARGE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(C)

HEATING OIL - NEW YORK (CARGO) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(D)

HEATING OIL - U.S. GULF COAST (PIPELINE) -
PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vii)(A)

Inside FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(x)

IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(iii)

JET FUEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 21 7.1(a)(viii)
JET FUEL - ITALY (CARGOES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(A)

JET FUEL - JET/KERO 54 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(E)

JET FUEL - JET/KERO 54 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(F)

JET FUEL - JET/KERO 55 U.S. GULF COAST
(PIPELINE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(viii)(G)

JET FUEL - JET/KERO 55 U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(viii)(H)

JET FUEL - NEW YORK/BOSTON (BARGE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(B)

JET FUEL - NWE (CARGOES CIF) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(C)

JET FUEL - ROTTERDAM (BARGES FOB) - PLATT'S
EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 21 7.1(a)(viii)(D)

KEROSENE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(ix)

KEROSENE - SINGAPORE - PLATT'S ASIA-PACIFIC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(ix)(A)

KSCBT
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(iv)

LBMA
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(v)

LEAD
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)

LEAD - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(C)

LEAD - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(B)

LEAD - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(iv)(A)

179



International Swaps and Derivatives Association, Inc.

LME
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(vi)

LPPM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(vii)

Market Disruption Events
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(a)

Material Change in Content
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(v)

Material Change in Formula
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(iv)

Maximum Days of Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(a)

Metal Bulletin
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(xi)

METALS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(b)

METHANOL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(x)
METHANOL - CLEAN FUELS - SPOT METHANOL
(GALLON) FOB/US GULF - CMAI

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(x)(B)

METHANOL - CLEAN FUELS - SPOT METHANOL
(TON) FOB/US GULF - CMAI

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(x)(A)

Minimum Futures Contracts
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(b)

MMBTU / mmbtu
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(vii)
MTBE - U.S. GULF COAST (WATERBORNE) - PLATT'S
OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 20 7.1(a)(vi)(S)

MWH / mwh
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(viii)

NAPHTHA
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 22 7.1(a)(xi)
NAPHTHA - PHYSICAL MED (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(xi)(B)

NAPHTHA - PHYSICAL MED (CARGOES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(C)

NAPHTHA - PHYSICAL NWE (CARGOES CIF) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 22 7.1(a)(xi)(A)

NAPHTHA - PHYSICAL ROTTERDAM (BARGES FOB) -
PLATT'S EUROPEAN

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(D)

NAPHTHA - PHYSICAL SINGAPORE - PLATT'S ASIA-
PACIFIC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(E)

NAPHTHA - PHYSICAL U.S. GULF COAST
(WATERBORNE) - PLATT'S OILGRAM

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xi)(F)

NATURAL GAS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)

NATURAL GAS - ALBERTA - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(4)

NATURAL GAS - APPALACHIA (CGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(4)

NATURAL GAS - APPALACHIA (CNG) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(6)
NATURAL GAS - APPALACHIA (CNG-NORTH) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(29)

NATURAL GAS - APPALACHIA (CNG-SOUTH) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(30)

NATURAL GAS - APPALACHIA (COLUMBIA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(31)

NATURAL GAS - CANADA (DAWN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 32 7.1(a)(xii)(A)(66)
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NATURAL GAS - CANADA (IROQUOIS) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(67)

NATURAL GAS - CANADA (NIAGARA) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(68)

NATURAL GAS - CANADA (NW SUMAS) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 27 7.1(a)(xii)(A)(28)
NATURAL GAS - CANADIAN BORDER (NWP) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(25)

NATURAL GAS - DEMARCATION (NNGC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(23)

NATURAL GAS - E. LOUISIANA (TETC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 39 7.1(a)(xii)(B)(32)

NATURAL GAS - E. TEXAS (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(34)

NATURAL GAS - EAST (RELIANT) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(20)

NATURAL GAS - HENRY HUB - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(2)
NATURAL GAS - HOUSTON SHIP CHANNEL - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(64)

NATURAL GAS - ILLINOIS (NGPL) - NGI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(E)(1)

NATURAL GAS - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(1)

NATURAL GAS - IOWA (NNGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(22)

NATURAL GAS - IPE - DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(1)

NATURAL GAS - IPE - Monthly
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(2)

NATURAL GAS - IPE - Monthly Index
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(C)(3)

NATURAL GAS - KOCH (ZONE 1) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)(A)(3)

NATURAL GAS - KSCBT
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(D)(1)

NATURAL GAS - LOUISIANA (ANR) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(2)

NATURAL GAS - LOUISIANA (CGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(7)
NATURAL GAS - LOUISIANA (COLUMBIA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 24 7.1(a)(xii)(A)(7)

NATURAL GAS - LOUISIANA (FGT Z1) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(8)

NATURAL GAS - LOUISIANA (FGT Z2) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(9)

NATURAL GAS - LOUISIANA (FGT Z3) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(10)
NATURAL GAS - LOUISIANA (HENRY HUB) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(11)

NATURAL GAS - LOUISIANA (NGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(16)

NATURAL GAS - LOUISIANA (NGPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 25 7.1(a)(xii)(A)(12)

NATURAL GAS - LOUISIANA (SNGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(30)

NATURAL GAS - LOUISIANA (SONAT) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 25 7.1(a)(xii)(A)(13)
NATURAL GAS - LOUISIANA (TENN, 500 LEG) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(14)
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NATURAL GAS - LOUISIANA (TENN, 800 LEG) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(15)

NATURAL GAS - LOUISIANA (TEX E., ELA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(16)

NATURAL GAS - LOUISIANA (TEX E., WLA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(17)

NATURAL GAS - LOUISIANA (TEXAS GAS SL) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 25 7.1(a)(xii)(A)(18)

NATURAL GAS - LOUISIANA (TGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(43)
NATURAL GAS - LOUISIANA (TRANSCO, St. 45) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(19)

NATURAL GAS - LOUISIANA (TRANSCO, St. 65) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(20)

NATURAL GAS - LOUISIANA NATURAL GAS WEEK
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(F)(1)

NATURAL GAS - MALIN (400 LINE) - NGI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 42 7.1(a)(xii)(E)(2)
NATURAL GAS - MID CONTINENT (NGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(19)

NATURAL GAS - MID CONTINENT (VENTURA) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(71)

NATURAL GAS - MISS/ALA (TRANSCO) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 40 7.1(a)(xii)(B)(41)

NATURAL GAS - MISSISSIPPI (TRANSCO ST. 85) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(69)

NATURAL GAS - MONTHLY INDEX APPALACHIA (CNG
NORTH) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(60)

NATURAL GAS - MONTHLY INDEX APPALACHIA (CNG
SOUTH) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(61)

NATURAL GAS - MONTHLY INDEX APPALACHIA
(COLUMBIA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(62)

NATURAL GAS - MONTHLY INDEX CANADA (NW
SUMAS) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(59)

NATURAL GAS - MONTHLY INDEX KOCH (ZONE 1) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(34)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(COLUMBIA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(38)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z1) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(39)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z2) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(40)

NATURAL GAS - MONTHLY INDEX LOUISIANA (FGT
Z3) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(41)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(HENRY HUB) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(42)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(NGPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(43)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(SONAT) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(44)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TENN, 500 LEG) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(45)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TENN, 800 LEG) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 29 7.1(a)(xii)(A)(46)

NATURAL GAS - MONTHLY INDEX LOUISIANA (TEX
E., ELA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(48)

NATURAL GAS - MONTHLY INDEX LOUISIANA (TEX
E., WLA) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(47)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TEXAS GAS SL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(49)

182



International Swaps and Derivatives Association, Inc.

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TRANSCO, ST. 45) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(51)

NATURAL GAS - MONTHLY INDEX LOUISIANA
(TRANSCO, ST. 65) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(50)

NATURAL GAS - MONTHLY INDEX NEW MEXICO
(SAN JUAN) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(57)

NATURAL GAS - MONTHLY INDEX NGPL (STX) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(35)

NATURAL GAS - MONTHLY INDEX OKLAHOMA (ANR)
- GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(52)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(NGPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 30 7.1(a)(xii)(A)(53)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(NORTHERN) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(55)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(PEPL) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(56)

NATURAL GAS - MONTHLY INDEX OKLAHOMA
(RELIANT) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(54)

NATURAL GAS - MONTHLY INDEX ROCKIES (KERN) -
GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 31 7.1(a)(xii)(A)(58)

NATURAL GAS - MONTHLY INDEX TEXAS EASTERN
(ETX) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(32)

NATURAL GAS - MONTHLY INDEX TEXAS EASTERN
(STX) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(36)

NATURAL GAS - MONTHLY INDEX TEXAS GAS
(ENTIRE Z1) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(33)

NATURAL GAS - MONTHLY INDEX TRANSCO ZONE 1
(ST 30) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 28 7.1(a)(xii)(A)(37)

NATURAL GAS - NEW MEXICO (SAN JUAN) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 27 7.1(a)(xii)(A)(26)

NATURAL GAS - NGPL (STX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(4)
NATURAL GAS - NORTHEAST (IROQUOIS Z2) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(72)

NATURAL GAS - NORTHEAST (TETCO M-3) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(73)

NATURAL GAS - NORTHEAST (TRANSCO Z6) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 33 7.1(a)(xii)(A)(74)

NATURAL GAS - NORTHEAST (TRANSCO Z6, NON-
NY) - GAS DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 34 7.1(a)(xii)(A)(75)

NATURAL GAS - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(1)

NATURAL GAS - OKLAHOMA (ANR) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(21)

NATURAL GAS - OKLAHOMA (ANR) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 34 7.1(a)(xii)(B)(3)

NATURAL GAS - OKLAHOMA (NGPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(22)
NATURAL GAS - OKLAHOMA (NORTHERN) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 26 7.1(a)(xii)(A)(24)

NATURAL GAS - OKLAHOMA (ONG) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(27)

NATURAL GAS - OKLAHOMA (PEPL) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(25)

NATURAL GAS - OKLAHOMA (RELIANT) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 26 7.1(a)(xii)(A)(23)

NATURAL GAS - PERMIAN BASIN - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(G)(3)
NATURAL GAS - PERMIAN BASIN (EL PASO) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(63)
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NATURAL GAS - PERMIAN BASIN (EL PASO) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 35 7.1(a)(xii)(B)(8)

NATURAL GAS - PERMIAN BASIN (TPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 40 7.1(a)(xii)(B)(42)

NATURAL GAS - ROCKIES (KERN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 27 7.1(a)(xii)(A)(27)
NATURAL GAS - ROCKIES (NORTHWEST) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 32 7.1(a)(xii)(A)(65)

NATURAL GAS - ROCKY MOUNTAINS (CIGC) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 34 7.1(a)(xii)(B)(5)

NATURAL GAS - ROCKYMTNS (NWP) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(26)
NATURAL GAS - ROCKYMTNS (QUESTAR) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 38 7.1(a)(xii)(B)(29)

NATURAL GAS - S. LOUISIANA (HENRY HUB) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(50)

NATURAL GAS - S. LOUISIANA/EAST SIDE (KOCH) -
INSIDE FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 36 7.1(a)(xii)(B)(14)

NATURAL GAS - S. TEXAS (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(35)

NATURAL GAS - SAN JUAN (EL PASO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(9)
NATURAL GAS - SOUTH TEXAS (NGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 36 7.1(a)(xii)(B)(18)

NATURAL GAS - TEX/OKL MAINLINE (PEPL) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 38 7.1(a)(xii)(B)(28)

NATURAL GAS - TEX/OKL/KAN (NNGC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 37 7.1(a)(xii)(B)(24)

NATURAL GAS - TEX/OKL/KAN (WGPC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(46)

NATURAL GAS - TEXAS (HSC/BEAUMONT) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 41 7.1(a)(xii)(B)(47)

NATURAL GAS - TEXAS (KOCH) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(15)

NATURAL GAS - TEXAS (PG&E) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(45)

NATURAL GAS - TEXAS (TGC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(44)

NATURAL GAS - TEXAS (TGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 38 7.1(a)(xii)(B)(31)

NATURAL GAS - TEXAS EASTERN (ETX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 23 7.1(a)(xii)(A)(1)

NATURAL GAS - TEXAS EASTERN (STX) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 24 7.1(a)(xii)(A)(5)
NATURAL GAS - TEXAS GAS (ENTIRE Z1) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 23 7.1(a)(xii)(A)(2)

NATURAL GAS - TEXOK (NGPC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(17)
NATURAL GAS - TRANSCO ZONE 1 (ST 30) - GAS
DAILY

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 24 7.1(a)(xii)(A)(6)

NATURAL GAS - UK - OCM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(1)

NATURAL GAS - UK DAY -AHEAD INDEX - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(4)

NATURAL GAS - UK NBP - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(2)

NATURAL GAS - UK NBP - PLATT'S ENGR
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(7)

NATURAL GAS - UK NBP MONTHLY - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(6)
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NATURAL GAS - UK NBP MONTHLY - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xii)(H)(5)

NATURAL GAS - UK WITHIN DAY - HEREN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 43 7.1(a)(xii)(H)(3)
NATURAL GAS - W. LOUISIANA (TETC) - INSIDE
FERC

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 39 7.1(a)(xii)(B)(33)

NATURAL GAS - W. TEXAS (WAHA) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(51)

NATURAL GAS - WEST (RELIANT) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 37 7.1(a)(xii)(B)(21)

NATURAL GAS - WEST COAST (MALIN) - GAS DAILY
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 33 7.1(a)(xii)(A)(70)

NATURAL GAS - WYOMING (KERN) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 36 7.1(a)(xii)(B)(13)

NATURAL GAS - ZONE 1 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(10)

NATURAL GAS - ZONE 1 (TGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(36)

NATURAL GAS - ZONE 1 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(38)

NATURAL GAS - ZONE 2 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(11)

NATURAL GAS - ZONE 2 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(39)

NATURAL GAS - ZONE 3 (FGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 35 7.1(a)(xii)(B)(12)

NATURAL GAS - ZONE 3 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 40 7.1(a)(xii)(B)(40)

NATURAL GAS - ZONE 6 (TRANSCO) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(49)

NATURAL GAS - ZONE M-3 (TETC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 41 7.1(a)(xii)(B)(48)

NATURAL GAS - ZONE SL (TGTC) - INSIDE FERC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 39 7.1(a)(xii)(B)(37)

Natural Gas Liquids
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)

Natural Gas Week
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)(xii)

Nearby Month
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(ix)

Negotiated Fallback
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(iv)

NGI'S Bidweek Survey
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xiiii)

NGL - BUTANE (EUROPE) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(A)
NGL - CONWAY/GROUOP140 N. GAS (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 46 7.1(a)(xiii)(M)

NGL - CONWAY/GROUP 140 ETHANE (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(I)
NGL - CONWAY/GROUP 140 ETHANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(J)

NGL - CONWAY/GROUP 140 ISOBUTANE (ELPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(L)

NGL - CONWAY/GROUP 140 ISOBUTANE (MAPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(K)

NGL - CONWAY/GROUP 140 N. BUTANE (ELPC) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(G)

NGL - CONWAY/GROUP 140 N. BUTANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 45 7.1(a)(xiii)(H)
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NGL - CONWAY/GROUP 140 N. GAS (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(N)

NGL - CONWAY/GROUP 140 PROPANE (ELPC) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(P)
NGL - CONWAY/GROUP 140 PROPANE (MAPCO) -
OPIS

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 46 7.1(a)(xiii)(O)

NGL - MONT BELVIEU ISOBUTANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(V)

NGL - MONT BELVIEU ISOBUTANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(U)

NGL - MONT BELVIEU N. BUTANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(R)

NGL - MONT BELVIEU N. BUTANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(Q)

NGL - MONT BELVIEU NON-TET N. GAS - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(W)

NGL - MONT BELVIEU PROPANE (NON-TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(Z)

NGL - MONT BELVIEU PROPANE (TET) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(Y)

NGL - MONT BELVIEU PURITY ETHANE - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(T)

NGL - MONT BELVIEU RIVER N. GAS - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 47 7.1(a)(xiii)(X)

NGL - MONT BELVIEW (EP MIX) - OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 46 7.1(a)(xiii)(S)

NGL - PROPANE - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(F)

NGL - PROPANE (EUROPE) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(B)

NGL - PROPANE (NORTH SEA BP) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(D)

NGL - PROPANE (NORTH SEA) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 44 7.1(a)(xiii)(C)

NGL - PROPANE (SAUDI ARAMCO) - ARGUS LPG
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 45 7.1(a)(xiii)(E)

NICKEL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)

NICKEL - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(C)

NICKEL - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(D)

NICKEL - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(B)

NICKEL - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 51 7.1(b)(v)(A)

No Fault Termination
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(v)

NORDPOOL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(viii)

NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(ix)

OIL
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48
7.1(a)(xiv), (xv), (xvi),

(xvii)

OIL - BRENT - (DTD) PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(D)

OIL - BRENT - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(A)

OIL - BRENT - IPE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(E)
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OIL - BRENT - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(C)

OIL - BRENT (DTD) - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xiv)(B)

OIL - DUBAI - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xvi)(A)

OIL - TAPIS - APPI
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xv)(A)

OIL - TAPIS - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 48 7.1(a)(xv)(B)

OIL - WTI - ARGUS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(A)

OIL - WTI - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(D)

OIL - WTI - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(C)

OIL - WTI MIDLAND - PLATT'S MARKETWIRE
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 49 7.1(a)(xvii)(B)

OMLX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(x)

OPIS
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xiv)

PALLADIUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)

PALLADIUM - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(A)

PALLADIUM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(C)

PALLADIUM - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vi)(B)

PAPER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(c)

PLATINUM
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)

PLATINUM - A.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(A)

PLATINUM - NYMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(C)

PLATINUM - P.M. FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(vii)(B)

Platt's Asia-Pacific
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xv)

Platt's European
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xvi)

Platt's Marketwire
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xvii)

Platt's Oilgram
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xviii)

Platt's U.S.
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xix)

Postponement
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 63 7.5(c)(vi)

Postponement - Fallback Reference Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 62 7.5(c)(iii)

Power Markets Week
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xx)

Price Materiality Percentage
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 64 7.6(c)

Price Source
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(x)
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Price Source Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 59 7.4(c)(i)

Price Sources
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 55 7.2(a)

PULP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 54 7.1(c)(i)
PULP - OMLX NORTHERN BLEACHED SOFTWOOD
KRAFT PULP - PULPEX

1993 ISDA Comm. Deriv. Def.
(2000 Supp.) 54 7.1(c)(i)(A)

Reference Dealers
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.4(c)(xi)

Reuters Screen
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxi)

SILVER
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(viii)

SILVER - COMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 52 7.1(b)(viii)(A)

SILVER - FIX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(viii)(B)

SIMEX
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 57 7.2(b)(xi)

Specified Price
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(xii)

SWEP
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxii)

Tax Disruption
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(vii)

Telerate
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxiii)

TIN
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)

TIN - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(C)

TIN - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(B)

TIN - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(ix)(A)

Trading Limitation
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(viii)

Trading Suspension
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 60 7.4(c)(ii)

Unit
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 58 7.2(c)(xiii)

World Crude Report
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 56 7.2(a)(xxiv)

ZINC
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)

ZINC - LME 15 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(C)

ZINC - LME 27 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(D)

ZINC - LME 3 MONTH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(B)

ZINC - LME CASH
1993 ISDA Comm. Deriv. Def.

(2000 Supp.) 53 7.1(b)(x)(A)
Cash 1994 ISDA Credit Support Annex 8 12
Credit Support Amount 1994 ISDA Credit Support Annex 8 12
Custodian 1994 ISDA Credit Support Annex 8 12
Delivery Amount 1994 ISDA Credit Support Annex 8 12
Disputing Party 1994 ISDA Credit Support Annex 8 12
Distributions 1994 ISDA Credit Support Annex 8 12
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Eligible Collateral 1994 ISDA Credit Support Annex 8 12
Eligible Credit Support 1994 ISDA Credit Support Annex 8 12
Exposure 1994 ISDA Credit Support Annex 8 12
Independent Amount 1994 ISDA Credit Support Annex 8 12
Interest Amount 1994 ISDA Credit Support Annex 8 12
Interest Period 1994 ISDA Credit Support Annex 8 12
Interest Rate 1994 ISDA Credit Support Annex 8 12
Local Business Day 1994 ISDA Credit Support Annex 8 12
Minimum Transfer Amount 1994 ISDA Credit Support Annex 9 12
Notification Time 1994 ISDA Credit Support Annex 9 12
Obligations 1994 ISDA Credit Support Annex 9 12
Other Eligible Support 1994 ISDA Credit Support Annex 9 12
Other Posted Support 1994 ISDA Credit Support Annex 9 12
Pledgor 1994 ISDA Credit Support Annex 1,9 1(b), 12
Posted Collateral 1994 ISDA Credit Support Annex 9 12
Posted Credit Support 1994 ISDA Credit Support Annex 9 12
Recalculation Date 1994 ISDA Credit Support Annex 9 12
Resolution Time 1994 ISDA Credit Support Annex 9 12
Return Amount 1994 ISDA Credit Support Annex 9 12
Secured Party 1994 ISDA Credit Support Annex 9 12
Secured Party 1994 ISDA Credit Support Annex 1 1(b)
Specified Condition 1994 ISDA Credit Support Annex 9 12
Substitute Credit Support 1994 ISDA Credit Support Annex 9 12
Substitution Date 1994 ISDA Credit Support Annex 9 12
Threshold 1994 ISDA Credit Support Annex 9 12
Transfer 1994 ISDA Credit Support Annex 9 12
Treasury Bills 1994 ISDA Credit Support Annex 11 13(b)(ii)(B)
Treasury Bonds 1994 ISDA Credit Support Annex 11 13(b)(ii)(D)
Treasury Notes 1994 ISDA Credit Support Annex 11 13(b)(ii)(C)
Valuation Agent 1994 ISDA Credit Support Annex 10 12
Valuation Date 1994 ISDA Credit Support Annex 10 12
Valuation Percentage 1994 ISDA Credit Support Annex 10 12
Valuation Time 1994 ISDA Credit Support Annex 10 12
Value 1994 ISDA Credit Support Annex 10 12
ISDA Master Agreement 1996 ISDA Equity Deriv. Def. 4 1.26
Adjustments 1996 ISDA Equity Deriv. Def. 23 9.1
Adjustments to Index 1996 ISDA Equity Deriv. Def. 22 8.1

Alternative Obligation 1996 ISDA Equity Deriv. Def. 26, 27, 28 9.3(b)(i), (c)(i), (d)(i)
American 1996 ISDA Equity Deriv. Def. 6 2.3(a)
Announcement Date 1996 ISDA Equity Deriv. Def. 32 9.7(c)(iii)
Automatic Exercise 1996 ISDA Equity Deriv. Def. 8 3.4
Averaging 1996 ISDA Equity Deriv. Def. 11 4.4
Averaging Date 1996 ISDA Equity Deriv. Def. 11 4.4(a)
Averaging Date Market Disruption 1996 ISDA Equity Deriv. Def. 12 4.4(d)
Basket 1996 ISDA Equity Deriv. Def. 2 1.12
Basket Option Transaction 1996 ISDA Equity Deriv. Def. 2 1.8
Buyer 1996 ISDA Equity Deriv. Def. 5 2.2(a)
Calculation Agent 1996 ISDA Equity Deriv. Def. 4 1.25
Calculation Agent Adjustment 1996 ISDA Equity Deriv. Def. 24 9.1(c)
Call 1996 ISDA Equity Deriv. Def. 6 2.4(a)

Cancellation and Payment 1996 ISDA Equity Deriv. Def. 27, 28, 29, 31
9.3(b)(ii), (c)(ii),
(d)(ii), 9.6(c)(iii)

Cash Settlement 1996 ISDA Equity Deriv. Def. 16 5.1
Cash Settlement Amount 1996 ISDA Equity Deriv. Def. 16 5.2
Cash Settlement Payment Date 1996 ISDA Equity Deriv. Def. 16 5.5
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Cash-settled 1996 ISDA Equity Deriv. Def. 3 1.25
Certain Definitions and Provisions Relating to Option
Transactions 1996 ISDA Equity Deriv. Def. 4 2.1
Clearance System 1996 ISDA Equity Deriv. Def. 3 1.18
Clearance System Business Day 1996 ISDA Equity Deriv. Def. 3 1.22
Combined Consideration 1996 ISDA Equity Deriv. Def. 26 9.3(a)(vi)
Commencement Date 1996 ISDA Equity Deriv. Def. 4 2.1(a)
Confirmation 1996 ISDA Equity Deriv. Def. 2 1.9
Consequences of Merger Events 1996 ISDA Equity Deriv. Def. 26 9.3
Correction of Index 1996 ISDA Equity Deriv. Def. 23 8.2
Currency Business Day 1996 ISDA Equity Deriv. Def. 3 1.21
Default Interest 1996 ISDA Equity Deriv. Def. 19 6.1
Dividend Amount 1996 ISDA Equity Deriv. Def. 22 7.12(a)
Dividend Payment Date 1996 ISDA Equity Deriv. Def. 22 7.12(b)
Dividend Period 1996 ISDA Equity Deriv. Def. 22 7.12(c)
Dividends 1996 ISDA Equity Deriv. Def. 18, 22 6.7, 7.12
Election of Combined Consideration 1996 ISDA Equity Deriv. Def. 30 9.5
Equity Amount 1996 ISDA Equity Deriv. Def. 20 7.4
Equity Amount Payer 1996 ISDA Equity Deriv. Def. 19 7.2
Equity Notional Amount 1996 ISDA Equity Deriv. Def. 20 7.5
Equity Notional Reset 1996 ISDA Equity Deriv. Def. 21 7.11
Equity Payment Date 1996 ISDA Equity Deriv. Def. 19 7.3
Equity Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3
European 1996 ISDA Equity Deriv. Def. 6 2.3(b)
Exchange 1996 ISDA Equity Deriv. Def. 2 1.16
Exchange Business Day 1996 ISDA Equity Deriv. Def. 3 1.2
Exchange Traded Contract 1996 ISDA Equity Deriv. Def. 14 4.5(b)(i)
Exercise Date 1996 ISDA Equity Deriv. Def. 7 3.1(b)
Exercise Period 1996 ISDA Equity Deriv. Def. 7 3.1(a)
Expenses 1996 ISDA Equity Deriv. Def. 18 6.6
Expiration Date 1996 ISDA Equity Deriv. Def. 7 3.1(e)
Expiration Time 1996 ISDA Equity Deriv. Def. 7 3.1(d)
Failure to Deliver 1996 ISDA Equity Deriv. Def. 18 6.9
Final Price 1996 ISDA Equity Deriv. Def. 12, 15, 21 4.4(c), 4.5(d), 7.10
Futures Price Valuation 1996 ISDA Equity Deriv. Def. 14 4.5
General Terms Relating to Exercise 1996 ISDA Equity Deriv. Def. 7 3.1
Index 1996 ISDA Equity Deriv. Def. 2 1.1
Index Basket Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(c)
Index Basket Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(c)
Index Basket Transaction 1996 ISDA Equity Deriv. Def. 1 1.6
Index Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(a)
Index Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(a)
Index Transaction 1996 ISDA Equity Deriv. Def. 1 1.4
Initial Price 1996 ISDA Equity Deriv. Def. 20 7.9
Insolvency 1996 ISDA Equity Deriv. Def. 30 9.6(a)(ii)
Integral Multiple 1996 ISDA Equity Deriv. Def. 8 3.3
In-the-Money 1996 ISDA Equity Deriv. Def. 9 3.4(c)
Issuer 1996 ISDA Equity Deriv. Def. 2 1.13
Latest Exercise Time 1996 ISDA Equity Deriv. Def. 7 3.1(c)
Market Disruption Events 1996 ISDA Equity Deriv. Def. 10 4.3
Maximum Number of Options 1996 ISDA Equity Deriv. Def. 8 3.3(c)
Merger Date 1996 ISDA Equity Deriv. Def. 25 9.2(b)
Merger Event 1996 ISDA Equity Deriv. Def. 25 9.2(a)
Method of Adjustment 1996 ISDA Equity Deriv. Def. 23 9.1(a)
Minimum Number of Options 1996 ISDA Equity Deriv. Def. 8 3.3(b)
Modified Postponement 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
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Multiple Exercise 1996 ISDA Equity Deriv. Def. 8 3.3(a)
Multiplier 1996 ISDA Equity Deriv. Def. 4 2.1(c)
Nationalization 1996 ISDA Equity Deriv. Def. 30 9.6(a)(i)
Nationalization or Insolvency 1996 ISDA Equity Deriv. Def. 30 9.6
Negotiated Close-Out 1996 ISDA Equity Deriv. Def. 31 9.6(c)(i)
New Shares 1996 ISDA Equity Deriv. Def. 26 9.3(a)(iv)
Notional Amount 1996 ISDA Equity Deriv. Def. 21 7.11(c)
Number of Baskets 1996 ISDA Equity Deriv. Def. 20 7.7
Number of Baskets to be Delivered 1996 ISDA Equity Deriv. Def. 17 6.4
Number of Options 1996 ISDA Equity Deriv. Def. 4 2.1(b)
Number of Shares 1996 ISDA Equity Deriv. Def. 20 7.6
Number of Shares to be Delivered 1996 ISDA Equity Deriv. Def. 17 6.3
Official Settlement Price 1996 ISDA Equity Deriv. Def. 14 4.5(b)(ii)
Omission 1996 ISDA Equity Deriv. Def. 12 4.4(d)(i)
Option 1996 ISDA Equity Deriv. Def. 4 2.1(e)
Option Entitlement 1996 ISDA Equity Deriv. Def. 4 2.1(d)
Option Period Volatility 1996 ISDA Equity Deriv. Def. 32 9.7(c)(ii)
Option Style 1996 ISDA Equity Deriv. Def. 6 2.3
Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2
Option Type 1996 ISDA Equity Deriv. Def. 6 2.4
Option Value Event 1996 ISDA Equity Deriv. Def. 32 9.7(c)(i)
Options Exchange 1996 ISDA Equity Deriv. Def. 24 9.1(d)

Options Exchange Adjustment 1996 ISDA Equity Deriv. Def. 23, 27-29
9.1(b), 9.3(b)(iii),

9.3(c)(iii), 9.3(d)(iii)
OTC 1996 ISDA Equity Deriv. Def. 1 1.2
Other Consideration 1996 ISDA Equity Deriv. Def. 26 9.3(a)(v)
Parties 1996 ISDA Equity Deriv. Def. 5 2.2
Payment Obligations 1996 ISDA Equity Deriv. Def. 19 7.1
Payment upon Certain Extraordinary Events 1996 ISDA Equity Deriv. Def. 31 9.7
Physical Settlement 1996 ISDA Equity Deriv. Def. 17 6.1
Physically-settled 1996 ISDA Equity Deriv. Def. 3 1.24
Postponement 1996 ISDA Equity Deriv. Def. 12 4.4(d)(ii)
Potential Adjustment Event 1996 ISDA Equity Deriv. Def. 25 9.1(e)
Premium 1996 ISDA Equity Deriv. Def. 6 2.5(a)
Premium Payment Date 1996 ISDA Equity Deriv. Def. 6 2.5(b)
Procedure for Exercise 1996 ISDA Equity Deriv. Def. 7 3.2
Put 1996 ISDA Equity Deriv. Def. 6 2.4(b)
Rate of Return 1996 ISDA Equity Deriv. Def. 20 7.8
Reference Price 1996 ISDA Equity Deriv. Def. 9 3.4(d)
Re-investment of Dividends 1996 ISDA Equity Deriv. Def. 22 7.12(d)
Related Exchange 1996 ISDA Equity Deriv. Def. 3 1.17
Relevant Price 1996 ISDA Equity Deriv. Def. 2 1.15
Representation and Agreement 1996 ISDA Equity Deriv. Def. 18 6.8
Scheduled Averaging Date 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
Scheduled Valuation Date 1996 ISDA Equity Deriv. Def. 9 4.2(a)
Seller 1996 ISDA Equity Deriv. Def. 6 2.2(b)
Seller Business Day 1996 ISDA Equity Deriv. Def. 3 1.19
Seller's Agent 1996 ISDA Equity Deriv. Def. 7 3.1(a)
Settlement Currency 1996 ISDA Equity Deriv. Def. 16 5.3
Settlement Date 1996 ISDA Equity Deriv. Def. 17 6.2
Settlement Disruption Event 1996 ISDA Equity Deriv. Def. 18 6.5
Settlement Following a Merger Event 1996 ISDA Equity Deriv. Def. 29 9.4

Settlement Price 1996 ISDA Equity Deriv. Def. 5, 11, 14 2.1(g), 4.4(b), 4.5(c)
Share Basket Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(d)
Share Basket Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(d)
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Share Basket Transaction 1996 ISDA Equity Deriv. Def. 1 1.7
Share Option Transaction 1996 ISDA Equity Deriv. Def. 1 1.2(b)
Share Swap Transaction 1996 ISDA Equity Deriv. Def. 1 1.3(b)
Share Transaction 1996 ISDA Equity Deriv. Def. 1 1.5
Share-for - Combined 1996 ISDA Equity Deriv. Def. 26 9.3(a)(iii)
Share-for - Other 1996 ISDA Equity Deriv. Def. 26 9.3(a)(ii)
Share-for - Share 1996 ISDA Equity Deriv. Def. 26 9.3(a)(i)
Shares 1996 ISDA Equity Deriv. Def. 2 1.11
Strike Price 1996 ISDA Equity Deriv. Def. 4 2.1(f)
Strike Price Differential 1996 ISDA Equity Deriv. Def. 15 5.4
Terms Relating to Premium 1996 ISDA Equity Deriv. Def. 6 2.5
Trade Date 1996 ISDA Equity Deriv. Def. 2 1.14
Transaction 1996 ISDA Equity Deriv. Def. 1 1.1
Valid Date 1996 ISDA Equity Deriv. Def. 13 4.4(d)(iii)
Valuation Date 1996 ISDA Equity Deriv. Def. 9, 14 4.2, 4.5(a)
Valuation Time 1996 ISDA Equity Deriv. Def. 9 4.1
1991 ISDA Definitions 1997 ISDA Bullion Definitions 3 1.21
Additional Market Disruption Event(s) 1997 ISDA Bullion Definitions 16 10.1(a)
Additional Taxes 1997 ISDA Bullion Definitions 15 9.1
Affected Party 1997 ISDA Bullion Definitions 3 1.21
American Style Option 1997 ISDA Bullion Definitions 4, 12 2.5(a), 6.11(a)
Average Daily Price Disruption 1997 ISDA Bullion Definitions 18 10.2(c)(vi)
Banking Day 1997 ISDA Bullion Definitions 3 1.21
Bullion 1997 ISDA Bullion Definitions 1 1.5
BULLION - REFERENCE DEALERS 1997 ISDA Bullion Definitions 20 11.2(a)
Bullion Business Day 1997 ISDA Bullion Definitions 1 1.2
Bullion Obligation 1997 ISDA Bullion Definitions 3 2.2
Bullion Option 1997 ISDA Bullion Definitions 4 2.4
Bullion Reference Price 1997 ISDA Bullion Definitions 20 11.3(a)
Bullion Settlement Netting 1997 ISDA Bullion Definitions 9 5.1
Bullion Swap 1997 ISDA Bullion Definitions 11 6.1
Bullion Trade 1997 ISDA Bullion Definitions 3 2.1
Bullion Transaction 1997 ISDA Bullion Definitions 1 1.4
Business Day Convention 1997 ISDA Bullion Definitions 11 6.2(a)
Buyer 1997 ISDA Bullion Definitions 4, 12 2.5(b), 6.11(a)
Calculation Agent 1997 ISDA Bullion Definitions 2 1.18
Calculation Agent Determination 1997 ISDA Bullion Definitions 18 10.2(c)(v)
Calculation of a Fixed Amount 1997 ISDA Bullion Definitions 13 8.1
Calculation of a Floating Amount 1997 ISDA Bullion Definitions 14 8.3
Calculation of Prices - General 1997 ISDA Bullion Definitions 20 11.2
Calculation Period 1997 ISDA Bullion Definitions 13 7.4
Call Option 1997 ISDA Bullion Definitions 4 2.5(c)
Cancellation and Payment 1997 ISDA Bullion Definitions 8 3.4(b)(ii)
Cash Settlement 1997 ISDA Bullion Definitions 3, 4, 9 2.3(a), 2.5(d), 4.1
Certain Definitions Relating to Bullion Reference
Prices 1997 ISDA Bullion Definitions 20 11.3
Certain Definitions Relating to Floating Amounts 1997 ISDA Bullion Definitions 14 8.4
COMEX 1997 ISDA Bullion Definitions 2 1.17
Confirmation 1997 ISDA Bullion Definitions 1 1.1
Consequences of Settlement Disruption Events 1997 ISDA Bullion Definitions 8 3.4(b)(i), (ii)
Contract Date 1997 ISDA Bullion Definitions 1 1.3
Contract Price 1997 ISDA Bullion Definitions 3 2.3(b)
Currency 1997 ISDA Bullion Definitions 2 1.15
Definitions relating to Cash Settlement 1997 ISDA Bullion Definitions 9 4.2
Delivery Date 1997 ISDA Bullion Definitions 20 11.3(b)
Delivery of Bullion on an Allocated Basis 1997 ISDA Bullion Definitions 8 3.3
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Designated Maturity 1997 ISDA Bullion Definitions 3 1.21
Disappearance of Bullion Reference Price 1997 ISDA Bullion Definitions 16 10.1(c)(iii)
Discharge and Termination 1997 ISDA Bullion Definitions 6 2.8
Disruption Fallbacks 1997 ISDA Bullion Definitions 17 10.2(a)
Early Termination Date 1997 ISDA Bullion Definitions 3 1.2
Effective Date 1997 ISDA Bullion Definitions 11 6.6
European Style Option 1997 ISDA Bullion Definitions 4, 12 2.5(e), 6.11(a)
Event of Default 1997 ISDA Bullion Definitions 3 1.20
Exchange 1997 ISDA Bullion Definitions 20 11.3(c)
Exchanges in respect of Price Sources 1997 ISDA Bullion Definitions 2 1.17
Exercise Date 1997 ISDA Bullion Definitions 4, 12 2.5(f), 6.11(a)
Exercise Period 1997 ISDA Bullion Definitions 4, 12 2.5(g), 6.11(a)
Expiration Date 1997 ISDA Bullion Definitions 4, 12 2.5(h), 6.11(a)
Expiration Time 1997 ISDA Bullion Definitions 4, 12 2.5(i), 6.11(a)
Fallback Reference Price 1997 ISDA Bullion Definitions 17 10.2(c)(i)
First Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(i)
Fixed Amount 1997 ISDA Bullion Definitions 12 7.1
Fixed Price 1997 ISDA Bullion Definitions 14 8.2
Fixed Price Payer 1997 ISDA Bullion Definitions 11 6.3
Floating Amount 1997 ISDA Bullion Definitions 12 7.2
Floating Price Payer 1997 ISDA Bullion Definitions 11 6.4
Following 1997 ISDA Bullion Definitions 11 6.2(a)(i)
Futures Contract 1997 ISDA Bullion Definitions 21 11.3(d)
GOFO 1997 ISDA Bullion Definitions 22 13.1
Gold 1997 ISDA Bullion Definitions 1 1.6
GOLD - COMEX 1997 ISDA Bullion Definitions 19 11.1(a)(iii)
GOLD - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(a)(i)
GOLD - FIX - P.M. 1997 ISDA Bullion Definitions 19 11.1(a)(ii)
Gold Lease Rate 1997 ISDA Bullion Definitions 22 13.2
In-the-Money Amount 1997 ISDA Bullion Definitions 9 4.2(a)
ISDA 1997 ISDA Bullion Definitions 3 1.21
ISDA Master Agreement 1997 ISDA Bullion Definitions 3 1.2
LBMA 1997 ISDA Bullion Definitions 2 1.10
LGLR 1997 ISDA Bullion Definitions 22 13.2
Local Business Day 1997 ISDA Bullion Definitions 3 1.20
London Bullion Market Association 1997 ISDA Bullion Definitions 2 1.10
London Gold Market 1997 ISDA Bullion Definitions 2 1.12
London Platinum and Palladium Market 1997 ISDA Bullion Definitions 2 1.11
London Silver Market 1997 ISDA Bullion Definitions 2 1.13
LPPM 1997 ISDA Bullion Definitions 2 1.11
Market Disruption Events 1997 ISDA Bullion Definitions 16 10.1(a)
Matched Pair Office 1997 ISDA Bullion Definitions 10 5.2(b)
Maximum Days of Disruption 1997 ISDA Bullion Definitions 21 11.3(e)
Modified 1997 ISDA Bullion Definitions 11 6.2(a)(ii)
Modified Following 1997 ISDA Bullion Definitions 11 6.2(a)(ii)
Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)
Negotiated Fallback 1997 ISDA Bullion Definitions 17 10.2(c)(ii)
Negotiation 1997 ISDA Bullion Definitions 8 3.4(b)(i)
Netting - General 1997 ISDA Bullion Definitions 10 5.3
No Fault Termination 1997 ISDA Bullion Definitions 18 10.2(c)(iv)
Notice of Exercise 1997 ISDA Bullion Definitions 4, 12 2.5(j), 6.11(a)
Notional Quantity 1997 ISDA Bullion Definitions 13 7.3
Notional Quantity per Calculation Period 1997 ISDA Bullion Definitions 13 7.3
Novation Netting 1997 ISDA Bullion Definitions 10 5.2
Novation Netting By Matched Pair 1997 ISDA Bullion Definitions 10 5.2(b)
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Novation Netting By Type of Obligation 1997 ISDA Bullion Definitions 10 5.2(a)
NYMEX 1997 ISDA Bullion Definitions 2 1.17
Offices 1997 ISDA Bullion Definitions 3 1.20
Ounce 1997 ISDA Bullion Definitions 2 1.14
Palladium 1997 ISDA Bullion Definitions 2 1.9
PALLADIUM - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(d)(i)
PALLADIUM - FIX - P.M. 1997 ISDA Bullion Definitions 20 11.1(d)(ii)
PALLADIUM - NYMEX 1997 ISDA Bullion Definitions 20 11.1(d)(iii)
Payment Date 1997 ISDA Bullion Definitions 12 6.8
Payment for Late Delivery 1997 ISDA Bullion Definitions 8 3.2
Payment of In-the-Money Amount 1997 ISDA Bullion Definitions 9 4.3
Payment of Premiums 1997 ISDA Bullion Definitions 7 2.9
Period End Date 1997 ISDA Bullion Definitions 11 6.7
PLATINIUM - FIX - NYMEX 1997 ISDA Bullion Definitions 19 11.1(c)(iii)
PLATINIUM - FIX - P.M. 1997 ISDA Bullion Definitions 19 11.1(c)ii)
Platinum 1997 ISDA Bullion Definitions 2 1.8
PLATINUM - FIX - A.M. 1997 ISDA Bullion Definitions 19 11.1(c)(i)
Postponement 1997 ISDA Bullion Definitions 17 10.2(c)(iii)
Preceding 1997 ISDA Bullion Definitions 11 6.2(a)(iii)
Premium 1997 ISDA Bullion Definitions 5, 12 2.5(k), 6.11(a)
Premium Payment Date 1997 ISDA Bullion Definitions 5, 12 2.5(l), 6.11(a)
Price Source 1997 ISDA Bullion Definitions 21 11.3(g)
Price Source Disruption 1997 ISDA Bullion Definitions 16 10.1(c)(i)
Pricing Date 1997 ISDA Bullion Definitions 9, 14 4.2(b), 8.4(b)
Put Option 1997 ISDA Bullion Definitions 5 2.5(m)
Recipient 1997 ISDA Bullion Definitions 15 9.1(a)
Reference Dealers 1997 ISDA Bullion Definitions 20 11.2(b)
Relevant Price 1997 ISDA Bullion Definitions 21 11.3(h)
Representative Amount 1997 ISDA Bullion Definitions 3 1.21
Reset Date 1997 ISDA Bullion Definitions 3 1.21
Reuters Screen 1997 ISDA Bullion Definitions 3 1.21
Rounding 1997 ISDA Bullion Definitions 21 12.1
Rounding of Payments Only 1997 ISDA Bullion Definitions 21 12.1
Second Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(ii)
Seller 1997 ISDA Bullion Definitions 5, 12 2.5(n), 6.11(a)
Settlement by Delivery 1997 ISDA Bullion Definitions 7 3.1
Settlement Date 1997 ISDA Bullion Definitions 5 2.5(p)
Settlement Disruption 1997 ISDA Bullion Definitions 8 3.4
Settlement Disruption Event 1997 ISDA Bullion Definitions 8 3.4(a)
Settlement of Exercised Bullion Options 1997 ISDA Bullion Definitions 6 2.7
Silver 1997 ISDA Bullion Definitions 1 1.7
SILVER - COMEX 1997 ISDA Bullion Definitions 19 11.1(b)(ii)
SIVER - FIX 1997 ISDA Bullion Definitions 19 11.1(b)(i)
Sixth Nearby Month 1997 ISDA Bullion Definitions 21 11.3(f)(iii)
Standard Date 1997 ISDA Bullion Definitions 5 2.5(q)
Sterling 1997 ISDA Bullion Definitions 3 1.21
Strike Price 1997 ISDA Bullion Definitions 5 2.5(r)
Supplier 1997 ISDA Bullion Definitions 15 9.1(a)
Swaption 1997 ISDA Bullion Definitions 12 6.10
Term 1997 ISDA Bullion Definitions 11 6.5
Terminated Transaction 1997 ISDA Bullion Definitions 3 1.2
Termination Date 1997 ISDA Bullion Definitions 12 6.9
Termination Event 1997 ISDA Bullion Definitions 3 1.20
Terms of Bullion Options 1997 ISDA Bullion Definitions 4 2.5
Terms of Bullion Trades 1997 ISDA Bullion Definitions 3 2.3
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Terms of Swaptions 1997 ISDA Bullion Definitions 12 6.11
Terms Relating to Exercise 1997 ISDA Bullion Definitions 5 2.6
Trade Date 1997 ISDA Bullion Definitions 1 1.3
Trading Suspension or Limitation 1997 ISDA Bullion Definitions 16 10.1(c)(ii)
Transaction 1997 ISDA Bullion Definitions 10 5.2(a)
Transaction Currency 1997 ISDA Bullion Definitions 3 1.19
U.S. Dollar 1997 ISDA Bullion Definitions 3 1.21
Underlying Bullion Swap 1997 ISDA Bullion Definitions 12 6.11(b)
USD - LIBOR - BBA 1997 ISDA Bullion Definitions 3 1.21
Value Added Tax 1997 ISDA Bullion Definitions 15 9.1(b)
Value Date 1997 ISDA Bullion Definitions 2 1.16
Additional Terms Relating to Exercise 1998 FX & Curr. Option Def. 12 3.6
Additional Terms Relating to the Delivery of
Benchmark Obligations 1998 FX & Curr. Option Def. 27 5.3
Affected Parties 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Affected Transaction 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
American 1998 FX & Curr. Option Def. 10 3.2(a)
Annex A 1998 FX & Curr. Option Def. 16 4.2
Assignment of Claim 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Automatic Exercise 1998 FX & Curr. Option Def. 13 3.6(c)
Averaging 1998 FX & Curr. Option Def. 14 3.8
Averaging Date 1998 FX & Curr. Option Def. 15 3.8(a)
Benchmark Obligation 1998 FX & Curr. Option Def. 29 5.4(a)
Benchmark Obligation Default 1998 FX & Curr. Option Def. 17 5.1(d)(i)
Bermuda 1998 FX & Curr. Option Def. 10 3.2(b)
Business Day 1998 FX & Curr. Option Def. 1 1.1
Business Day Convention 1998 FX & Curr. Option Def. 4 1.2
Buyer 1998 FX & Curr. Option Def. 9 3.1(a)
Calculation Agent 1998 FX & Curr. Option Def. 4 1.3

Calculation Agent Determination of Disruption Event 1998 FX & Curr. Option Def. 20 5.1(g)

Calculation Agent Determination of Settlement Rate 1998 FX & Curr. Option Def. 21 5.2(c)(ii)
Call 1998 FX & Curr. Option Def. 10 3.3(a)
Call Currency 1998 FX & Curr. Option Def. 9 3.1(b)
Call Currency Amount 1998 FX & Curr. Option Def. 9 3.1(c)
Cash Settlement 1998 FX & Curr. Option Def. 5 1.13
Certain Definitions and Provisions Relating to
Currency Option Transactions 1998 FX & Curr. Option Def. 9 3.1
Certain Definitions and Provisions Relating to FX
Transactions 1998 FX & Curr. Option Def. 8 2.1
Certain Definitions Relating to Disruption Events and
Disruption Fallbacks 1998 FX & Curr. Option Def. 29 5.4
Certain Definitions Relating to Non-Deliverable FX
Transactions and Non-Deliverable Currency Option
Transactions 1998 FX & Curr. Option Def. 6 1.16
Certain Definitions Relating to Settlement Rate
Options 1998 FX & Curr. Option Def. Annex A 4.6
Certain Published and Displayed Sources 1998 FX & Curr. Option Def. 15 4.1
Claim 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Commencement Date 1998 FX & Curr. Option Def. 11 3.5(a)
Confirmation 1998 FX & Curr. Option Def. 4 1.4
Contract Date 1998 FX & Curr. Option Def. 8 1.25
control 1998 FX & Curr. Option Def. 31 5.4(s)
Conversion 1998 FX & Curr. Option Def. 26 5.2(e)(ii)
Corrections to Published and Displayed Rates 1998 FX & Curr. Option Def. Annex A 4.7
Create Date 1998 FX & Curr. Option Def. 8 1.25
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Currencies 1998 FX & Curr. Option Def. Annex A 4.3
Currency - Reference Dealers 1998 FX & Curr. Option Def. Annex A 4.5(e)(iv)
Currency Option Transaction 1998 FX & Curr. Option Def. 4 1.5
Currency Pair 1998 FX & Curr. Option Def. 4 1.6
Deal Date 1998 FX & Curr. Option Def. 8 1.25
Deliver 1998 FX & Curr. Option Def. 29 5.4(b)
Deliverable 1998 FX & Curr. Option Def. 5 1.7
Deliverable Currency Option Transaction 1998 FX & Curr. Option Def. 5 1.8
Deliverable FX Transaction 1998 FX & Curr. Option Def. 5 1.9
Deliverable Substitute 1998 FX & Curr. Option Def. 21 5.2(c)(iii)
designator 1998 FX & Curr. Option Def. 28 5.3(c)
designee 1998 FX & Curr. Option Def. 28 5.3(c)
Disruption Event 1998 FX & Curr. Option Def. 16 5.1(a)
Disruption Fallbacks 1998 FX & Curr. Option Def. 20 5.2(a)
Dual Exchange Rate 1998 FX & Curr. Option Def. 17 5.1(d)(ii)
Early Termination Date 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
ECU Settlement Day 1998 FX & Curr. Option Def. 5 1.10
Escrow Amount 1998 FX & Curr. Option Def. 21 5.2(c)(iv)
Escrow Arrangement 1998 FX & Curr. Option Def. 21 5.2(c)(iv)
Euro Settlement Date 1998 FX & Curr. Option Def. 5 1.11
European 1998 FX & Curr. Option Def. 10 3.2(c)
Event Currency 1998 FX & Curr. Option Def. 29 5.4(c)
Event Currency Amount 1998 FX & Curr. Option Def. 29 5.4(d)
Event Currency Buyer 1998 FX & Curr. Option Def. 29 5.4(e)
Event Currency Jurisdiction 1998 FX & Curr. Option Def. 29 5.4(f)
Event Currency Seller 1998 FX & Curr. Option Def. 30 5.4(g)
Exercise Date 1998 FX & Curr. Option Def. 11 3.5(b)
Exercise Period 1998 FX & Curr. Option Def. 12 3.5(c)
Expiration Date 1998 FX & Curr. Option Def. 12 3.5(d)
Expiration Time 1998 FX & Curr. Option Def. 12 3.5(e)
Fallback Reference Price 1998 FX & Curr. Option Def. 22 5.2(c)(v)
FEOMA 1998 FX & Curr. Option Def. 30 5.4(h)
Following 1998 FX & Curr. Option Def. 4 1.2(a)(i)
Forward Rate 1998 FX & Curr. Option Def. 8 2.1(a)
FX Transaction 1998 FX & Curr. Option Def. 5 1.12
General Inconvertibility 1998 FX & Curr. Option Def. 17 5.1(d)(iii)
General Inconvertibility/Non-Transferability 1998 FX & Curr. Option Def. 19 5.1(e)(ii)
General Non-Transferability 1998 FX & Curr. Option Def. 17 5.1(d)(iv)
General Terms Relating to Exercise 1998 FX & Curr. Option Def. 11 3.5
Governmental Authority 1998 FX & Curr. Option Def. 30 5.4(i)
Governmental Authority Default 1998 FX & Curr. Option Def. 17 5.1(d)(v)
ICOM 1998 FX & Curr. Option Def. 30 5.4(j)
IFEMA 1998 FX & Curr. Option Def. 30 5.4(k)
Illegality 1998 FX & Curr. Option Def. 16 5.1(c)(i)
Illiquidity 1998 FX & Curr. Option Def. 18 5.1(d)(vi)
Illiquidity Valuation Date 1998 FX & Curr. Option Def. 18 5.1(d)(vi)
Inconvertibility/Non-Transferability 1998 FX & Curr. Option Def. 18 5.1(d)(vii)
In-the-Money Amount 1998 FX & Curr. Option Def. 14 3.7(c)
In-the-Money Settlement 1998 FX & Curr. Option Def. 5 1.13
ISDA Master Agreement 1998 FX & Curr. Option Def. 30 5.4(l)
Latest Exercise Time 1998 FX & Curr. Option Def. 12 3.5(f)
Local Asset Substitute--Gross 1998 FX & Curr. Option Def. 22 5.2(c)(vi)
Local Asset Substitute--Net 1998 FX & Curr. Option Def. 22 5.2(c)(vii)
Local Currency Substitute 1998 FX & Curr. Option Def. 23 5.2(c)(viii)
Loss 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
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Master Agreement 1998 FX & Curr. Option Def. 16 5.1(c)(i)
Material Change in Circumstance 1998 FX & Curr. Option Def. 18 5.1(d)(viii)
Maximum Days of Disruption 1998 FX & Curr. Option Def. 30 5.4(m)
Mid-Atlantic 1998 FX & Curr. Option Def. 10 3.2(b)
Minimum Amount 1998 FX & Curr. Option Def. 31 5.4(n)
Modified 1998 FX & Curr. Option Def. 4 1.2(a)(ii)
Modified Following 1998 FX & Curr. Option Def. 4 1.2(a)(ii)
Nationalization 1998 FX & Curr. Option Def. 18 5.1(d)(ix)
Nationalized Assets 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Nationalized Party 1998 FX & Curr. Option Def. 21 5.2(c)(i)
Nearest 1998 FX & Curr. Option Def. 4 1.2(a)(iii)
No Fault Termination 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Non-Deliverable 1998 FX & Curr. Option Def. 5 1.13
Non-Deliverable Currency Option Transaction 1998 FX & Curr. Option Def. 6 1.14
Non-Deliverable FX Transaction 1998 FX & Curr. Option Def. 6 1.15
Non-Deliverable Substitute 1998 FX & Curr. Option Def. 23 5.2(c)(x)
Non-Event Currency 1998 FX & Curr. Option Def. 31 5.4(o)
Non-Event Currency Amount 1998 FX & Curr. Option Def. 31 5.4(p)
Notice of Exercise 1998 FX & Curr. Option Def. 12 3.5(g)
Notional Amount 1998 FX & Curr. Option Def. 7 1.17
Official Successor Rate 1998 FX & Curr. Option Def. 16 4.1(b)
Option Style 1998 FX & Curr. Option Def. 10 3.2
Option Type 1998 FX & Curr. Option Def. 10 3.3
Party Specific Events 1998 FX & Curr. Option Def. 19 5.1(e)(iii)
Payment Date 1998 FX & Curr. Option Def. 8 1.24
Physical Settlement Date 1998 FX & Curr. Option Def. 27 5.3(a)
Preceding 1998 FX & Curr. Option Def. 4 1.2(a)(iv)
Premium 1998 FX & Curr. Option Def. 11 3.4(a)
Premium Payment Date 1998 FX & Curr. Option Def. 11 3.4(b)
Price 1998 FX & Curr. Option Def. 11 3.4(a)
Price Materiality 1998 FX & Curr. Option Def. 18 5.1(d)(x)
Price Materiality Percentage 1998 FX & Curr. Option Def. 31 5.4(q)
Price Source Disruption 1998 FX & Curr. Option Def. 18 5.1(d)(xi)
Primary Rate 1998 FX & Curr. Option Def. 31 5.4(r)
Principal Financial Center 1998 FX & Curr. Option Def. 7, Annex A 1.18, 4.4
Put 1998 FX & Curr. Option Def. 11 3.3(b)
Put Currency 1998 FX & Curr. Option Def. 10 3.1(d)
Put Currency Amount 1998 FX & Curr. Option Def. 10 3.1(e)
Rate Calculation Date 1998 FX & Curr. Option Def. 6 1.16(a)
Reference Currency 1998 FX & Curr. Option Def. 7 1.19
Reference Currency Buyer 1998 FX & Curr. Option Def. 7 1.20
Reference Currency Notional Amount 1998 FX & Curr. Option Def. 7 1.21
Reference Currency Seller 1998 FX & Curr. Option Def. 8 1.22
Relevant Affiliate 1998 FX & Curr. Option Def. 31 5.4(s)
Relevant Class 1998 FX & Curr. Option Def. 31 5.4(t)
Repudiation 1998 FX & Curr. Option Def. 31 5.4(u)
Rounding 1998 FX & Curr. Option Def. 8 1.23
Secondary Rate 1998 FX & Curr. Option Def. 31 5.4(v)
Seller 1998 FX & Curr. Option Def. 10 3.1(f)
Settlement Currency 1998 FX & Curr. Option Def. 6 1.16(b)
Settlement Currency Amount 1998 FX & Curr. Option Def. 9 2.2(b)(ii)
Settlement Date 1998 FX & Curr. Option Def. 8 1.24
Settlement Postponement 1998 FX & Curr. Option Def. 24 5.2(c)(xi)
Settlement Rate 1998 FX & Curr. Option Def. 6 1.16(c)
Settlement Rate Option 1998 FX & Curr. Option Def. 6, Annex A 1.16(d), 4.5
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Specific Inconvertibility 1998 FX & Curr. Option Def. 19 5.1(d)(xii)
Specific Non-Transferability 1998 FX & Curr. Option Def. 19 5.1(d)(xiii)
Specified Exercise Date 1998 FX & Curr. Option Def. 12 3.5(h)
Specified Value 1998 FX & Curr. Option Def. 32 5.4(w)
Spot Rate 1998 FX & Curr. Option Def. 6 1.16(e)
Strike Price 1998 FX & Curr. Option Def. 10 3.1(g)
Tax 1998 FX & Curr. Option Def. 28 5.3(c)
Termination Currency Equivalent 1998 FX & Curr. Option Def. 23 5.2(c)(ix)
Terms Relating to Premium 1998 FX & Curr. Option Def. 11 3.4
Terms Relating to Settlement 1998 FX & Curr. Option Def. 9 2.2
Trade Date 1998 FX & Curr. Option Def. 8 1.25
Transaction 1998 FX & Curr. Option Def. 8 1.26
Valuation Date 1998 FX & Curr. Option Def. 6 1.16(f)

RUB03
1998 FX & Curr. Option Def. (Annex A

10/14/98 Amend.) 1 4.5(b)(ii)(C)

KRW KFTC18
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 1 4.5(a)(iii)(A)

KRW TELERATE 45644
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 2 4.5(a)(iii)(B)

KRW02
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 1 4.5(a)(iii)(A)

KRW03
1998 FX & Curr. Option Def. (Annex A

6/21/01 Amend.) 2 4.5(a)(iii)(B)

ARS OFFICIAL RATE
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 4.5(c)(i)(B)

ARS02
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 4.5(c)(i)(B)

ARS03
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)

CME
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)

CME/EMTA ARS INDUSTRY SURVEY RATE
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)

CME/EMTA ARS Methodology
1998 FX & Curr. Option Def. (Annex A

7/10/01 Amend.) 1 4.5(c)(i)(C)

RUB CME-EMTA
1998 FX & Curr. Option Def. (Annex A

9/11/98 Amend.) 4.5(b)(ii)(C)

RUB03
1998 FX & Curr. Option Def. (Annex A

9/11/98 Amend.) 4.5(b)(ii)(C)

$ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)

£ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)

¥ 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)

A$ 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)

American Depositary Receipt 1998 FX & Curr. Option Def. (Annex A) 37 4.6(a)

Argentine Peso 1998 FX & Curr. Option Def. (Annex A) 1 4.3(a)

ARS 1998 FX & Curr. Option Def. (Annex A) 1 4.3(a)

ARS BNAR 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(A)

ARS OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(B)

ARS01 1998 FX & Curr. Option Def. (Annex A) 11 4.5(c)(i)(A)
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ARS02 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(i)(B)

ATS 1998 FX & Curr. Option Def. (Annex A) 1 4.3.(c)

AUD 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)

Australian Dollar 1998 FX & Curr. Option Def. (Annex A) 1 4.3(b)

Australian Schilling 1998 FX & Curr. Option Def. (Annex A) 1 4.3.(c)

BEF 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)

Belgian Franc 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)

Bfr 1998 FX & Curr. Option Def. (Annex A) 1 4.3(d)

BGL 1998 FX & Curr. Option Def. (Annex A) 2 4.3(f)

Brazilian Reais 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)

Brazilian Real 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)

BRL 1998 FX & Curr. Option Def. (Annex A) 2 4.3(e)

BRL BRBY 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(ii)(A)

BRL OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(B)

BRL PCOT - COMMERCIAL 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(C)

BRL PCOT - FLOATING 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(D)

BRL PTAX - COMMERCIAL 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(E)

BRL PTAX - COMMERCIAL BRFR 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(F)

BRL PTAX - FLOATING 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(G)

BRL PTAX - FLOATING BRFR 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(H)

BRL01 1998 FX & Curr. Option Def. (Annex A) 21 4.5(c)(ii)(A)

BRL02 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(B)

BRL03 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(C)

BRL04 1998 FX & Curr. Option Def. (Annex A) 22 4.5(c)(ii)(D)

BRL05 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(E)

BRL06 1998 FX & Curr. Option Def. (Annex A) 23 4.5(c)(ii)(F)

BRL07 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(G)

BRL08 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(ii)(H)

Bulgarian Lev 1998 FX & Curr. Option Def. (Annex A) 2 4.3(f)

C$ 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)
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CAD 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)

Canadian Dollar 1998 FX & Curr. Option Def. (Annex A) 2 4.3(g)
Certain Definitions Relating to Settlement Rate
Options 1998 FX & Curr. Option Def. (Annex A) 37 4.6

CHF 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)

Chilean Peso 1998 FX & Curr. Option Def. (Annex A) 2 4.3(h)

Chinese Renminbi 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)

CLP 1998 FX & Curr. Option Def. (Annex A) 2 4.3(h)

CLP BCCH 1998 FX & Curr. Option Def. (Annex A) 13 4.5(c)(iii)(A)

CLP CHILD - INFORMAL 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(B)

CLP CHILD - INTERBANK 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(C)

CLP CHILD - OBSERVADO 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(D)

CLP CHILG - INFORMAL 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(E)

CLP CHILG - INTERBANK 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(F)

CLP CHILG - OBSERVADO 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(G)

CLP OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(H)

CLP TELERATE 38942 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(I)

CLP01 1998 FX & Curr. Option Def. (Annex A) 24 4.5(c)(iii)(A)

CLP02 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(B)

CLP03 1998 FX & Curr. Option Def. (Annex A) 25 4.5(c)(iii)(C)

CLP04 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(D)

CLP05 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(E)

CLP06 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(F)

CLP07 1998 FX & Curr. Option Def. (Annex A) 26 4.5(c)(iii)(G)

CLP08 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(H)

CLP09 1998 FX & Curr. Option Def. (Annex A) 27 4.5(c)(iii)(I)

CNY 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)

CNY SAEC 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(i)(A)

CNY01 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(i)(A)

Colombian Peso 1998 FX & Curr. Option Def. (Annex A) 2 4.3(j)

Commercial Lfr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)
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Commercial LUF 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)

Commercial Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(i)

COP 1998 FX & Curr. Option Def. (Annex A) 2 4.3(j)

COP CO/COL03 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(A)

COP TCRM 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(B)

COP01 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(A)

COP02 1998 FX & Curr. Option Def. (Annex A) 28 4.5(c)(iv)(B)

Corrections to Published and Displayed Rates 1998 FX & Curr. Option Def. (Annex A) 39 4.7

Croatian Kuna 1998 FX & Curr. Option Def. (Annex A) 2 4.3(k)

CURA1 1998 FX & Curr. Option Def. (Annex A) 32 4.5(e)(i)

CURA2 1998 FX & Curr. Option Def. (Annex A) 33 4.5(e)(ii)

CURA3 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iii)

CURA4 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iv)

CURA5 1998 FX & Curr. Option Def. (Annex A) 35 4.5(e)(v)

Currencies 1998 FX & Curr. Option Def. (Annex A) 1 4.3

CURRENCY - IMPLIED RATE (ADR) 1998 FX & Curr. Option Def. (Annex A) 32 4.5(e)(i)

CURRENCY - IMPLIED RATE (LOCAL ASSET) 1998 FX & Curr. Option Def. (Annex A) 33 4.5(e)(ii)

CURRENCY - MUTUAL AGREEMENT 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iii)

CURRENCY - REFERENCE DEALERS 1998 FX & Curr. Option Def. (Annex A) 34 4.5(e)(iv)

CURRENCY - WHOLESALE MARKET 1998 FX & Curr. Option Def. (Annex A) 35 4.5(e)(v)

Czech Koruna 1998 FX & Curr. Option Def. (Annex A) 2 4.3(l)

CZK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(l)

Danish Krone 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)

DEM 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)

Deutsche Mark 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)

DFl 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)

DKK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)

Dkr 1998 FX & Curr. Option Def. (Annex A) 2 4.3(m)

DM 1998 FX & Curr. Option Def. (Annex A) 2 4.3(n)

Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)
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Dutch Guilder 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)

ECS 1998 FX & Curr. Option Def. (Annex A) 3 4.3(p)

ECS DNRP 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(v)(A)

ECS01 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(v)(A)

ECU 1998 FX & Curr. Option Def. (Annex A) 3 4.3(t)(i)

Ecuadorian Sucre 1998 FX & Curr. Option Def. (Annex A) 3 4.3(p)

EEK 1998 FX & Curr. Option Def. (Annex A) 3 4.3(r)

EGP 1998 FX & Curr. Option Def. (Annex A) 3 4.3(q)

Egyptian Pound 1998 FX & Curr. Option Def. (Annex A) 3 4.3(q)

ESP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

Estonian Kroon 1998 FX & Curr. Option Def. (Annex A) 3 4.3(r)

EUR 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)

Euro 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)

euro 1998 FX & Curr. Option Def. (Annex A) 3 4.3(s)

European Currency Unit 1998 FX & Curr. Option Def. (Annex A) 3 4.3(t)(i)

Ffr 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)

FIM 1998 FX & Curr. Option Def. (Annex A) 4 4.3(u)

Financial Lfr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)

Financial LUF 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)

Financial Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 6 4.3(al)(ii)

Finnish Markka 1998 FX & Curr. Option Def. (Annex A) 4 4.3(u)

French Franc 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)

FRF 1998 FX & Curr. Option Def. (Annex A) 4 4.3(v)

GBP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)

GRD 1998 FX & Curr. Option Def. (Annex A) 4 4.3(w)

Greek Drachma 1998 FX & Curr. Option Def. (Annex A) 4 4.3(w)

HK$ 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)

HKD 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)

Hong Kong Dollar 1998 FX & Curr. Option Def. (Annex A) 4 4.3(x)

HRK 1998 FX & Curr. Option Def. (Annex A) 2 4.3(k)
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HUF 1998 FX & Curr. Option Def. (Annex A) 4 4.3(y)

Hungarian Forint 1998 FX & Curr. Option Def. (Annex A) 4 4.3(y)

IDR 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aa)

IEP 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)

ILS 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ac)

ILS BOIJ 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(A)

ILS FXIL 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(B)

ILS01 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(A)

ILS02 1998 FX & Curr. Option Def. (Annex A) 31 4.5(d)(i)(B)

Indian Rupee 1998 FX & Curr. Option Def. (Annex A) 4 4.3(z)

Indonesian Rupiah 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aa)

INR 1998 FX & Curr. Option Def. (Annex A) 4 4.3(z)

INR RBIB 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(ii)(A)

INR01 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(ii)(A)

IR£ 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)

Irish Pound 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)

Irish Punt 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ab)

Israeli Shekel 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ac)

Italian Lira 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)

ITL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)

JPY 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)

Kazakhstan Tenge 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ae)

Kenyan Shilling 1998 FX & Curr. Option Def. (Annex A) 5 4.3(af)

KES 1998 FX & Curr. Option Def. (Annex A) 5 4.3(af)

Korean Won 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ag)

KRW 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ag)

KRW KEBEY 1998 FX & Curr. Option Def. (Annex A) 15 4.5(a)(iii)(A)

KRW KFTC18 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(B)

KRW TELERTE 45644 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(C)

KRW01 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(A)
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KRW02 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(B)

KRWO3 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iii)(C)

Kuwati Dinar 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)

KWD 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)

KZT 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ah)

Latvian Lats 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ai)

LBP 1998 FX & Curr. Option Def. (Annex A) 5 4.3(aj)

LBP BDLX 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(ii)(A)

LBP01 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(ii)(A)

Lebanese Pound 1998 FX & Curr. Option Def. (Annex A) 5 4.3(aj)

Lfr 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)

Lira 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ad)

Lithuanian Litas 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ak)

LKR 1998 FX & Curr. Option Def. (Annex A) 8 4.3(be)

Local Asset 1998 FX & Curr. Option Def. (Annex A) 37 4.6(b)

LTL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ak)

LUF 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)

Luxembourg Franc 1998 FX & Curr. Option Def. (Annex A) 5 4.3(al)

LVL 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ai)

MAD 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ao)

MAD OFFICIAL RATE 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(iii)(A)

MAD01 1998 FX & Curr. Option Def. (Annex A) 32 4.5(d)(iii)(A)

Malaysian Ringgit 1998 FX & Curr. Option Def. (Annex A) 6 4.3(am)

Mexican Peso 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)

Moroccan Dirham 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ao)

MXN 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)

MXP 1998 FX & Curr. Option Def. (Annex A) 6 4.3(an)

MXP BNMX 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(A)

MXP FIXING RATE 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(B)

MXP MEX01 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(C)
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MXP PUBLISHED 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(D)

MXP01 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(A)

MXP02 1998 FX & Curr. Option Def. (Annex A) 29 4.5(c)(vi)(B)

MXP03 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(C)

MXP04 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vi)(D)

MYR 1998 FX & Curr. Option Def. (Annex A) 6 4.3(am)

New Taiwanese Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bi)

New Zealand Dollar 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)

Nkr 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)

NLG 1998 FX & Curr. Option Def. (Annex A) 2 4.3(o)

NOK 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)

Norwegian Krone 1998 FX & Curr. Option Def. (Annex A) 6 4.3(aq)

NZ$ 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)

NZD 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ap)

Pakistani Rupee 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ar)

PEN 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

PEN PDSB 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vii)(A)

PEN01 1998 FX & Curr. Option Def. (Annex A) 30 4.5(c)(vii)(A)

Peruvian Nuevo Sol 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

Peruvian Sol 1998 FX & Curr. Option Def. (Annex A) 6 4.3(as)

Philippine Peso 1998 FX & Curr. Option Def. (Annex A) 7 4.3(at)

PHP 1998 FX & Curr. Option Def. (Annex A) 7 4.3(at)

PHP PHPESO 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(A)

PHP TELERATE 15439 1998 FX & Curr. Option Def. (Annex A) 10 4.5(a)(v)(C)

PHP TELERATE 2920 1998 FX & Curr. Option Def. (Annex A) 17 4.5(A)(v)(B)

PHP01 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(A)

PHP02 1998 FX & Curr. Option Def. (Annex A) 17 4.5(A)(v)(B)

PHP03 1998 FX & Curr. Option Def. (Annex A) 17 4.5(a)(v)(C)

PKR 1998 FX & Curr. Option Def. (Annex A) 6 4.3(ar)

PKR SBPK 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iv)(A)
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PKRO1 1998 FX & Curr. Option Def. (Annex A) 16 4.5(a)(iv)(A)

PLN 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)

PLZ 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)

PLZ NBPQ 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(A)

PLZ NBPR 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(B)

PLZ01 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(A)

PLZ02 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(i)(B)

Polish Zloty 1998 FX & Curr. Option Def. (Annex A) 7 4.3(au)

Portuguese Escudo 1998 FX & Curr. Option Def. (Annex A) 7 4.3(av)

Principal Financial Center 1998 FX & Curr. Option Def. (Annex A) 10 4.4

Pta 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

PTE 1998 FX & Curr. Option Def. (Annex A) 7 4.3(av)

R 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)

Rand 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)

Reference Dealers 1998 FX & Curr. Option Def. (Annex A) 37 4.6(c)

Reuters Screen 1998 FX & Curr. Option Def. (Annex A) 37 4.6(d)

RMB 1998 FX & Curr. Option Def. (Annex A) 2 4.3(i)

ROL 1998 FX & Curr. Option Def. (Annex A) 7 4.3(aw)

Romanian Leu 1998 FX & Curr. Option Def. (Annex A) 7 4.3(aw)

RUB 1998 FX & Curr. Option Def. (Annex A) 4 4.3(aw)

RUB MICEXFRX 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(ii)(A)

RUB MMVB 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(B)

RUB01 1998 FX & Curr. Option Def. (Annex A) 19 4.5(b)(ii)(A)

RUB02 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(B)

RUR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)

Russian Rouble 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)

Russian Ruble 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ax)

S$ 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)

SAR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)

Saudi Arabian Rial 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)
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Saudi Arabian Riyal 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ay)

SEK 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)

Settlement Rate Options 1998 FX & Curr. Option Def. (Annex A) 15 4.5

Sfr 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)

SGD 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)

Singapore Dollar 1998 FX & Curr. Option Def. (Annex A) 7 4.3(az)

SIT 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bb)

SKK 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ba)

SKK NBSB 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(A)

SKK01 1998 FX & Curr. Option Def. (Annex A) 20 4.5(b)(ii)(A)

Skr 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)

Slovak Koruna 1998 FX & Curr. Option Def. (Annex A) 7 4.3(ba)

Slovenian Tolar 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bb)

South African Rand 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)

Spanish Peseta 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

Specified Amount 1998 FX & Curr. Option Def. (Annex A) 38 4.6(e)

Specified Company 1998 FX & Curr. Option Def. (Annex A) 38 4.6(f)

Specified Office 1998 FX & Curr. Option Def. (Annex A) 38 4.6(g)

Specified Rate 1998 FX & Curr. Option Def. (Annex A) 39 4.6(h)

Specified Time 1998 FX & Curr. Option Def. (Annex A) 39 4.6(i)

SPp 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

SPP 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bd)

Sri Lankan Rupee 1998 FX & Curr. Option Def. (Annex A) 8 4.3(be)

Sterling 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)

STG 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bf)

Swedish Krona 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bg)

SWF 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)

Swiss Franc 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bh)

Taiwanese Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.6(bi)

Telerate 1998 FX & Curr. Option Def. (Annex A) 39 4.6(j)
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Tenge 1998 FX & Curr. Option Def. (Annex A) 5 4.3(ae)

Thai Baht 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bj)

THB 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bj)

TRL 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bk)

Turkish Lira 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bk)

TWD 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bi)

TWD TELERATE 6161 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(A)

TWD TFEMA 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(B)

TWD01 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(A)

TWD02 1998 FX & Curr. Option Def. (Annex A) 18 4.5(a)(vi)(B)

U.S. Dollar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)

U.S.$ 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)

UAH 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bl)

Ukrainian Hryvnia 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bl)

USD 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bm)

VEB 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bn)

VEB BCV28 1998 FX & Curr. Option Def. (Annex A) 31 4.5(c)(viii)(A)

VEB01 1998 FX & Curr. Option Def. (Annex A) 31 4.5(c)(viii)(A)

Venezuelan Bolivar 1998 FX & Curr. Option Def. (Annex A) 8 4.3(bn)

Vietnamese Dong 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bo)

VND 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bo)

Yen 1998 FX & Curr. Option Def. (Annex A) 9 4.3(bp)

ZAR 1998 FX & Curr. Option Def. (Annex A) 7 4.3(bc)
1991 Definitions 1998 ISDA Euro Definitions 2 1.8(a)
1992 FX Definitions 1998 ISDA Euro Definitions 2 1.8(b)
1994 Equity Option Definitions 1998 ISDA Euro Definitions 2 1.8(c)
1996 Equity Definitions 1998 ISDA Euro Definitions 2 1.8(d)
1997 Bond Option Definitions 1998 ISDA Euro Definitions 2 1.8(e)
1998 FX Definitions 1998 ISDA Euro Definitions 2 1.8(g)
1998 Supplement 1998 ISDA Euro Definitions 2 1.8(f)
Adjustment of AEX Index Transactions and Index
Basket Transactions 1998 ISDA Euro Definitions 11 5.1
Adjustment of Certain Share Transactions and Share
Basket Transactions 1998 ISDA Euro Definitions 11 5.2
AEX 1998 ISDA Euro Definitions 11 5.1(b)

Amendments to Certain ISDA Definitions Booklets 1998 ISDA Euro Definitions 12 5.4
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Amendments to the 1997 Bond Option Definitions 1998 ISDA Euro Definitions 12 6.2
Base Currency 1998 ISDA Euro Definitions 12 5.3(b)
Business Day 1998 ISDA Euro Definitions 3 2.3
Business Day and Banking Day Clarifications 1998 ISDA Euro Definitions 4 2.4
Certain Definitions Relating to Price Source
Conversion 1998 ISDA Euro Definitions 8 4.2

Certain Definitions Relating to Price Source Fallbacks 1998 ISDA Euro Definitions 9 4.4
Certain ISDA Definitions Booklets 1998 ISDA Euro Definitions 2 1.8
Conversion and Redenomination 1998 ISDA Euro Definitions 12 6.1
Domestic Rate 1998 ISDA Euro Definitions 10 4.4(c)
EC Treaty 1998 ISDA Euro Definitions 1 1.4
ECU 1998 ISDA Euro Definitions 2 1.6
ECU Settlement Day 1998 ISDA Euro Definitions 3 2.2
EMU 1998 ISDA Euro Definitions 1 1.3
EONIA 1998 ISDA Euro Definitions 10 4.4(f)
EUR 1998 ISDA Euro Definitions 1 1.5
EUR - EONIA - OIS - COMPOUND 1998 ISDA Euro Definitions 6 3.1(e)
EUR - EURIBOR - Reference Banks 1998 ISDA Euro Definitions 5 3.1(b)
EUR - EURIBOR - Telerate 1998 ISDA Euro Definitions 5 3.1(a)
EUR - EURONIA - OIS - COMPOUND 1998 ISDA Euro Definitions 7 3.1(f)
EUR - LIBOR - BBA 1998 ISDA Euro Definitions 6 3.1(c)
EUR - LIBOR - Reference Banks 1998 ISDA Euro Definitions 6 3.1(d)
EURIBOR 1998 ISDA Euro Definitions 10 4.4(e)
EURIBOR Screen 1998 ISDA Euro Definitions 10 4.4(d)
Euro 1998 ISDA Euro Definitions 1 1.5
euro 1998 ISDA Euro Definitions 1 1.5
Euro Business Day 1998 ISDA Euro Definitions 3 2.3
Euro Fixing Time 1998 ISDA Euro Definitions 10 4.4(n)
Euro Rate Options 1998 ISDA Euro Definitions 5 3.1
Euro Transaction 1998 ISDA Euro Definitions 1 1.1
euro unit 1998 ISDA Euro Definitions 2 1.7
European Currency Unit 1998 ISDA Euro Definitions 2 1.6
Euro-zone 1998 ISDA Euro Definitions 7 3.3
financial center 1998 ISDA Euro Definitions 5 2.4(c)(iv)(A)
Fixing Period 1998 ISDA Euro Definitions 10 4.4(l)
Interpretation of Certain Capitalised Terms 1998 ISDA Euro Definitions 7, 11, 12, 13 3.4, 4.5, 5.5, 6.3
Legacy Fixing Date 1998 ISDA Euro Definitions 10 4.4(m)
Legacy Fixing Time 1998 ISDA Euro Definitions 11 4.4(o)
Legacy Transaction 1998 ISDA Euro Definitions 1 1.2
Legacy Transaction Price Source Fallbacks 1998 ISDA Euro Definitions 8 4.3
Legacy Transaction Reference Banks 1998 ISDA Euro Definitions 10 4.4(h)
LIBOR 1998 ISDA Euro Definitions 7 3.2
national currency unit 1998 ISDA Euro Definitions 2 1.7
Non-adjustment of Certain Index Transactions and
Index Basket Transactions 1998 ISDA Euro Definitions 11 5.3
Non-domestic Rate 1998 ISDA Euro Definitions 10 4.4(g)
non-participating European currency 1998 ISDA Euro Definitions 2 1.7
non-participating member state 1998 ISDA Euro Definitions 2 1.7
Off Shore Center 1998 ISDA Euro Definitions 10 4.4(i)
Original Day Count Fraction 1998 ISDA Euro Definitions 10 4.4(j)
Original Rate 1998 ISDA Euro Definitions 9 4.4(a)
Other Terms 1998 ISDA Euro Definitions 2 1.7
participating member state 1998 ISDA Euro Definitions 2 1.7
Price Source Conversion 1998 ISDA Euro Definitions 7 4.1
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Price Sources Update 1998 ISDA Euro Definitions 10 4.4(b)
principal financial center 1998 ISDA Euro Definitions 5 2.4(c)(iv)(B)
Reference Banks 1998 ISDA Euro Definitions 7 3.2
Reference Banks for Euro Price Sources 1998 ISDA Euro Definitions 7 3.2
Replacement Euro Source 1998 ISDA Euro Definitions 10 4.4(k)
Successor Price Source 1998 ISDA Euro Definitions 8 4.2(a)
Successor Price Source Effective Date 1998 ISDA Euro Definitions 8 4.2(b)
TARGET Settlement Day 1998 ISDA Euro Definitions 3 2.1
transitional period 1998 ISDA Euro Definitions 2 1.7
XEU 1998 ISDA Euro Definitions 2 1.6

Definitions 1999 Credit Derivatives Definitions Memo 1

ISDA 1999 Credit Derivatives Definitions Memo 1

Transaction One 1999 Credit Derivatives Definitions Memo 1 Annex, Section 1.(1)

Transaction Two 1999 Credit Derivatives Definitions Memo 1 Annex, Section 1.(2)
30/360 1999 ISDA Credit Deriv. Def. 19 5.3(d)
30E/360 1999 ISDA Credit Deriv. Def. 20 5.3(e)
Accelerated or Matured 1999 ISDA Credit Deriv. Def. 10 2.19(b)(vii)
Actual/360 1999 ISDA Credit Deriv. Def. 19 5.3(c)
Actual/365 1999 ISDA Credit Deriv. Def. 19 5.3(a)
Actual/365 (Fixed) 1999 ISDA Credit Deriv. Def. 19 5.3(b)
Actual/Actual 1999 ISDA Credit Deriv. Def. 19 5.3(a)
Additional Representations and Agreements for
Physical Settlement 1999 ISDA Credit Deriv. Def. 29 9.3
Additional Representations and Agreements of the
Parties 1999 ISDA Credit Deriv. Def. 27 9.1
Additional Termination Event 1999 ISDA Credit Deriv. Def. 4 1.17
Affected Party 1999 ISDA Credit Deriv. Def. 4 1.17
Affected Transaction 1999 ISDA Credit Deriv. Def. 4 1.17
Affiliate 1999 ISDA Credit Deriv. Def. 4 1.17
Assignable Loan 1999 ISDA Credit Deriv. Def. 8 2.19(b)(i)
Average Blended Highest 1999 ISDA Credit Deriv. Def. 24 7.11(d)(ii)
Average Blended Market 1999 ISDA Credit Deriv. Def. 24 7.11(d)(i)
Average Highest 1999 ISDA Credit Deriv. Def. 24 7.11(b)(iii)
Average Market 1999 ISDA Credit Deriv. Def. 24 7.11(b)(i)
Bankruptcy 1999 ISDA Credit Deriv. Def. 16 4.2
Bid 1999 ISDA Credit Deriv. Def. 22 7.6(a)
Blended Highest 1999 ISDA Credit Deriv. Def. 24 7.11(c)(ii)
Blended Market 1999 ISDA Credit Deriv. Def. 24 7.11(c)(i)
Bond 1999 ISDA Credit Deriv. Def. 7 2.18(a)(iv)
Bond Basis 1999 ISDA Credit Deriv. Def. 19 5.3(d)
Bond or Loan 1999 ISDA Credit Deriv. Def. 7 2.18(a)(vi)
Borrowed Money 1999 ISDA Credit Deriv. Def. 6 2.18(a)(ii)
Business Day 1999 ISDA Credit Deriv. Def. 3 1.15
Business Day Convention 1999 ISDA Credit Deriv. Def. 5 2.11(a)
Buyer 1999 ISDA Credit Deriv. Def. 4 1.18
Buyer or Seller 1999 ISDA Credit Deriv. Def. 13 3.2(b)(ii)
Calculation Agent 1999 ISDA Credit Deriv. Def. 3 1.13
Calculation Agent City 1999 ISDA Credit Deriv. Def. 3 1.14
Calculation Agent City Business Day 1999 ISDA Credit Deriv. Def. 3 1.16
Calculation of a Fixed Amount 1999 ISDA Credit Deriv. Def. 19 5.1
Cash Settlement 1999 ISDA Credit Deriv. Def. 21 7.1
Cash Settlement Amount 1999 ISDA Credit Deriv. Def. 21 7.3
Cash Settlement Date 1999 ISDA Credit Deriv. Def. 32 9.9(b)
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Certain Definitions Relating to Credit Events 1999 ISDA Credit Deriv. Def. 18 4.8
Conditions to Payment 1999 ISDA Credit Deriv. Def. 13 3.2(a)
Confirmation 1999 ISDA Credit Deriv. Def. 1 1.2
Consent Required Loan 1999 ISDA Credit Deriv. Def. 8 2.19(b)(ii)
Credit Derivative Transaction 1999 ISDA Credit Deriv. Def. 1 1.1
Credit Event 1999 ISDA Credit Deriv. Def. 16 4.1
Credit Event Notice 1999 ISDA Credit Deriv. Def. 13 3.2(b), 3.3
Currency Amount 1999 ISDA Credit Deriv. Def. 27 8.8
Currency Rate 1999 ISDA Credit Deriv. Def. 27 8.9
Dealer 1999 ISDA Credit Deriv. Def. 25 7.15
Default Requirement 1999 ISDA Credit Deriv. Def. 18 4.8(a)
Deliver 1999 ISDA Credit Deriv. Def. 26 8.2
Deliverable Obligation 1999 ISDA Credit Deriv. Def. 6 2.15
Deliverable Obligation Category 1999 ISDA Credit Deriv. Def. 8 2.19(a)
Deliverable Obligation Characteristics 1999 ISDA Credit Deriv. Def. 8 2.19(b)
Direct Loan Participation 1999 ISDA Credit Deriv. Def. 9 2.19(b)(iii)
Dispute Resolution 1999 ISDA Credit Deriv. Def. 35 10
Dispute Resolution Applicable 1999 ISDA Credit Deriv. Def. 35 10.1
Disputing Party 1999 ISDA Credit Deriv. Def. 35 10.2
Domestic Currency 1999 ISDA Credit Deriv. Def. 11 2.26
Due and Payable Amount 1999 ISDA Credit Deriv. Def. 27 8.7
Effective Date 1999 ISDA Credit Deriv. Def. 1 1.4
Escrow 1999 ISDA Credit Deriv. Def. 27 8.10
Eurobond Basis 1999 ISDA Credit Deriv. Def. 20 5.3(e)
Event Determination Date 1999 ISDA Credit Deriv. Def. 1 1.8
Event of Default 1999 ISDA Credit Deriv. Def. 4 1.17
Exclude Accrued Interest 1999 ISDA Credit Deriv. Def. 23 7.8(c)(i)
Excluded Deliverable Obligation 1999 ISDA Credit Deriv. Def. 6 2.17
Excluded Obligation 1999 ISDA Credit Deriv. Def. 6 2.16
Failure to Pay 1999 ISDA Credit Deriv. Def. 17 4.5
Final Price 1999 ISDA Credit Deriv. Def. 21 7.4
Fixed Amount 1999 ISDA Credit Deriv. Def. 4 2.5
Fixed Rate 1999 ISDA Credit Deriv. Def. 19 5.2
Fixed Rate Day Count Fraction 1999 ISDA Credit Deriv. Def. 19 5.3
Fixed Rate Payer 1999 ISDA Credit Deriv. Def. 4 2.6
Fixed Rate Payer Calculation Amount 1999 ISDA Credit Deriv. Def. 4 2.7
Fixed Rate Payer Calculation Period 1999 ISDA Credit Deriv. Def. 5 2.9
Fixed Rate Payer Payment Date 1999 ISDA Credit Deriv. Def. 5 2.1
Fixed Rate Payer Period End Date 1999 ISDA Credit Deriv. Def. 4 2.8
Floating Rate Payer 1999 ISDA Credit Deriv. Def. 5 2.12
Floating Rate Payer Calculation Amount 1999 ISDA Credit Deriv. Def. 5 2.13
Following 1999 ISDA Credit Deriv. Def. 5 2.11(a)(i)
Full Quotation 1999 ISDA Credit Deriv. Def. 23 7.9
Governmental Authority 1999 ISDA Credit Deriv. Def. 18 4.18(b)
Grace Period 1999 ISDA Credit Deriv. Def. 2 1.11(a)(ii)
Grace Period Business Day 1999 ISDA Credit Deriv. Def. 2 1.11(b)
Grace Period Extension Date 1999 ISDA Credit Deriv. Def. 2 1.10
Highest 1999 ISDA Credit Deriv. Def. 24 7.11(b)(ii)
Illegality 1999 ISDA Credit Deriv. Def. 4 1.17
Include Accrued Interest 1999 ISDA Credit Deriv. Def. 23 7.8(c)(i)
Indicative Quotation 1999 ISDA Credit Deriv. Def. 35 9.9(l)
Indirect Loan Participation 1999 ISDA Credit Deriv. Def. 9 2.19(b)(iv)
Interpretation of Provisions 1999 ISDA Credit Deriv. Def. 10 2.2
ISDA Dispute Resolution Guidelines 1999 ISDA Credit Deriv. Def. 35 10.1
Latest Permissible Physical Settlement Date 1999 ISDA Credit Deriv. Def. 32 9.8
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Listed 1999 ISDA Credit Deriv. Def. 7 2.18(b)(vi)
Loan 1999 ISDA Credit Deriv. Def. 7 2.18(a)(v)
Market 1999 ISDA Credit Deriv. Def. 23 7.11(a)(i)
Market Quotation 1999 ISDA Credit Deriv. Def. 4 1.17
Market Value 1999 ISDA Credit Deriv. Def. 22 7.7
Maximum Maturity 1999 ISDA Credit Deriv. Def. 10 2.19(b)(vi)
Merger of Reference Entity and Seller 1999 ISDA Credit Deriv. Def. 12 2.28
Method for Determining Deliverable Obligations 1999 ISDA Credit Deriv. Def. 8 2.19
Method for Determining Obligations 1999 ISDA Credit Deriv. Def. 6 2.18
Mid-market 1999 ISDA Credit Deriv. Def. 22 7.6(c)
Minimum Quotation Amount 1999 ISDA Credit Deriv. Def. 25 7.13
Modified 1999 ISDA Credit Deriv. Def. 5 2.11(a)(ii)
Modified Following 1999 ISDA Credit Deriv. Def. 5 2.11(a)(ii)
Multiple Valuation Dates 1999 ISDA Credit Deriv. Def. 21 7.5(b)(ii)
Not Bearer 1999 ISDA Credit Deriv. Def. 10 2.19(b)(viii)
Not Contingent 1999 ISDA Credit Deriv. Def. 7 2.18(b)(vii)
Not Domestic Currency 1999 ISDA Credit Deriv. Def. 7 2.18(b)(iv)
Not Domestic Issuance 1999 ISDA Credit Deriv. Def. 8 2.18(b)(viii)
Not Domestic Law 1999 ISDA Credit Deriv. Def. 7 2.18(b)(v)
Not Sovereign Lender 1999 ISDA Credit Deriv. Def. 7 2.18(b)(iii)
Notice Delivery Period 1999 ISDA Credit Deriv. Def. 2 1.9
Notice of Intended Physical Settlement 1999 ISDA Credit Deriv. Def. 14 3.4
Notice of Publicly Available Information 1999 ISDA Credit Deriv. Def. 15 3.5
Notifying Party 1999 ISDA Credit Deriv. Def. 13 3.2(e)
Obligation 1999 ISDA Credit Deriv. Def. 6 2.14
Obligation Acceleration 1999 ISDA Credit Deriv. Def. 16 4.3
Obligation Category 1999 ISDA Credit Deriv. Def. 6 2.18(a)
Obligation Characteristics 1999 ISDA Credit Deriv. Def. 7 2.18(b)
Obligation Currency 1999 ISDA Credit Deriv. Def. 18 4.8(c)
Obligation Default 1999 ISDA Credit Deriv. Def. 17 4.4
Obligation Exchange 1999 ISDA Credit Deriv. Def. 18 4.9
Obligation Guarantor 1999 ISDA Credit Deriv. Def. 29 9.2
Offer 1999 ISDA Credit Deriv. Def. 22 7.6(b)
Pari Passu Ranking 1999 ISDA Credit Deriv. Def. 7 2.18(b)(i)
Partial Cash Settlement Due to Impossibility or
Illegality 1999 ISDA Credit Deriv. Def. 30 9.4
Partial Cash Settlement of Assignable Loans
Applicable 1999 ISDA Credit Deriv. Def. 31 9.6(a)
Partial Cash Settlement of Assignable Loans or
Consent Required Loans 1999 ISDA Credit Deriv. Def. 31 9.5
Partial Cash Settlement of Loans Applicable 1999 ISDA Credit Deriv. Def. 31 9.5(a)
Partial Cash Settlement of Participations 1999 ISDA Credit Deriv. Def. 32 9.7(a)

Partial Cash Settlement of Participations Applicable 1999 ISDA Credit Deriv. Def. 32 9.7(a)
Partial Cash Settlement Terms 1999 ISDA Credit Deriv. Def. 32 9.9
Participation 1999 ISDA Credit Deriv. Def. 10 2.22
Payment 1999 ISDA Credit Deriv. Def. 6 2.18(a)(i)
Payment Requirement 1999 ISDA Credit Deriv. Def. 18 4.8(d)
Physical Settlement 1999 ISDA Credit Deriv. Def. 25 8.1
Physical Settlement Amount 1999 ISDA Credit Deriv. Def. 26 8.4
Physical Settlement Date 1999 ISDA Credit Deriv. Def. 26 8.3
Physical Settlement Period 1999 ISDA Credit Deriv. Def. 26 8.5
Portfolio 1999 ISDA Credit Deriv. Def. 26 8.6
Potential Failure to Pay 1999 ISDA Credit Deriv. Def. 3 1.12
Preceding 1999 ISDA Credit Deriv. Def. 5 2.11(a)(iii)
Public Source 1999 ISDA Credit Deriv. Def. 15 3.7
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Publicly Available Information 1999 ISDA Credit Deriv. Def. 14 3.5
Qualifying Participation Seller 1999 ISDA Credit Deriv. Def. 10 2.21
Quotation 1999 ISDA Credit Deriv. Def. 22 7.8
Quotation Amount 1999 ISDA Credit Deriv. Def. 25 7.12
Quotation Method 1999 ISDA Credit Deriv. Def. 22 7.6
Reference Entity 1999 ISDA Credit Deriv. Def. 4 2.1
Reference Obligation 1999 ISDA Credit Deriv. Def. 4 2.3
Reference Obligations Only 1999 ISDA Credit Deriv. Def. 6 2.18(a)(iii)
Reference Price 1999 ISDA Credit Deriv. Def. 4 2.4
Relating Fixed Rate Payer Payments to Fixed Rate
Payer Calculation Periods 1999 ISDA Credit Deriv. Def. 20 5.4
Representative Amount 1999 ISDA Credit Deriv. Def. 25 7.16
Repudiation/Moratorium 1999 ISDA Credit Deriv. Def. 17 4.6
Requirements Regarding Notices 1999 ISDA Credit Deriv. Def. 15 3.9
Resolution of Disputes Concerning Certain
Determinations by the Calculation Agent 1999 ISDA Credit Deriv. Def. 35 10.2
Restructuring 1999 ISDA Credit Deriv. Def. 17 4.7
Scheduled Termination Date 1999 ISDA Credit Deriv. Def. 1 1.6
Seller 1999 ISDA Credit Deriv. Def. 4 1.19
Settlement Currency 1999 ISDA Credit Deriv. Def. 20 6.3
Settlement Date 1999 ISDA Credit Deriv. Def. 20 6.2
Settlement Method 1999 ISDA Credit Deriv. Def. 20 6.1
Single Valuation Date 1999 ISDA Credit Deriv. Def. 21 7.5(a)
Sovereign 1999 ISDA Credit Deriv. Def. 11 2.23
Sovereign Agency 1999 ISDA Credit Deriv. Def. 11 2.24
Specified Currency 1999 ISDA Credit Deriv. Def. 7 2.18(b)(ii)
Specified Number 1999 ISDA Credit Deriv. Def. 15 3.8
Stamp Tax 1999 ISDA Credit Deriv. Def. 4 1.17
Standard Public Sources 1999 ISDA Credit Deriv. Def. 15 3.7
Standard Specified Currencies 1999 ISDA Credit Deriv. Def. 7 2.18(b)(ii)
Substitute Reference Obligation 1999 ISDA Credit Deriv. Def. 11 2.27
Successor 1999 ISDA Credit Deriv. Def. 4 2.2
Supranational Organization 1999 ISDA Credit Deriv. Def. 11 2.25
Tax 1999 ISDA Credit Deriv. Def. 4 1.17
Term 1999 ISDA Credit Deriv. Def. 1 1.3
Termination Date 1999 ISDA Credit Deriv. Def. 1 1.7
Trade Date 1999 ISDA Credit Deriv. Def. 1 1.5
Transferable 1999 ISDA Credit Deriv. Def. 9 2.19(b)(v)
Unassignable Obligations 1999 ISDA Credit Deriv. Def. 32 9.6(c)(i)
Undeliverable Loan Obligations 1999 ISDA Credit Deriv. Def. 31 9.5(c)(i)
Undeliverable Obligations 1999 ISDA Credit Deriv. Def. 31 9.4
Undeliverable Participations 1999 ISDA Credit Deriv. Def. 32 9.7(b)
Valuation Date 1999 ISDA Credit Deriv. Def. 21 7.5
Valuation Method 1999 ISDA Credit Deriv. Def. 23 7.11
Valuation Time 1999 ISDA Credit Deriv. Def. 25 7.14
Weighted Average Quotation 1999 ISDA Credit Deriv. Def. 23 7.10

Accreted Amount

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4

Accreting Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4

Convertible Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4
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Equity Securities

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 2 4

Exchangeable Obligation

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 3 4

Not Contingent

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 1 1(a)

outstanding principal balance

1999 ISDA Credit Deriv. Def. (Convertible,
Exchangeable or Accreting Obligations

Supp.) 1 2

Fully Transferable Obligation

1999 ISDA Credit Deriv. Def. (Memo on
"Fully Transferable Obligation" in the ISDA

Restructuring Supp.) 2.29

Credit Event Notice After Restructuring
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 3.10

Eligible Transferee
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Exercise Amount
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 3.10(a)

Fully Transferable Obligation
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29
Limitation on Obligations in Connection with Section
4.7

1999 ISDA Credit Deriv. Def.
(Restructuring Supp.) 4.10

Multiple Holder Obligation
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 4.10(b)

Pari Passu Ranking
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.30

Restructured Bond or Loan
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Restructuring Date
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Restructuring Maturity Limitation
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Restructuring Maturity Limitation Applicable
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Restructuring Maturity Limitation Date
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 2.29

Subordinated Holders
1999 ISDA Credit Deriv. Def.

(Restructuring Supp.) 4.7(a)(iv)

Best Available Information
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(f)

New Credit Derivative Transactions
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(d)

Officer's Certification
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 3.5(a)

Permitted Currency
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 4.7(a)(v)

Relevant Obligations
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(e)

Succession Event
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(b)

Successor
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(a)

Successor
1999 ISDA Credit Deriv. Def. (Successor

and Credit Events Supp.) 2.2(g)
Additional Compounding Period Amount 2000 ISDA Definitions 12 6.3(f)
Adjusted Calculation Amount 2000 ISDA Definitions 11 6.3(d)
American 2000 ISDA Definitions 17 11.2(a)
Automatic Exercise 2000 ISDA Definitions 20 12.7
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Banking Day 2000 ISDA Definitions 1 1.3
Basic Compounding Period Amount 2000 ISDA Definitions 11 6.3(e)
Bermuda 2000 ISDA Definitions 17 11.2(b)
Bermuda Option Exercise Date 2000 ISDA Definitions 18 12.1(c)
Business Day 2000 ISDA Definitions 1 1.4
Business Day Convention 2000 ISDA Definitions 6 4.12
Buyer 2000 ISDA Definitions 16 11.1(b)
Calculation Agent 2000 ISDA Definitions 7 4.14
Calculation Amount 2000 ISDA Definitions 5 4.8
Calculation Date 2000 ISDA Definitions 7 4.15
Calculation of a Fixed Amount 2000 ISDA Definitions 8 5.1
Calculation of a Floating Amount 2000 ISDA Definitions 8 6.1
Calculation Period 2000 ISDA Definitions 7 4.13
Cash 2000 ISDA Definitions 23 13.1(a)
Cash Price 2000 ISDA Definitions 30 17.3(a)
Cash Price - Alternate Method 2000 ISDA Definitions 30 17.3(b)

Cash Settlement 2000 ISDA Definitions 23, 24, 25 13.1(a), 15.1(a), 17.1
Cash Settlement Amount 2000 ISDA Definitions 26 17.2(a)
Cash Settlement Currency 2000 ISDA Definitions 28 17.2(h)
Cash Settlement Method 2000 ISDA Definitions 29 17.2(l)
Cash Settlement Methods 2000 ISDA Definitions 30 17.3
Cash Settlement Payment Date 2000 ISDA Definitions 26 17.2(e)
Cash Settlement Reference Banks 2000 ISDA Definitions 27 17.2(g)
Cash Settlement Valuation Date 2000 ISDA Definitions 26 17.2(c)
Cash Settlement Valuation Time 2000 ISDA Definitions 26 17.2(b)
Certain Business Days 2000 ISDA Definitions 2 1.6
Certain Definitions Relating to Cash Settlement 2000 ISDA Definitions 26 17.2
Certain Definitions Relating to Compounding 2000 ISDA Definitions 11 6.3
Certain Definitions Relating to Fixed Amounts 2000 ISDA Definitions 8 5.2
Certain Definitions Relating to Floating Amounts 2000 ISDA Definitions 9 6.2
Certain Definitions Relating to Price Source
Conversion 2000 ISDA Definitions 13 7.5
Certain Definitions Relating to Settlement of
Swaptions 2000 ISDA Definitions 23 13.1
Certain General Definitions Relating to Floating Rate
Options 2000 ISDA Definitions 13 7.3
Certain Published and Displayed Sources 2000 ISDA Definitions 13 7.2
Commencement Date 2000 ISDA Definitions 19 12.1(g)
Compounding 2000 ISDA Definitions 11 6.3
Compounding Date 2000 ISDA Definitions 11 6.3(b)
Compounding Period 2000 ISDA Definitions 11 6.3(a)
Compounding Period Amount 2000 ISDA Definitions 11 6.3(c)
Confirmation 2000 ISDA Definitions 1 1.2
Corrections to Published and Displayed Rates 2000 ISDA Definitions 13 7.6
Corrections to Published and Displayed Rates for
Settlement Rate 2000 ISDA Definitions 33 17.6
Currencies 2000 ISDA Definitions 2 1.7
Currency Amount 2000 ISDA Definitions 4 4.6
Day Count Fraction 2000 ISDA Definitions 7 4.16
Day Count Fraction 2000 ISDA Definitions 7 4.16
Delayed Payment 2000 ISDA Definitions 5 4.9(c)
Discount Rate 2000 ISDA Definitions 15 8.4(c)
Discount Rate Day Count Fraction 2000 ISDA Definitions 15 8.4(d)
Discounting 2000 ISDA Definitions 14 8.4
Earliest Exercise Time 2000 ISDA Definitions 18 12.1(d)
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Early Payment 2000 ISDA Definitions 5 4.9(d)
EC Treaty 2000 ISDA Definitions 2 1.12
Effective Date 2000 ISDA Definitions 3 3.2
Eurodollar Convention 2000 ISDA Definitions 6 4.11
European 2000 ISDA Definitions 17 11.2(c)
Exchange Amount 2000 ISDA Definitions 4 4.3
Exchange Date 2000 ISDA Definitions 4 3.6
Exercise Business Day 2000 ISDA Definitions 17 11.4
Exercise Business Day 2000 ISDA Definitions 17 11.4
Exercise Period 2000 ISDA Definitions 18 12.1(a)
Exercising Party 2000 ISDA Definitions 17 11.1(d)
Exercising Party Pays 2000 ISDA Definitions 28 17.2(j)(ii)
Expiration Date 2000 ISDA Definitions 19 12.1(h)
Expiration Time 2000 ISDA Definitions 19 12.1(f)
Fallback Exercise 2000 ISDA Definitions 21 12.8
Final Exchange Amount 2000 ISDA Definitions 4 4.3
Final Exchange Date 2000 ISDA Definitions 4 3.6
Financial Centers 2000 ISDA Definitions 2 1.5
Fixed Amount 2000 ISDA Definitions 4 4.4
Fixed Amount Payer 2000 ISDA Definitions 3 2.1
Fixed Rate 2000 ISDA Definitions 8 5.2(a)
Fixed Rate Day Count Fraction 2000 ISDA Definitions 8 5.2(b)
Fixed Rate Payer 2000 ISDA Definitions 3 2.1
Flat Compounding 2000 ISDA Definitions 9 6.1(c)
Flat Compounding Amount 2000 ISDA Definitions 12 6.3(g)
Floating Amount 2000 ISDA Definitions 4 4.5
Floating Amount Payer 2000 ISDA Definitions 3 2.2
Floating Rate 2000 ISDA Definitions 9 6.2(a)
Floating Rate Day Count Fraction 2000 ISDA Definitions 10 6.2(g)
Floating Rate Option 2000 ISDA Definitions 11 6.2(i)
Floating Rate Payer 2000 ISDA Definitions 3 2.2
Following 2000 ISDA Definitions 6 4.12(a)(i)
FRA Amount 2000 ISDA Definitions 15 8.4(b)
FRA Discounting 2000 ISDA Definitions 15 8.4(b)
FRN Convention 2000 ISDA Definitions 6 4.11
General Terms Relating to Exercise 2000 ISDA Definitions 18 12.1
IMM Settlement Dates 2000 ISDA Definitions 7 4.17
Initial Exchange Amount 2000 ISDA Definitions 4 4.1
Initial Exchange Date 2000 ISDA Definitions 3 3.4
Integral Multiple 2000 ISDA Definitions 20 12.3, 12.4
Interest Rate Swap 2000 ISDA Definitions 19 12.1(j)
Interim Exchange Amount 2000 ISDA Definitions 4 4.2
Interim Exchange Date 2000 ISDA Definitions 3 3.5
Interpolation 2000 ISDA Definitions 14 8.3
In-the-money 2000 ISDA Definitions 32 17.4
ISDA Master Agreement 2000 ISDA Definitions 28 17.2(i)
ISDA Source 2000 ISDA Definitions 27 17.2(f)(i)
ISDAFIX Page 2000 ISDA Definitions 29 17.2(n)
Latest Exercise Time 2000 ISDA Definitions 18 12.1(e)
Linear Interpolation 2000 ISDA Definitions 14 8.3
Mandatory Early Termination 2000 ISDA Definitions 25 16.1
Mandatory Early Termination Date 2000 ISDA Definitions 25 16.2
Maturity Date 2000 ISDA Definitions 4 3.6
Maximum Notional Amount 2000 ISDA Definitions 20 12.6
Minimum Notional Amount 2000 ISDA Definitions 20 12.5
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Modified 2000 ISDA Definitions 6 4.12(a)(ii)
Modified Following 2000 ISDA Definitions 6 4.12(a)(ii)
Multiple Exercise 2000 ISDA Definitions 20 12.4
Negative Interest Rate Method 2000 ISDA Definitions 12 6.4(b), 6.4(c)
Negative Interest Rates 2000 ISDA Definitions 12 6.4
New York Fed Business Day 2000 ISDA Definitions 2 1.9
No Adjustment 2000 ISDA Definitions 6 4.10
Non-exercising Party 2000 ISDA Definitions 17 11.1(e)
Notional Amount 2000 ISDA Definitions 4, 18 4.7, 11.5
Notional Amount for Optional Transactions 2000 ISDA Definitions 18 11.5
NYSE Business Day 2000 ISDA Definitions 2 1.10
Option Style 2000 ISDA Definitions 17 11.2
Option Transaction 2000 ISDA Definitions 16 10.1
Optional Early Termination 2000 ISDA Definitions 24 15.1
Optional Early Termination Date 2000 ISDA Definitions 24 15.2
Other Price Source 2000 ISDA Definitions 27 17.2(f)(ii)
Out-of-the-money 2000 ISDA Definitions 33 17.5
Par Yield Curve - Adjusted 2000 ISDA Definitions 31 17.3(c)
Par Yield Curve - Unadjusted 2000 ISDA Definitions 32 17.3(e)
Partial Exercise 2000 ISDA Definitions 19 12.3
Parties 2000 ISDA Definitions 16 11.1
Payment Date 2000 ISDA Definitions 5 4.9
Period End Date 2000 ISDA Definitions 5 4.10
Periodic Exchange Amount 2000 ISDA Definitions 4 4.2
Periodic Exchange Date 2000 ISDA Definitions 3 3.5
Physical 2000 ISDA Definitions 23 13.1(b)
Physical Settlement 2000 ISDA Definitions 23 13.1(b), 14.1
Preceding 2000 ISDA Definitions 6 4.12(a)(iii)
Premium 2000 ISDA Definitions 17 11.3(a)
Premium Payment Date 2000 ISDA Definitions 17 11.3(b)
Price Source Conversion 2000 ISDA Definitions 13 7.4
Procedure for Exercise 2000 ISDA Definitions 19 12.2
Quotation Rate 2000 ISDA Definitions 28 17.2(j)
Rate Cut-off Date 2000 ISDA Definitions 10 6.2(d)
Rate Option 2000 ISDA Definitions 11 6.2(j)
Rate Options 2000 ISDA Definitions 13 7.1
Reference Banks 2000 ISDA Definitions 27 17.2(f)(iii)
Relating Payments to Calculation Periods 2000 ISDA Definitions 15 9.1
Relevant Rate 2000 ISDA Definitions 10 6.2(c)
Relevant Swap Transaction 2000 ISDA Definitions 29 17.2(k)
Reset Date 2000 ISDA Definitions 9 6.2(b)
Rounding 2000 ISDA Definitions 13 8.1
Rounding of Currency Amounts 2000 ISDA Definitions 14 8.2
Seller 2000 ISDA Definitions 16 11.1(a)
Seller's Agent 2000 ISDA Definitions 17 11.1(c)
Settlement Rate 2000 ISDA Definitions 26 17.2(f)

Settlement Rate on Automatic or Fallback Exercise 2000 ISDA Definitions 21 12.9
Spread 2000 ISDA Definitions 10 6.2(f)
Swap Transaction 2000 ISDA Definitions 1 1.1
Swaption 2000 ISDA Definitions 16 10.2
TARGET Settlement Day 2000 ISDA Definitions 2 1.8
Term 2000 ISDA Definitions 3 3.1
Termination Date 2000 ISDA Definitions 3 3.3
Terms Relating to Premium 2000 ISDA Definitions 17 11.3
Threshold 2000 ISDA Definitions 19 12.1(i)
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Trade Date 2000 ISDA Definitions 4 3.7
U.S. Government Securities Business Day 2000 ISDA Definitions 2 1.11
Underlying Swap Transaction 2000 ISDA Definitions 23 13.1(c)
Unweighted Average 2000 ISDA Definitions 9 6.2(a)(iii)(C)
Valuation Business Day 2000 ISDA Definitions 29 17.2(m)
Weighted Average 2000 ISDA Definitions 9 6.2(a)(iii)(D)
Zero Coupon Yield - Adjusted 2000 ISDA Definitions 31 17.3(d)
Zero Interest Rate Method 2000 ISDA Definitions 12, 13 6.4(d), 6.4(e)

Diario Oficial de la Federación
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

Formadores de Mercado
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.3(c)(xiii)

MXN - TIIE - Banxico
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

MXN - TIIE - Reference Banks
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(ii)

TIIE
2000 ISDA Definitions
(Annex 08/14/02 Supp.) 7.1(l)(i)

1/1 2000 ISDA Definitions (Annex) 5 4.16(a)
$ 2000 ISDA Definitions (Annex) 4 1.7(ah)
¥ 2000 ISDA Definitions (Annex) 3 1.7(o)
₤ 2000 ISDA Definitions (Annex) 4 1.7(ac)
€ 2000 ISDA Definitions (Annex) 3 1.7(i)
30/360 (360/360 or Bond Basis) 2000 ISDA Definitions (Annex) 5 4.16(e)
30E/360 (Eurobond Basis) 2000 ISDA Definitions (Annex) 5 4.16(f)
360/360 2000 ISDA Definitions (Annex) 5 4.16(e)
A$ 2000 ISDA Definitions (Annex) 2 1.7(b)
A/360 2000 ISDA Definitions (Annex) 5 4.16(d)
A/365 2000 ISDA Definitions (Annex) 5 4.16(b)
A/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
A/365F 2000 ISDA Definitions (Annex) 5 4.16(c)
Act/360 2000 ISDA Definitions (Annex) 5 4.16(d)
Act/365 2000 ISDA Definitions (Annex) 5 4.16(b)
Act/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
Act/Act 2000 ISDA Definitions (Annex) 5 4.16(b)
Actual/360 2000 ISDA Definitions (Annex) 5 4.16(d)
Actual/365 2000 ISDA Definitions (Annex) 5 4.16(b)
Actual/365 (Fixed) 2000 ISDA Definitions (Annex) 5 4.16(c)
Actual/Actual 2000 ISDA Definitions (Annex) 5 4.16(b)
Argentine Peso 2000 ISDA Definitions (Annex) 2 1.7(a)
ARS 2000 ISDA Definitions (Annex) 2 1.7(a)
AUD 2000 ISDA Definitions (Annex) 2 1.7(b)
AUD - BBR - BBSW 2000 ISDA Definitions (Annex) 8 7.1(a)(ii)
AUD - BBR - BBSY (BID) 2000 ISDA Definitions (Annex) 8 7.1(a)(iii)
AUD - BBR - ISDC 2000 ISDA Definitions (Annex) 8 7.1(a)(i)
AUD - LIBOR - BBA 2000 ISDA Definitions (Annex) 9 7.1(a)(iv)
AUD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 9 7.1(a)(v)
Australian Dollar 2000 ISDA Definitions (Annex) 2 1.7(b)
Bank of Canada's Website 2000 ISDA Definitions (Annex) 44 7.2(a)
Bloomberg Screen 2000 ISDA Definitions (Annex) 44 7.2(b)
Bond Basis 2000 ISDA Definitions (Annex) 5 4.16(e)
Bond Equivalent Yield 2000 ISDA Definitions (Annex) 47 7.3(g)
Brazilian Reais 2000 ISDA Definitions (Annex) 2 1.7(c)
Brazilian Real 2000 ISDA Definitions (Annex) 2 1.7(c)
BRL 2000 ISDA Definitions (Annex) 2 1.7(c)
BUBOR Regulation 2000 ISDA Definitions (Annex) 47 7.3(e)
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C$ 2000 ISDA Definitions (Annex) 2 1.7(d)
CAD 2000 ISDA Definitions (Annex) 2 1.7(d)
CAD - BA - CDOR 2000 ISDA Definitions (Annex) 9 7.1(b)(ii)
CAD - BA - ISDD 2000 ISDA Definitions (Annex) 9 7.1(b)(i)
CAD - BA - Reference Banks 2000 ISDA Definitions (Annex) 9 7.1(b)(iv)
CAD - BA - Telerate 2000 ISDA Definitions (Annex) 9 7.1(b)(iii)
CAD - LIBOR - BBA 2000 ISDA Definitions (Annex) 10 7.1(b)(viii)
CAD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 10 7.1(b)(ix)
CAD - REPO - CORRA 2000 ISDA Definitions (Annex) 11 7.1(b)(x)
CAD - TBILL - ISDD 2000 ISDA Definitions (Annex) 10 7.1(b)(v)
CAD - TBILL - Reference Banks 2000 ISDA Definitions (Annex) 10 7.1(b)(vii)
CAD - TBILL - Telerate 2000 ISDA Definitions (Annex) 10 7.1(b)(vi)
Canadian Dollar 2000 ISDA Definitions (Annex) 2 1.7(d)
Certain Business Days 2000 ISDA Definitions (Annex) 2 1.6
Certain Cash Settlement Valuation Dates 2000 ISDA Definitions (Annex) 51 17.2(d)
Certain Definitions Relating to Price Source
Conversion 2000 ISDA Definitions (Annex) 48 7.5
Certain General Definitions Relating to Floating Rate
Options 2000 ISDA Definitions (Annex) 44 7.3
Certain Published and Displayed Sources 2000 ISDA Definitions (Annex) 44 7.2
CHF 2000 ISDA Definitions (Annex) 4 1.7(ae)
CHF - Annual Swap Rate 2000 ISDA Definitions (Annex) 34 7.1(u)(v)
CHF - Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 35 7.1(u)(vi)
CHF - LIBOR - BBA 2000 ISDA Definitions (Annex) 33 7.1(u)(ii)
CHF - LIBOR - ISDA 2000 ISDA Definitions (Annex) 33 7.1(u)(i)
CHF - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 33 7.1(u)(iii)
CHF - TOIS - OIS - COMPOUND 2000 ISDA Definitions (Annex) 34 7.1(u)(iv)
Chilean Peso 2000 ISDA Definitions (Annex) 3 1.7(e)
CLP 2000 ISDA Definitions (Annex) 3 1.7(e)
Corrections to Published and Displayed Rates 2000 ISDA Definitions (Annex) 48 7.6
Currencies 2000 ISDA Definitions (Annex) 2 1.7
Czech Koruna 2000 ISDA Definitions (Annex) 3 1.7(f)
CZK 2000 ISDA Definitions (Annex) 3 1.7(f)
CZK - PRIBOR - PRBO 2000 ISDA Definitions (Annex) 11 7.1(c)(i)
CZK - PRIBOR - Reference Banks 2000 ISDA Definitions (Annex) 11 7.1(c)(ii)
Danish Krone 2000 ISDA Definitions (Annex) 3 1.7(g)
Day Count Fraction 2000 ISDA Definitions (Annex) 5 4.16
Definition of Specific Terms for Certain Euro Floating
Rate Options 2000 ISDA Definitions (Annex) 53 Exhibit I
Designated Maturity 2000 ISDA Definitions (Annex) 45 7.3(b)
DKK 2000 ISDA Definitions (Annex) 3 1.7(g)
DKK - CIBOR - DKNA13 2000 ISDA Definitions (Annex) 11 7.1(d)(i)
DKK - CIBOR - Reference Banks 2000 ISDA Definitions (Annex) 12 7.1(d)(iv)
DKK - CIBOR2 - DKNA13 2000 ISDA Definitions (Annex) 11 7.1(d)(ii)
DKK - CITA - DKNA14 - COMPOUND 2000 ISDA Definitions (Annex) 12 7.1(d)(iii)
DKr 2000 ISDA Definitions (Annex) 3 1.7(g)
Dollar 2000 ISDA Definitions (Annex) 4 1.7(ah)
EEK 2000 ISDA Definitions (Annex) 3 1.7(h)
Estonian Kroon 2000 ISDA Definitions (Annex) 3 1.7(h)
EUR 2000 ISDA Definitions (Annex) 3 1.7(i)
EUR - Annual Swap Rate - 10:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xv)
EUR - Annual Swap Rate - 11:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xvi)
EUR - Annual Swap Rate - 3 Month 2000 ISDA Definitions (Annex) 17 7.1(e)(xvii)
EUR - Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 18 7.1(e)(xxii)
EUR - EONIA - AVERAGE 2000 ISDA Definitions (Annex) 15 7.1(e)(x)
EUR - EONIA - OIS - COMPOUND 2000 ISDA Definitions (Annex) 13 7.1(e)(vi)
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EUR - EURIBOR - Act/365 2000 ISDA Definitions (Annex) 12 7.1(e)(ii)
EUR - EURIBOR - Reference Banks 2000 ISDA Definitions (Annex) 12 7.1(e)(iii)
EUR - EURIBOR - Telerate 2000 ISDA Definitions (Annex) 12 7.1(e)(i)
EUR - EURONIA - OIS - COMPOUND 2000 ISDA Definitions (Annex) 14 7.1(e)(vii)
EUR - ISDA - EURIBOR Swap Rate - 11:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xviii)
EUR - ISDA - EURIBOR Swap Rate - 12:00 2000 ISDA Definitions (Annex) 17 7.1(e)(xix)
EUR - ISDA - LIBOR Swap Rate - 10:00 2000 ISDA Definitions (Annex) 18 7.1(e)(xx)
EUR - ISDA - LIBOR Swap Rate - 11:00 2000 ISDA Definitions (Annex) 18 7.1(e)(xxi)
EUR - LIBOR - BBA 2000 ISDA Definitions (Annex) 13 7.1(e)(iv)
EUR - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 13 7.1(e)(v)
EUR - TAM - CDC 2000 ISDA Definitions (Annex) 14 7.1(e)(viii)
EUR - TEC10 - CNO 2000 ISDA Definitions (Annex) 16 7.1(e)(xi)
EUR - TEC10 - Reference Banks 2000 ISDA Definitions (Annex) 16 7.1(e)(xii)
EUR - TEC5 - CNO 2000 ISDA Definitions (Annex) 16 7.1(e)(xiii)
EUR - TEC5 - Reference Banks 2000 ISDA Definitions (Annex) 16 7.1(e)(xiv)
EUR - TMM - CDC - COMPOUND 2000 ISDA Definitions (Annex) 15 7.1(e)(ix)
euro 2000 ISDA Definitions (Annex) 3 1.7(i)
Euro 2000 ISDA Definitions (Annex) 3 1.7(i)
Eurobond Basis 2000 ISDA Definitions (Annex) 5 4.16(f)
Euro-zone 2000 ISDA Definitions (Annex) 47 7.3(d)
FHLBSF 2000 ISDA Definitions (Annex) 44 7.2(c)
Financial Centers 2000 ISDA Definitions (Annex) 1 1.5
Floating Amounts 2000 ISDA Definitions (Annex) 6 6.2(e), 6.2(h)
GBP 2000 ISDA Definitions (Annex) 4 1.7(ac)
GBP - LIBOR - BBA 2000 ISDA Definitions (Annex) 31 7.1(s)(ii)
GBP - LIBOR - ISDA 2000 ISDA Definitions (Annex) 31 7.1(s)(i)
GBP - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 31 7.1(s)(iii)
GBP - Semi-Annual Swap Rate 2000 ISDA Definitions (Annex) 31 7.1(s)(iv)

GBP - Semi-Annual Swap Rate - Reference Banks 2000 ISDA Definitions (Annex) 32 7.1(s)(v)
GBP - WMBA - SONIA - COMPOUND 2000 ISDA Definitions (Annex) 32 7.1(s)(vi)
GRD 2000 ISDA Definitions (Annex) 3 1.7(j)
GRD - ATHIBOR - ATHIBOR 2000 ISDA Definitions (Annex) 19 7.1(f)(i)
GRD - ATHIBOR - Reference Banks 2000 ISDA Definitions (Annex) 19 7.1(f)(iii)
GRD - ATHIBOR - Reuters 2000 ISDA Definitions (Annex) 19 7.1(f)(iv)
GRD - ATHIBOR - Telerate 2000 ISDA Definitions (Annex) 19 7.1(f)(ii)
GRD - ATHIMID - Reference Banks 2000 ISDA Definitions (Annex) 20 7.1(f)(v)
Greek Drachma 2000 ISDA Definitions (Annex) 3 1.7(j)
H.15 Daily Update 2000 ISDA Definitions (Annex) 44 7.2(e)
H.15(519) 2000 ISDA Definitions (Annex) 44 7.2(d)
HK$ 2000 ISDA Definitions (Annex) 3 1.7(k)
HKD 2000 ISDA Definitions (Annex) 3 1.7(k)
HKD - HIBOR - HIBOR 2000 ISDA Definitions (Annex) 20 7.1(g)(ii)
HKD - HIBOR - HKAB 2000 ISDA Definitions (Annex) 20 7.1(g)(iii)
HKD - HIBOR - ISDC 2000 ISDA Definitions (Annex) 20 7.1(g)(i)
HKD - HIBOR - Reference Banks 2000 ISDA Definitions (Annex) 21 7.1(g)(iv)
Hong Kong Dollar 2000 ISDA Definitions (Annex) 3 1.7(k)
HUF 2000 ISDA Definitions (Annex) 3 1.7(l)
HUF - BUBOR - Reference Banks 2000 ISDA Definitions (Annex) 21 7.1(h)(ii)
HUF - BUBOR - Reuters 2000 ISDA Definitions (Annex) 21 7.1(h)(i)
Hungarian Forint 2000 ISDA Definitions (Annex) 3 1.7(l)
IDR 2000 ISDA Definitions (Annex) 3 1.7(m)
IDR - SOR - Reference Banks 2000 ISDA Definitions (Annex) 22 7.1(i)(ii)
IDR - SOR - Telerate 2000 ISDA Definitions (Annex) 21 7.1(i)(i)
ILS 2000 ISDA Definitions (Annex) 3 1.7(n)
Indonesian Rupiah 2000 ISDA Definitions (Annex) 3 1.7(m)
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Israeli Shekel 2000 ISDA Definitions (Annex) 3 1.7(n)
Japanese Yen 2000 ISDA Definitions (Annex) 23 7.1(j)
JPY 2000 ISDA Definitions (Annex) 3 1.7(o)
JPY - ISDA - Swap Rate - 10:00 2000 ISDA Definitions (Annex) 24 7.1(j)(x)
JPY - ISDA - Swap Rate - 15:00 2000 ISDA Definitions (Annex) 24 7.1(j)(xii)
JPY - LIBOR - BBA 2000 ISDA Definitions (Annex) 23 7.1(j)(ii)
JPY - LIBOR - ISDA 2000 ISDA Definitions (Annex) 23 7.1(j)(i)
JPY - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 23 7.1(j)(iii)
JPY - TIBOR - TIBM - Reference Banks 2000 ISDA Definitions (Annex) 24 7.1(j)(viii)
JPY - TIBOR - TIBM (10 Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(iv)
JPY - TIBOR - TIBM (5 Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(v)
JPY - TIBOR - TIBM (All Banks) 2000 ISDA Definitions (Annex) 23 7.1(j)(vi)
JPY - TIBOR - ZTIBOR 2000 ISDA Definitions (Annex) 24 7.1(j)(vii)
JPY - TSR - Reference Banks 2000 ISDA Definitions (Annex) 25 7.1(j)(xiii)
JPY - TSR - Telerate - 10:00 2000 ISDA Definitions (Annex) 24 7.1(j)(ix)
JPY - TSR - Telerate - 15:00 2000 ISDA Definitions (Annex) 24 7.1(j)(xi)
Korean Won 2000 ISDA Definitions (Annex) 3 1.7(p)
KRW 2000 ISDA Definitions (Annex) 3 1.7(p)
LBP 2000 ISDA Definitions (Annex) 3 1.7(q)
Lebanese Pound 2000 ISDA Definitions (Annex) 3 1.7(q)
Malaysian Ringgit 2000 ISDA Definitions (Annex) 3 1.7(r)
Mexican Peso 2000 ISDA Definitions (Annex) 3 1.7(s)
Money Market Yield 2000 ISDA Definitions (Annex) 48 7.3(h)
MXN 2000 ISDA Definitions (Annex) 3 1.7(s)
MXP 2000 ISDA Definitions (Annex) 3 1.7(s)
MYR 2000 ISDA Definitions (Annex) 3 1.7(r)
MYR - KLIBOR - BNM 2000 ISDA Definitions (Annex) 25 7.1(k)(i)
MYR - KLIBOR - Reference Banks 2000 ISDA Definitions (Annex) 25 7.1(k)(ii)
New Zealand Dollar 2000 ISDA Definitions (Annex) 3 1.7(t)
NKr 2000 ISDA Definitions (Annex) 4 1.7(u)
NOK 2000 ISDA Definitions (Annex) 4 1.7(u)
NOK - NIBOR - NIBR 2000 ISDA Definitions (Annex) 26 7.1(m)(i)
NOK - NIBOR - Reference Banks 2000 ISDA Definitions (Annex) 26 7.1(m)(ii)
Norwegian Krone 2000 ISDA Definitions (Annex) 4 1.7(u)
NZ$ 2000 ISDA Definitions (Annex) 3 1.7(t)
NZD 2000 ISDA Definitions (Annex) 3 1.7(t)
NZD - BBR - FRA 2000 ISDA Definitions (Annex) 26 7.1(l)(ii)
NZD - BBR - ISDC 2000 ISDA Definitions (Annex) 25 7.1(l)(i)
NZD - BBR - Reference Banks 2000 ISDA Definitions (Annex) 26 7.1(l)(iv)
NZD - BBR - Telerate 2000 ISDA Definitions (Annex) 26 7.1(l)(iii)
Philippine Peso 2000 ISDA Definitions (Annex) 4 7.1(v)
PHP 2000 ISDA Definitions (Annex) 4 7.1(v)
PLN 2000 ISDA Definitions (Annex) 4 1.7(w)
PLZ 2000 ISDA Definitions (Annex) 4 1.7(w)
PLZ - WIBOR - Reference Banks 2000 ISDA Definitions (Annex) 27 7.1(n)(ii)
PLZ - WIBOR - WIBO 2000 ISDA Definitions (Annex) 27 7.1(n)(i)
Polish Zloty 2000 ISDA Definitions (Annex) 4 1.7(w)
Price Source Conversion 2000 ISDA Definitions (Annex) 48 7.4
R 2000 ISDA Definitions (Annex) 4 1.7(ab)
Rand 2000 ISDA Definitions (Annex) 4 1.7(ab)
Rate Options 2000 ISDA Definitions (Annex) 8 7.1
Reference Banks 2000 ISDA Definitions (Annex) 45 7.3(c)
Reference Dealers 2000 ISDA Definitions (Annex) 47 7.3(f)
Representative Amount 2000 ISDA Definitions (Annex) 44 7.3(a)
Reuters Screen 2000 ISDA Definitions (Annex) 44 7.2(f)
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Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
Rounding of Currency Amounts 2000 ISDA Definitions (Annex) 50 8.2
RUB 2000 ISDA Definitions (Annex) 4 1.7(x)
RUR 2000 ISDA Definitions (Annex) 4 1.7(x)
Russian Rouble 2000 ISDA Definitions (Annex) 4 1.7(x)
Russian Ruble 2000 ISDA Definitions (Annex) 4 1.7(x)
S$ 2000 ISDA Definitions (Annex) 4 1.7(z)
SAFEX 2000 ISDA Definitions (Annex) 44 7.2(g)
SAR 2000 ISDA Definitions (Annex) 4 1.7(y)
SAR - SRIOR - Reference Banks 2000 ISDA Definitions (Annex) 27 7.1(o)(ii)
SAR - SRIOR - SUAA 2000 ISDA Definitions (Annex) 27 7.1(o)(i)
Saudi Arabian Rial 2000 ISDA Definitions (Annex) 4 1.7(y)
Saudi Arabian Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
Saudi Riyal 2000 ISDA Definitions (Annex) 4 1.7(y)
SEK 2000 ISDA Definitions (Annex) 4 1.7(ad)
SEK - STIBOR - Reference Banks 2000 ISDA Definitions (Annex) 33 7.1(t)(ii)
SEK - STIBOR - SIDE 2000 ISDA Definitions (Annex) 33 7.1(t)(i)
Sfr 2000 ISDA Definitions (Annex) 4 1.7(ae)
SGD 2000 ISDA Definitions (Annex) 4 1.7(z)
SGD - SIBOR - Reference Banks 2000 ISDA Definitions (Annex) 28 7.1(p)(ii)
SGD - SIBOR - Telerate 2000 ISDA Definitions (Annex) 28 7.1(p)(i)
SGD - SOR - Reference Banks 2000 ISDA Definitions (Annex) 28 7.1(p)(iv)
SGD - SOR - Telerate 2000 ISDA Definitions (Annex) 28 7.1(p)(iii)
Singapore Dollar 2000 ISDA Definitions (Annex) 4 1.7(z)
SKK 2000 ISDA Definitions (Annex) 4 1.7(aa)
SKK - BRIBOR - Bloomberg 2000 ISDA Definitions (Annex) 29 7.1(q)(ii)
SKK - BRIBOR - BRBO 2000 ISDA Definitions (Annex) 29 7.1(q)(i)
SKK - BRIBOR - Reference Banks 2000 ISDA Definitions (Annex) 29 7.1(q)(iii)
SKr 2000 ISDA Definitions (Annex) 4 1.7(ad)
Slovak Korana 2000 ISDA Definitions (Annex) 4 1.7(aa)
South African Rand 2000 ISDA Definitions (Annex) 4 1.7(ab)
Sterling 2000 ISDA Definitions (Annex) 4 1.7(ac)
STG 2000 ISDA Definitions (Annex) 4 1.7(ac)
Successor Price Source 2000 ISDA Definitions (Annex) 48 7.5(a)
Successor Price Source Effective Date 2000 ISDA Definitions (Annex) 48 7.5(b)
Swedish Krona 2000 ISDA Definitions (Annex) 4 1.7(ad)
SWF 2000 ISDA Definitions (Annex) 4 1.7(ae)
Swiss Franc 2000 ISDA Definitions (Annex) 4 1.7(ae)
Telerate 2000 ISDA Definitions (Annex) 44 7.2(h)
Thai Bhat 2000 ISDA Definitions (Annex) 4 1.7(af)
THB 2000 ISDA Definitions (Annex) 4 1.7(af)
THB - SOR - Reference Banks 2000 ISDA Definitions (Annex) 35 7.1(v)(ii)
THB - SOR - Telerate 2000 ISDA Definitions (Annex) 35 7.1(v)(i)
TRL 2000 ISDA Definitions (Annex) 4 1.7(ag)
Turkish Lira 2000 ISDA Definitions (Annex) 4 1.7(ag)
U.S. Dollar 2000 ISDA Definitions (Annex) 4 1.7(ah)
U.S.$ 2000 ISDA Definitions (Annex) 4 1.7(ah)
USD 2000 ISDA Definitions (Annex) 4 1.7(ah)
USD - BA - H.15 2000 ISDA Definitions (Annex) 36 7.1(w)(i)
USD - BA - Reference Dealers 2000 ISDA Definitions (Annex) 36 7.1(w)(ii)
USD - CD - H.15 2000 ISDA Definitions (Annex) 36 7.1(w)(iii)
USD - CD - Reference Dealers 2000 ISDA Definitions (Annex) 37 7.1(w)(iv)
USD - CMS - Reference Banks 2000 ISDA Definitions (Annex) 37 7.1(w)(vii)
USD - CMS - Telerate 2000 ISDA Definitions (Annex) 37 7.1(w)(v)
USD - CMT - T7051 2000 ISDA Definitions (Annex) 37 7.1(w)(viii)
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USD - CMT - T7052 2000 ISDA Definitions (Annex) 38 7.1(w)(ix)
USD - COF11 - FHLBSF 2000 ISDA Definitions (Annex) 39 7.1(w)(xi)
USD - COF11 - Telerate 2000 ISDA Definitions (Annex) 39 7.1(w)(x)
USD - CP - H.15 2000 ISDA Definitions (Annex) 39 7.1(w)(xii)
USD - CP - Reference Dealers 2000 ISDA Definitions (Annex) 40 7.1(w)(xiii)
USD - Federal Funds - H.15 2000 ISDA Definitions (Annex) 40 7.1(w)(xiv)
USD - Federal Funds - Reference Dealers 2000 ISDA Definitions (Annex) 40 7.1(w)(xv)
USD - FFCB - DISCO 2000 ISDA Definitions (Annex) 40 7.1(w)(xvi)
USD - ISDA - Swap Rate 2000 ISDA Definitions (Annex) 37 7.1(w)(vi)
USD - LIBOR - BBA 2000 ISDA Definitions (Annex) 40 7.1(w)(xvii)
USD - LIBOR - ISDA 2000 ISDA Definitions (Annex) 41 7.1(w)(xviii)
USD - LIBOR - LIBO 2000 ISDA Definitions (Annex) 41 7.1(w)(xix)
USD - LIBOR - Reference Banks 2000 ISDA Definitions (Annex) 41 7.1(w)(xx)
USD - Prime - H.15 2000 ISDA Definitions (Annex) 41 7.1(w)(xxi)
USD - Prime - Reference Banks 2000 ISDA Definitions (Annex) 41 7.1(w)(xxii)
USD - SIBOR - Reference Banks 2000 ISDA Definitions (Annex) 42 7.1(w)(xxiv)
USD - SIBOR - SIBO 2000 ISDA Definitions (Annex) 42 7.1(w)(xxiii)
USD - TBILL - H.15 2000 ISDA Definitions (Annex) 42 7.1(w)(xxv)
USD - TBILL - Secondary Market 2000 ISDA Definitions (Annex) 43 7.1(w)(xxvi)
USD - TIBOR - ISDC 2000 ISDA Definitions (Annex) 43 7.1(w)(xxvii)
USD - TIBOR - Reference Banks 2000 ISDA Definitions (Annex) 43 7.1(w)(xxviii)
USD - Treasury Rate - T19901 2000 ISDA Definitions (Annex) 43 7.1(w)(xxx)
USD - Treasury Rate - T500 2000 ISDA Definitions (Annex) 43 7.1(w)(xxix)
Yen 2000 ISDA Definitions (Annex) 3 1.7(o)
ZAR 2000 ISDA Definitions (Annex) 4 1.7(ab)
ZAR - DEPOSIT - Reference Banks 2000 ISDA Definitions (Annex) 31 7.1(r)(vi)
ZAR - DEPOSIT - SAFEX 2000 ISDA Definitions (Annex) 31 7.1(r)(v)
ZAR - JIBAR - Reference Banks 2000 ISDA Definitions (Annex) 30 7.1(r)(ii)
ZAR - JIBAR - SAFEX 2000 ISDA Definitions (Annex) 30 7.1(r)(i)
ZAR - PRIME - AVERAGE 2000 ISDA Definitions (Annex) 30 7.1(r)(iii)
ZAR - PRIME - AVERAGE - Reference Banks 2000 ISDA Definitions (Annex) 30 7.1(r)(iv)
ATS 2000 ISDA Definitions (NCU Supp.) 2 1.3(a)
Austrian Schilling 2000 ISDA Definitions (NCU Supp.) 2 1.3(a)
BEF 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)
Belgian Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)
Bfr 2000 ISDA Definitions (NCU Supp.) 2 1.3(b)
Business Day 2000 ISDA Definitions (NCU Supp.) 1 1.2
DEM 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
Deutsche Mark 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
DFl 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)
DM 2000 ISDA Definitions (NCU Supp.) 2 1.3(c)
Dutch Guilder 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)
ECU 2000 ISDA Definitions (NCU Supp.) 2 1.4
ESP 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
Ffr 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FIM 2000 ISDA Definitions (NCU Supp.) 2 1.3(e)
Finnish Markka 2000 ISDA Definitions (NCU Supp.) 2 1.3(e)
French Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FRF 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
FRF 2000 ISDA Definitions (NCU Supp.) 2 1.3(f)
IEP 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
IR£ 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
Irish Pound 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
Irish Punt 2000 ISDA Definitions (NCU Supp.) 2 1.3(g)
Italian Lira 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
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ITL 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
Lfr 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)
Lira 2000 ISDA Definitions (NCU Supp.) 2 1.3(h)
LUF 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)
Luxembourg Franc 2000 ISDA Definitions (NCU Supp.) 2 1.3(i)
National Currency Unit Conversion Rates 2000 ISDA Definitions (NCU Supp.) 2 1.5
National Currency Unit(s) 2000 ISDA Definitions (NCU Supp.) 1, 2 1.1, 1.3
NLG 2000 ISDA Definitions (NCU Supp.) 2 1.3(d)
Portuguese Escudo 2000 ISDA Definitions (NCU Supp.) 2 1.3(j)
Pta 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
PTE 2000 ISDA Definitions (NCU Supp.) 2 1.3(j)
Rounding of National Currency Unit Amounts 2000 ISDA Definitions (NCU Supp.) 3 2
Spanish Peseta 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
SPp 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
SPP 2000 ISDA Definitions (NCU Supp.) 2 1.3(k)
Additional Margin Amounts 2001 ISDA Margin Provisions 22 5.1
Agreement 2001 ISDA Margin Provisions 22 5.2
Base Currency 2001 ISDA Margin Provisions 22 5.3
Call Recipient 2001 ISDA Margin Provisions 22 5.4
Calling Party 2001 ISDA Margin Provisions 22 5.5
Cash 2001 ISDA Margin Provisions 22 5.6
Confirmation 2001 ISDA Margin Provisions 22 5.7
Custodian 2001 ISDA Margin Provisions 22 5.8
Default Rate 2001 ISDA Margin Provisions 22 5.9
Delivery Amount 2001 ISDA Margin Provisions 22 5.10
Dispute Termination Event 2001 ISDA Margin Provisions 23 5.11
Disputing Party 2001 ISDA Margin Provisions 23 5.12
Distributions 2001 ISDA Margin Provisions 23 5.13
Distributions Date 2001 ISDA Margin Provisions 23 5.14
Eligible Margin 2001 ISDA Margin Provisions 23 5.15
Equivalent Distributions 2001 ISDA Margin Provisions 24 5.17
Equivalent Margin 2001 ISDA Margin Provisions 23 5.16
Event of Default 2001 ISDA Margin Provisions 24 5.18
Expenses Section 2001 ISDA Margin Provisions 24 5.19
Exposure 2001 ISDA Margin Provisions 24 5.20
Initiate 2001 ISDA Margin Provisions 24 5.21
Interest Amount 2001 ISDA Margin Provisions 24 5.22
Interest Period 2001 ISDA Margin Provisions 25 5.23
Interest Rate 2001 ISDA Margin Provisions 25 5.24
ISDA Master Agreement 2001 ISDA Margin Provisions 25 5.25
Japanese Margin 2001 ISDA Margin Provisions 21 4.1(e)(ii)
Japanese Margin Received 2001 ISDA Margin Provisions 21 4.1(e)(iii)
Jurisdiction Section 2001 ISDA Margin Provisions 25 5.26
Lock-up Margin 2001 ISDA Margin Provisions 25 5.27
Margin Business Day 2001 ISDA Margin Provisions 25 5.28
Margin Received 2001 ISDA Margin Provisions 26 5.29
Margin Required 2001 ISDA Margin Provisions 26 5.30
Minimum Transfer Amount 2001 ISDA Margin Provisions 26 5.31
New York Uniform Commercial Code 2001 ISDA Margin Provisions 26 5.32
Notice 2001 ISDA Margin Provisions 26 5.33
Notices Section 2001 ISDA Margin Provisions 26 5.34
Notification Time 2001 ISDA Margin Provisions 26 5.35
Obligations 2001 ISDA Margin Provisions 26 5.36
Portfolio Information 2001 ISDA Margin Provisions 27 5.37
Return Amount 2001 ISDA Margin Provisions 27 5.38

224



International Swaps and Derivatives Association, Inc.

Second Day 2001 ISDA Margin Provisions 5 1.6(b)(iii)
Settlement Date 2001 ISDA Margin Provisions 27 5.39
Specified Condition 2001 ISDA Margin Provisions 27 5.40
Substitute Margin 2001 ISDA Margin Provisions 28 5.41
Substitution Notice 2001 ISDA Margin Provisions 28 5.42
Third Day 2001 ISDA Margin Provisions 5 1.6(b)(v)(B)
Threshold 2001 ISDA Margin Provisions 28 5.43
Transaction 2001 ISDA Margin Provisions 28 5.44
Transfer 2001 ISDA Margin Provisions 28 5.45
Undisputed Amount 2001 ISDA Margin Provisions 28 5.46
Valuation Data 2001 ISDA Margin Provisions 28 5.47
Valuation Date 2001 ISDA Margin Provisions 28 5.48
Valuation Percentage 2001 ISDA Margin Provisions 29 5.49
Valuation Time 2001 ISDA Margin Provisions 29 5.50
Value 2001 ISDA Margin Provisions 29 5.51
Additional Acknowledgments 2002 ISDA Equity Deriv. Def. 53 13.4
Additional Disruption Event 2002 ISDA Equity Deriv. Def. 48 12(a)(i)
Additional Disruption Events 2002 ISDA Equity Deriv. Def. 47 12.9
Adjustment Value 2002 ISDA Equity Deriv. Def. 45 12.7(b)(i)(B)

Adjustments to Certain Share Transactions and Share
Basket Transactions in European Currencies 2002 ISDA Equity Deriv. Def. 36 11.3
Adjustments to Indices 2002 ISDA Equity Deriv. Def. 33 11.1
Adjustments to Share Transactions and Share Basket
Transactions 2002 ISDA Equity Deriv. Def. 34 11.2
Affected Shares 2002 ISDA Equity Deriv. Def. 39 12.1(n)
Agreed Model 2002 ISDA Equity Deriv. Def. 44 12.7(b)(i)(A)
Agreements and Acknowledgments Regarding
Hedging Activities 2002 ISDA Equity Deriv. Def. 52 13.2
All Exchanges 2002 ISDA Equity Deriv. Def. 4 1.26
Alternative Obligation 2002 ISDA Equity Deriv. Def. 39 12.2(a)
American Option 2002 ISDA Equity Deriv. Def. 9 2.2(a)
Announcement Date 2002 ISDA Equity Deriv. Def. 38 12.1(l)
Automatic Exercise 2002 ISDA Equity Deriv. Def. 12 3.4
Averaging 2002 ISDA Equity Deriv. Def. 18 6.7
Averaging Date 2002 ISDA Equity Deriv. Def. 19 6.7(a)
Averaging Date Disruption 2002 ISDA Equity Deriv. Def. 19 6.7(c)
Basket 2002 ISDA Equity Deriv. Def. 2 1.15
Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 2 1.1
Basket Option Transaction 2002 ISDA Equity Deriv. Def. 2 1.9
Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 2 1.11
Bermuda Option 2002 ISDA Equity Deriv. Def. 9 2.2(b)
Buyer 2002 ISDA Equity Deriv. Def. 2 1.18
Calculation Agent 2002 ISDA Equity Deriv. Def. 5 1.40

Calculation Agent Adjustment 2002 ISDA Equity Deriv. Def. 33, 34, 39, 40

11.1(b)(A),
11.2(c),12.2(d),

12.3(c)
Calculation Agent Determination 2002 ISDA Equity Deriv. Def. 46 12.7(b)(i)(B)(2)(ii)
Call 2002 ISDA Equity Deriv. Def. 9 2.3(a)
Cancellation Amount 2002 ISDA Equity Deriv. Def. 46 12.8

Cancellation and Payment 2002 ISDA Equity Deriv. Def. 33, 39, 40, 43
11.1(b)(C), 12.2(b),
12.3(a), 12.6(c)(ii)

Cash Settlement 2002 ISDA Equity Deriv. Def. 9, 10, 12, 23
2.3(a)(i), 2.3(b)(i),

3.4(a), 8.1, 8.4
Cash Settlement of Equity Swap Transactions 2002 ISDA Equity Deriv. Def. 25 8.6
Cash Settlement of Forward Transactions 2002 ISDA Equity Deriv. Def. 23 8.4
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Cash Settlement of Option Transactions 2002 ISDA Equity Deriv. Def. 23 8.1
Cash Settlement Payment Date 2002 ISDA Equity Deriv. Def. 25 8.8
Cash-settled 2002 ISDA Equity Deriv. Def. 5 1.38
Certain Definitions and Provisions Relating to Option
Transactions 2002 ISDA Equity Deriv. Def. 8 2.1

Certain Definitions Relating to Forward Transactions 2002 ISDA Equity Deriv. Def. 13 4.1
Change in Law 2002 ISDA Equity Deriv. Def. 48 12.9(a)(ii)
Clearance System 2002 ISDA Equity Deriv. Def. 4 1.27
Clearance System Business Day 2002 ISDA Equity Deriv. Def. 5 1.36
Closing Date 2002 ISDA Equity Deriv. Def. 44 12.7(b)
Combined Consideration 2002 ISDA Equity Deriv. Def. 38 12.1(k)
Commencement Date 2002 ISDA Equity Deriv. Def. 8 2.1(a)
Component Adjustment 2002 ISDA Equity Deriv. Def. 40, 41 12.2(g), 12.3(f)
Composition of Combined Consideration 2002 ISDA Equity Deriv. Def. 42 12.5
Confirmation 2002 ISDA Equity Deriv. Def. 2 1.12
Consequences of Disrupted Days 2002 ISDA Equity Deriv. Def. 17 6.6
Consequences of Merger Events 2002 ISDA Equity Deriv. Def. 39 12.2
Consequences of Tender Offers 2002 ISDA Equity Deriv. Def. 40 12.3
Correction of Share Prices and Index Levels 2002 ISDA Equity Deriv. Def. 36 11.4
Currency Business Day 2002 ISDA Equity Deriv. Def. 4 1.32
Default Settlement Method 2002 ISDA Equity Deriv. Def. 22 7.1
Delisting 2002 ISDA Equity Deriv. Def. 43 12.6(a)(iii)
Delivering Party 2002 ISDA Equity Deriv. Def. 49 12.9(b)(ii)
Delivery Versus Payment 2002 ISDA Equity Deriv. Def. 30 9.10
Determining Party 2002 ISDA Equity Deriv. Def. 47 12.8(f)
Disrupted Day 2002 ISDA Equity Deriv. Def. 17 6.4
Dividend Amount 2002 ISDA Equity Deriv. Def. 31 10.1
Dividend Payment Date 2002 ISDA Equity Deriv. Def. 31 10.2
Dividend Payment Obligations Relating to Physically-
settled Option Transactions 2002 ISDA Equity Deriv. Def. 32 10.5
Dividend Period 2002 ISDA Equity Deriv. Def. 31 10.3
Early Closure 2002 ISDA Equity Deriv. Def. 17 6.3(d)
EC Treaty 2002 ISDA Equity Deriv. Def. 5 1.35
Electing Party 2002 ISDA Equity Deriv. Def. 22 7.1
Equity Amount 2002 ISDA Equity Deriv. Def. 25 8.7
Equity Amount Payer 2002 ISDA Equity Deriv. Def. 14 5.1
Equity Amount Receiver 2002 ISDA Equity Deriv. Def. 14 5.2
Equity Notional Amount 2002 ISDA Equity Deriv. Def. 3 1.24
Equity Notional Reset 2002 ISDA Equity Deriv. Def. 16 5.10
Equity Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4
Euro 2002 ISDA Equity Deriv. Def. 5 1.34
euro 2002 ISDA Equity Deriv. Def. 5 1.34
European Option 2002 ISDA Equity Deriv. Def. 9 2.2(c)
Ex Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(b), 10.7(b)
Excess Dividend Amount 2002 ISDA Equity Deriv. Def. 32 10.7
Exchange 2002 ISDA Equity Deriv. Def. 3 1.25
Exchange Business Day 2002 ISDA Equity Deriv. Def. 4 1.29
Exchange Disruption 2002 ISDA Equity Deriv. Def. 17 6.3(c)
Exchange-traded Contract 2002 ISDA Equity Deriv. Def. 21 6.8(b)(i)
Exercise Date 2002 ISDA Equity Deriv. Def. 11 3.1(b)
Exercise Period 2002 ISDA Equity Deriv. Def. 10 3.1(a)
Expenses 2002 ISDA Equity Deriv. Def. 30 9.9
Expiration Date 2002 ISDA Equity Deriv. Def. 11 3.1(f)
Expiration Time 2002 ISDA Equity Deriv. Def. 11 3.1(e)
Extraordinary Dividend 2002 ISDA Equity Deriv. Def. 32 10.6
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Extraordinary Event 2002 ISDA Equity Deriv. Def. 37 12.1(a)
Failure to Deliver 2002 ISDA Equity Deriv. Def. 48 12.9(a)(iii)
Final Exchange Amount 2002 ISDA Equity Deriv. Def. 15 5.5
Final Exchange Date 2002 ISDA Equity Deriv. Def. 15 5.6
Final Price 2002 ISDA Equity Deriv. Def. 15 5.9
First Period 2002 ISDA Equity Deriv. Def. 31 10.3(a)
Forward Cap Price 2002 ISDA Equity Deriv. Def. 14 4.1(c)
Forward Cash Settlement Amount 2002 ISDA Equity Deriv. Def. 24 8.5
Forward Floor Price 2002 ISDA Equity Deriv. Def. 14 4.1(b)
Forward Price 2002 ISDA Equity Deriv. Def. 13 4.1(a)
Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3
Fractional Share Amount 2002 ISDA Equity Deriv. Def. 29 9.7
Futures Price Valuation 2002 ISDA Equity Deriv. Def. 20 6.8

General Provisions Relating to Extraordinary Events 2002 ISDA Equity Deriv. Def. 37 12.1
General Terms Relating to Exercise 2002 ISDA Equity Deriv. Def. 10 3.1

General Terms Relating to Market Disruption Events 2002 ISDA Equity Deriv. Def. 16 6.3
gross cash dividend 2002 ISDA Equity Deriv. Def. 31 10.1(c)
Hedge Positions 2002 ISDA Equity Deriv. Def. 53 13.2(b)
Hedging Activities 2002 ISDA Equity Deriv. Def. 53 13.2(c)
Hedging Disruption 2002 ISDA Equity Deriv. Def. 48 12.9(a)(v)
Hedging Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(ix)
Hedging Shares 2002 ISDA Equity Deriv. Def. 49 12.9(a)(x)
Implied Volatility 2002 ISDA Equity Deriv. Def. 38 12.1(m)
Increased Cost of Hedging 2002 ISDA Equity Deriv. Def. 48 12.9(a)(vi)
Increased Cost of Stock Borrow 2002 ISDA Equity Deriv. Def. 49 12.9(a)(viii)
Indemnification for Failure to Deliver 2002 ISDA Equity Deriv. Def. 30 9.12
Index 2002 ISDA Equity Deriv. Def. 2 1.13
Index Adjustment Event 2002 ISDA Equity Deriv. Def. 33 11.1(b)
Index Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(c)
Index Basket Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(c)
Index Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(c)
Index Basket Transaction 2002 ISDA Equity Deriv. Def. 2 1.7
Index Cancellation 2002 ISDA Equity Deriv. Def. 33 11.1(b)(i)
Index Disclaimer 2002 ISDA Equity Deriv. Def. 53 13.3
Index Disruption 2002 ISDA Equity Deriv. Def. 33 11.1(b)(ii)
Index Exchange Amount 2002 ISDA Equity Deriv. Def. 14 5.3
Index Exchange Date 2002 ISDA Equity Deriv. Def. 14 5.4
Index Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(a)
Index Modification 2002 ISDA Equity Deriv. Def. 33 11(b)(i)
Index Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(a)
Index Sponsor 2002 ISDA Equity Deriv. Def. 4 1.28
Index Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(a)
Index Transaction 2002 ISDA Equity Deriv. Def. 1 1.5
Initial Exchange Amount 2002 ISDA Equity Deriv. Def. 14 5.3
Initial Exchange Date 2002 ISDA Equity Deriv. Def. 14 5.4
Initial Price 2002 ISDA Equity Deriv. Def. 15 5.8
Initial Stock Loan Rate 2002 ISDA Equity Deriv. Def. 49 12.9(xiv)
Insolvency 2002 ISDA Equity Deriv. Def. 43 12.6(a)(ii)
Insolvency Filing 2002 ISDA Equity Deriv. Def. 48 12.9(a)(iv)
Integral Multiple 2002 ISDA Equity Deriv. Def. 12 3.3(a)
In-the-Money 2002 ISDA Equity Deriv. Def. 13 3.4(c)
ISDA Master Agreement 2002 ISDA Equity Deriv. Def. 5 1.41
Issuer 2002 ISDA Equity Deriv. Def. 2 1.16
Knock-in Determination Day 2002 ISDA Equity Deriv. Def. 7 1.48
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Knock-in Event 2002 ISDA Equity Deriv. Def. 6 1.44
Knock-in Price 2002 ISDA Equity Deriv. Def. 5 1.42
Knock-in Reference Security 2002 ISDA Equity Deriv. Def. 7 1.46
Knock-in Valuation Time 2002 ISDA Equity Deriv. Def. 8 1.50
Knock-out Determination Day 2002 ISDA Equity Deriv. Def. 7 1.49
Knock-out Event 2002 ISDA Equity Deriv. Def. 6 1.45
Knock-out Price 2002 ISDA Equity Deriv. Def. 6 1.43
Knock-out Reference Security 2002 ISDA Equity Deriv. Def. 7 1.47
Knock-out Valuation Time 2002 ISDA Equity Deriv. Def. 8 1.51
Latest Exercise Time 2002 ISDA Equity Deriv. Def. 11 3.1(d)
Lending Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xi)
Loss of Stock Borrow 2002 ISDA Equity Deriv. Def. 48 12.9(a)(vii)
Market Disruption Events 2002 ISDA Equity Deriv. Def. 16 6.3(a)
Maximum Number of Options 2002 ISDA Equity Deriv. Def. 12 3.3(d)
Maximum Stock Loan Rate 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xiii)
Merger Date 2002 ISDA Equity Deriv. Def. 37 12.1(c)
Merger Event 2002 ISDA Equity Deriv. Def. 37 12.(b)
Method of Adjustment 2002 ISDA Equity Deriv. Def. 34 11.2(a)
Minimum Number of Options 2002 ISDA Equity Deriv. Def. 12 3.3(c)
Modified Calculation Agent Adjustment 2002 ISDA Equity Deriv. Def. 40, 41 12.2(e), 12.3(d)
Modified Postponement 2002 ISDA Equity Deriv. Def. 19 6.7(c)(iii)
Multiple Exercise 2002 ISDA Equity Deriv. Def. 12 3.3(a)
Multiplier 2002 ISDA Equity Deriv. Def. 3 1.22
Nationalization 2002 ISDA Equity Deriv. Def. 43 12.6(a)(i)

Negotiated Close-Out 2002 ISDA Equity Deriv. Def. 33, 43 11.1(b)(B), 12.6(c)(i)
New Shares 2002 ISDA Equity Deriv. Def. 38 12.1(i)
Non-Hedging Party 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xii)
Non-Reliance 2002 ISDA Equity Deriv. Def. 52 13.1
Notional Amount 2002 ISDA Equity Deriv. Def. 3 1.24
Number of Baskets 2002 ISDA Equity Deriv. Def. 3 1.21
Number of Baskets to be Delivered 2002 ISDA Equity Deriv. Def. 28 9.6
Number of Options 2002 ISDA Equity Deriv. Def. 8 2.1(b)
Number of Shares 2002 ISDA Equity Deriv. Def. 2 1.20
Number of Shares to be Delivered 2002 ISDA Equity Deriv. Def. 28 9.5
Official Settlement Price 2002 ISDA Equity Deriv. Def. 21 6.8(b)(ii)
Omission 2002 ISDA Equity Deriv. Def. 19 6.7(c)(i)
Option 2002 ISDA Equity Deriv. Def. 9 2.1(d)
Option Cash Settlement Amount 2002 ISDA Equity Deriv. Def. 23 8.2
Option Entitlement 2002 ISDA Equity Deriv. Def. 8 2.1(c)
Option Style 2002 ISDA Equity Deriv. Def. 9 2.2
Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2
Option Type 2002 ISDA Equity Deriv. Def. 9 2.3
Options Exchange 2002 ISDA Equity Deriv. Def. 35 11.2(d)

Options Exchange Adjustment 2002 ISDA Equity Deriv. Def. 34, 39, 40
11.2(b),

12.2(c),12.3(b)
OTC 2002 ISDA Equity Deriv. Def. 1 1.2
Other Consideration 2002 ISDA Equity Deriv. Def. 39 12.1(j)
Paid Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(c), 10.7(c)

Partial Cancellation and Payment 2002 ISDA Equity Deriv. Def. 40, 41, 43
12.2(f), 12.3(e),

12.6(c)(iii)
Payment upon Certain Extraordinary Events 2002 ISDA Equity Deriv. Def. 44 12.7

Physical Settlement 2002 ISDA Equity Deriv. Def. 9, 10, 13, 26, 27
2.3(a)(ii), 2.3(b)(ii),
3.4(b), 9.1, 9.2, 9.3

Physical Settlement of Equity Swap Transactions 2002 ISDA Equity Deriv. Def. 27 9.3
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Physical Settlement of Forward Transactions 2002 ISDA Equity Deriv. Def. 26 9.2
Physical Settlement of Option Transactions 2002 ISDA Equity Deriv. Def. 26 9.1
Physically-settled 2002 ISDA Equity Deriv. Def. 5 1.39
Postponement 2002 ISDA Equity Deriv. Def. 19 6.7(c)(ii)
Potential Adjustment Event 2002 ISDA Equity Deriv. Def. 35 11.2(e)
Potential Exercise Date 2002 ISDA Equity Deriv. Def. 11 3.1(c)
Premium 2002 ISDA Equity Deriv. Def. 10 2.4(b)
Premium Payment Date 2002 ISDA Equity Deriv. Def. 10 2.4(c)
Prepayment 2002 ISDA Equity Deriv. Def. 14 4.2(a)
Prepayment Amount 2002 ISDA Equity Deriv. Def. 14 4.2(b)
Prepayment Date 2002 ISDA Equity Deriv. Def. 14 4.2(c)
Price Adjustment 2002 ISDA Equity Deriv. Def. 49 12.9(a)(xv)
Price Return 2002 ISDA Equity Deriv. Def. 25 8.6(a)
Procedure for Exercise 2002 ISDA Equity Deriv. Def. 11 3.2
Put 2002 ISDA Equity Deriv. Def. 10 2.3(b)
Rate of Return 2002 ISDA Equity Deriv. Def. 15 5.7
Receiving Party 2002 ISDA Equity Deriv. Def. 49 12.9(b)(ii)
Record Amount 2002 ISDA Equity Deriv. Def. 31, 32 10.1(a), 10.7(a)
Reference Price 2002 ISDA Equity Deriv. Def. 13 3.4(d)
Re-investment of Dividends 2002 ISDA Equity Deriv. Def. 32 10.4
Related Exchange 2002 ISDA Equity Deriv. Def. 4 1.26
Relevant Price 2002 ISDA Equity Deriv. Def. 3 1.23
Representation and Agreement 2002 ISDA Equity Deriv. Def. 30 9.11
Reverse Merger 2002 ISDA Equity Deriv. Def. 37 12.1(b)(iv)
Scheduled Closing Time 2002 ISDA Equity Deriv. Def. 4 1.30
Scheduled Trading Day 2002 ISDA Equity Deriv. Def. 4 1.31
Scheduled Valuation Date 2002 ISDA Equity Deriv. Def. 17 6.5
Second Period 2002 ISDA Equity Deriv. Def. 32 10.3(b)
Seller 2002 ISDA Equity Deriv. Def. 2 1.19
Seller's Agent 2002 ISDA Equity Deriv. Def. 10 3.1(a)(iii)
Settlement Currency 2002 ISDA Equity Deriv. Def. 5 1.33
Settlement Cycle 2002 ISDA Equity Deriv. Def. 5 1.37
Settlement Date 2002 ISDA Equity Deriv. Def. 27 9.4
Settlement Disruption Event 2002 ISDA Equity Deriv. Def. 30 9.8

Settlement Following a Merger Event or Tender Offer 2002 ISDA Equity Deriv. Def. 41 12.4
Settlement Method Election 2002 ISDA Equity Deriv. Def. 22 7.1
Settlement Method Election Date 2002 ISDA Equity Deriv. Def. 22 7.2
Settlement Price 2002 ISDA Equity Deriv. Def. 22 7.3
Share Basket Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(d)
Share Basket Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(d)
Share Basket Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(d)
Share Basket Transaction 2002 ISDA Equity Deriv. Def. 2 1.8
Share Forward Transaction 2002 ISDA Equity Deriv. Def. 1 1.3(b)
Share Option Transaction 2002 ISDA Equity Deriv. Def. 1 1.2(b)
Share Swap Transaction 2002 ISDA Equity Deriv. Def. 1 1.4(b)
Share Transaction 2002 ISDA Equity Deriv. Def. 1 1.6
Share-for-Combined 2002 ISDA Equity Deriv. Def. 38 12.1(h)
Share-for-Other 2002 ISDA Equity Deriv. Def. 38 12.1(g)
Share-for-Share 2002 ISDA Equity Deriv. Def. 37 12.1(f)
Shares 2002 ISDA Equity Deriv. Def. 2 1.14
Strike Price 2002 ISDA Equity Deriv. Def. 9 2.1(e)
Strike Price Differential 2002 ISDA Equity Deriv. Def. 23 8.3
Successor Index 2002 ISDA Equity Deriv. Def. 33 11.1(a)
Tender Offer 2002 ISDA Equity Deriv. Def. 37 12.1(d)
Tender Offer Date 2002 ISDA Equity Deriv. Def. 37 12.1(e)
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Terms Relating to Premium 2002 ISDA Equity Deriv. Def. 10 2.4
Terms Relating to Prepayment 2002 ISDA Equity Deriv. Def. 14 4.2
Total Return 2002 ISDA Equity Deriv. Def. 25 8.6(b), 8.6(c)
Trade Date 2002 ISDA Equity Deriv. Def. 2 1.17
Trading Disruption 2002 ISDA Equity Deriv. Def. 17 6.3(b)
Transaction 2002 ISDA Equity Deriv. Def. 1 1.1

Type of Return 2002 ISDA Equity Deriv. Def. 25 8.6(a), 8.6(b), 8.6(c)
Unadjusted Value 2002 ISDA Equity Deriv. Def. 44 12.7(b)(i)(A)
Valid Date 2002 ISDA Equity Deriv. Def. 20 6.7(c)(iii)(C)
Valuation Date 2002 ISDA Equity Deriv. Def. 16, 20 6.2, 6.8(a)
Valuation Time 2002 ISDA Equity Deriv. Def. 16 6.1
Variable Obligation 2002 ISDA Equity Deriv. Def. 24, 26-29 8.5, 9.2, 9.5, 9.6
ISDA Master Agreement 2002 ISDA Equity Deriv. Def. 5 1.41
Additional Representation 2002 ISDA Master Agreement 21 14
Additional Termination Event 2002 ISDA Master Agreement 21 14
Affected Party 2002 ISDA Master Agreement 21 14
Affected Transactions 2002 ISDA Master Agreement 21 14
Affiliate 2002 ISDA Master Agreement 21 14
Agreement 2002 ISDA Master Agreement 21 14
Agreements 2002 ISDA Master Agreement 4 4
Applicable Close-out Rate 2002 ISDA Master Agreement 21 14
Applicable Deferral Rate 2002 ISDA Master Agreement 22 14
Automatic Early Termination 2002 ISDA Master Agreement 22 14
Burdened Party 2002 ISDA Master Agreement 22 14
Change in Tax Law 2002 ISDA Master Agreement 22 14
Close-Out Amount 2002 ISDA Master Agreement 22 14
Close-Out Netting 2002 ISDA Master Agreement 11 6
Confirmation 2002 ISDA Master Agreement 24 1.4
consent 2002 ISDA Master Agreement 24 14
Contractual Currency 2002 ISDA Master Agreement 15, 24 8, 14
control 2002 ISDA Master Agreement 21 14
Convention Court 2002 ISDA Master Agreement 24 14
Credit Event Upon Merger 2002 ISDA Master Agreement 24 14
Credit Support Document 2002 ISDA Master Agreement 24 14
Credit Support Provider 2002 ISDA Master Agreement 24 14
Cross - Default 2002 ISDA Master Agreement 24 14
Default Rate 2002 ISDA Master Agreement 24 14
Defaulting Party 2002 ISDA Master Agreement 24 14
Designated Event 2002 ISDA Master Agreement 24 14
Determining Party 2002 ISDA Master Agreement 24 14
Early Termination 2002 ISDA Master Agreement 11 6
Early Termination Amount 2002 ISDA Master Agreement 24 14
Early Termination Date 2002 ISDA Master Agreement 24 14
electronic messages 2002 ISDA Master Agreement 24 14
electronic messaging system 2002 ISDA Master Agreement 24 14
English law 2002 ISDA Master Agreement 24 14
Event of Default 2002 ISDA Master Agreement 24 14
Events of Default and Termination Events 2002 ISDA Master Agreement 5 5
Expenses 2002 ISDA Master Agreement 19 11
Force Majeure Event 2002 ISDA Master Agreement 24 14
General Business Day 2002 ISDA Master Agreement 24 14
Governing Law and Jurisdiction 2002 ISDA Master Agreement 20 13
Illegality 2002 ISDA Master Agreement 24 14
Indemnifiable Tax 2002 ISDA Master Agreement 25 14
Interpretation 2002 ISDA Master Agreement 1 1
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law 2002 ISDA Master Agreement 25 14
Local Business Day 2002 ISDA Master Agreement 25 14
Local Delivery Day 2002 ISDA Master Agreement 25 14
Master Agreement 2002 ISDA Master Agreement 25 14
Merger Without Assumption 2002 ISDA Master Agreement 25 14
Miscellaneous 2002 ISDA Master Agreement 16 9
Multibranch Parties 2002 ISDA Master Agreement 19 10
Multiple Transaction Payment Netting 2002 ISDA Master Agreement 25 14
Non-affected Party 2002 ISDA Master Agreement 25 14
Non-default Rate 2002 ISDA Master Agreement 25 14
Non-defaulting Party 2002 ISDA Master Agreement 25 14
Notices 2002 ISDA Master Agreement 19 12
Obligations 2002 ISDA Master Agreement 1 2
Office 2002 ISDA Master Agreement 25 14
Offices 2002 ISDA Master Agreement 19 10
Other Amounts 2002 ISDA Master Agreement 25 14
Other Currency 2002 ISDA Master Agreement 27 14
Payee 2002 ISDA Master Agreement 26 14
Payer 2002 ISDA Master Agreement 26 14
Potential Event of Default 2002 ISDA Master Agreement 26 14
Proceedings 2002 ISDA Master Agreement 26 14
Process Agent 2002 ISDA Master Agreement 26 14
rate of exchange 2002 ISDA Master Agreement 26 14
Relevant Jurisdiction 2002 ISDA Master Agreement 26 14
Representations 2002 ISDA Master Agreement 3 3
Schedule 2002 ISDA Master Agreement 26 14
Scheduled Settlement Date 2002 ISDA Master Agreement 26 14
Specified Entity 2002 ISDA Master Agreement 26 14
Specified Indebtedness 2002 ISDA Master Agreement 26 14
Specified Transaction 2002 ISDA Master Agreement 26 14
Stamp Tax 2002 ISDA Master Agreement 26 14
Stamp Tax Jurisdiction 2002 ISDA Master Agreement 26 14
Tax 2002 ISDA Master Agreement 27 14
Tax Event 2002 ISDA Master Agreement 27 14
Tax Event Upon Merger 2002 ISDA Master Agreement 27 14
Terminated Transactions 2002 ISDA Master Agreement 27 14
Termination Currency 2002 ISDA Master Agreement 27 14
Termination Currency Equivalent 2002 ISDA Master Agreement 27 14
Termination Event 2002 ISDA Master Agreement 27 14
Termination Rate 2002 ISDA Master Agreement 27 14
Threshold Amount 2002 ISDA Master Agreement 27 14
Transaction 2002 ISDA Master Agreement 27 14
Transfer 2002 ISDA Master Agreement 15 7
unlawful 2002 ISDA Master Agreement 25 14
Unpaid Amounts 2002 ISDA Master Agreement 27 14
Waiting Period 2002 ISDA Master Agreement 28 14

ISDA 2002 Novation Agreement User's Guide 1 Introduction

Novation Agreement 2002 Novation Agreement User's Guide 1 Introduction
2002 ISDA Master Agreement 2003 ISDA Credit Deriv. Def. 4 1.18
30/360 2003 ISDA Credit Deriv. Def. 35 5.3(d)
30E/360 2003 ISDA Credit Deriv. Def. 36 5.3(e)
A/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
Accelerated or Matured 2003 ISDA Credit Deriv. Def. 16 2.20(b)(vii)
Accreted Amount 2003 ISDA Credit Deriv. Def. 45 8.7(b)(i)
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Accreting Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(ii)
Act/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
Actual/360 2003 ISDA Credit Deriv. Def. 35 5.3(c)
Actual/365 2003 ISDA Credit Deriv. Def. 36 5.3(f)
Actual/365 (Fixed) 2003 ISDA Credit Deriv. Def. 35, 36 5.3(b), 5.3(f)
Actual/Actual 2003 ISDA Credit Deriv. Def. 35, 36 5.3(a), 5.3(f)
Additional Representations and Agreements for
Physical Settlement 2003 ISDA Credit Deriv. Def. 49 9.2
Additional Representations and Agreements of the
Parties 2003 ISDA Credit Deriv. Def. 48 9.1
Additional Termination Event 2003 ISDA Credit Deriv. Def. 4 1.18
Affected Party 2003 ISDA Credit Deriv. Def. 4 1.18
Affected Transaction 2003 ISDA Credit Deriv. Def. 4 1.18
Affiliate 2003 ISDA Credit Deriv. Def. 4 1.18
Alternative Procedure Start Date 2003 ISDA Credit Deriv. Def. 58 9.10
Alternative Procedures Relating to Loans Not
Delivered 2003 ISDA Credit Deriv. Def. 58 9.10
Assignable Loan 2003 ISDA Credit Deriv. Def. 15 2.20(b)(ii)
Average Blended Highest 2003 ISDA Credit Deriv. Def. 39 7.5(d)(ii)
Average Blended Market 2003 ISDA Credit Deriv. Def. 39 7.5(d)(i)
Average Highest 2003 ISDA Credit Deriv. Def. 39 7.5(b)(iii)
Average Market 2003 ISDA Credit Deriv. Def. 39 7.5(b)(i)
Bankruptcy 2003 ISDA Credit Deriv. Def. 30 4.2
Best Available Information 2003 ISDA Credit Deriv. Def. 8 2.2(g)
Bid 2003 ISDA Credit Deriv. Def. 42 7.9(a)
Blended Highest 2003 ISDA Credit Deriv. Def. 39 7.5(c)(ii)
Blended Market 2003 ISDA Credit Deriv. Def. 39 7.5(c)(i)
Bond 2003 ISDA Credit Deriv. Def. 13 2.19(a)(iv)
Bond Basis 2003 ISDA Credit Deriv. Def. 35 5.3(d)
Bond or Loan 2003 ISDA Credit Deriv. Def. 13 2.19(a)(vi)
Borrowed Money 2003 ISDA Credit Deriv. Def. 12 2.19(a)(ii)
Business Day 2003 ISDA Credit Deriv. Def. 4 1.16
Business Day Convention 2003 ISDA Credit Deriv. Def. 10 2.11(a)
Buyer 2003 ISDA Credit Deriv. Def. 4 1.19
Buyer or Seller 2003 ISDA Credit Deriv. Def. 25 3.2(b)(ii)
buy-in 2003 ISDA Credit Deriv. Def. 56 9.9
Buy-in Date 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Notice 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in of Bonds Not Delivered 2003 ISDA Credit Deriv. Def. 56 9.9
Buy-in Offers 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Period 2003 ISDA Credit Deriv. Def. 57 9.9
Buy-in Price 2003 ISDA Credit Deriv. Def. 57 9.9
Calculation Agent 2003 ISDA Credit Deriv. Def. 3 1.14
Calculation Agent City 2003 ISDA Credit Deriv. Def. 4 1.15
Calculation Agent City Business Day 2003 ISDA Credit Deriv. Def. 4 1.17
Calculation of Fixed Amount 2003 ISDA Credit Deriv. Def. 35 5.1
Cash Settlement 2003 ISDA Credit Deriv. Def. 38 7.1
Cash Settlement Amount 2003 ISDA Credit Deriv. Def. 38 7.3
Cash Settlement Date 2003 ISDA Credit Deriv. Def. 38 7.2
Certain Definitions Relating to Credit Events 2003 ISDA Credit Deriv. Def. 33 4.8
Close-Out Amount 2003 ISDA Credit Deriv. Def. 4 1.18
Conditionally Transferable Obligation 2003 ISDA Credit Deriv. Def. 23 2.33(b)
Conditions to Settlement 2003 ISDA Credit Deriv. Def. 25 3.2(a)
Confirmation 2003 ISDA Credit Deriv. Def. 1 1.2
Consent Required Loan 2003 ISDA Credit Deriv. Def. 15 2.20(b)(iii)
Convertible Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(iii)
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Credit Derivative Transaction 2003 ISDA Credit Deriv. Def. 1 1.1
Credit Event 2003 ISDA Credit Deriv. Def. 30 4.1
Credit Event Notice 2003 ISDA Credit Deriv. Def. 26 3.3
Credit Event Notice After Restructuring 2003 ISDA Credit Deriv. Def. 28 3.9
Currency Amount 2003 ISDA Credit Deriv. Def. 47 8.9
Currency Rate 2003 ISDA Credit Deriv. Def. 47 8.10
Dealer 2003 ISDA Credit Deriv. Def. 43 7.15
Default Requirement 2003 ISDA Credit Deriv. Def. 33 4.8(a)
Deliver 2003 ISDA Credit Deriv. Def. 44 8.2
Deliverable Obligation 2003 ISDA Credit Deriv. Def. 11 2.15
Deliverable Obligation Category 2003 ISDA Credit Deriv. Def. 14 2.20(a)
Deliverable Obligation Characteristics 2003 ISDA Credit Deriv. Def. 15 2.20(b)
Delivery Date 2003 ISDA Credit Deriv. Def. 45 8.3
designator 2003 ISDA Credit Deriv. Def. 50 9.2(c)(iv)
designee 2003 ISDA Credit Deriv. Def. 50 9.2(c)(iv)
Direct Loan Participation 2003 ISDA Credit Deriv. Def. 15 2.20(b)(iv)
Domestic Currency 2003 ISDA Credit Deriv. Def. 19 2.29
Downstream Affiliate 2003 ISDA Credit Deriv. Def. 18 2.25(a)
Due and Payable Amount 2003 ISDA Credit Deriv. Def. 18, 47 2.21(d)(vi), 8.8
Effective Date 2003 ISDA Credit Deriv. Def. 1 1.4
Eligible Transferee 2003 ISDA Credit Deriv. Def. 21, 24 2.32(f)
Equity Securities 2003 ISDA Credit Deriv. Def. 46 8.7(b)(iv)
Escrow 2003 ISDA Credit Deriv. Def. 47 8.11(a)
Escrow Agent 2003 ISDA Credit Deriv. Def. 47 8.11(c)
Eurobond Basis 2003 ISDA Credit Deriv. Def. 36 5.3(e), 5.3(f)
Event Determination Date 2003 ISDA Credit Deriv. Def. 2 1.8
Exchangeable Obligation 2003 ISDA Credit Deriv. Def. 46 8.7(b)(v)
Exclude Accrued Interest 2003 ISDA Credit Deriv. Def. 41 7.7(c)(ii)
Excluded Deliverable Obligation 2003 ISDA Credit Deriv. Def. 12 2.18
Excluded Obligation 2003 ISDA Credit Deriv. Def. 12 2.17
Exercise Amount 2003 ISDA Credit Deriv. Def. 28 3.9(a)
Failure to Pay 2003 ISDA Credit Deriv. Def. 31 4.5
Final Price 2003 ISDA Credit Deriv. Def. 38 7.4
Fixed Amount 2003 ISDA Credit Deriv. Def. 9 2.5
Fixed Rate 2003 ISDA Credit Deriv. Def. 35 5.2
Fixed Rate Day Count Fraction 2003 ISDA Credit Deriv. Def. 35 5.3
Fixed Rate Payer 2003 ISDA Credit Deriv. Def. 9 2.6
Fixed Rate Payer Calculation Amount 2003 ISDA Credit Deriv. Def. 9 2.7
Fixed Rate Payer Calculation Period 2003 ISDA Credit Deriv. Def. 10 2.9
Fixed Rate Payer Payment Date 2003 ISDA Credit Deriv. Def. 10 2.10
Fixed Rate Payer Period End Date 2003 ISDA Credit Deriv. Def. 10 2.8
Floating Rate Payer 2003 ISDA Credit Deriv. Def. 11 2.12
Floating Rate Payer Calculation Amount 2003 ISDA Credit Deriv. Def. 11 2.13
Following 2003 ISDA Credit Deriv. Def. 10 2.11(a)(i)
Full Quotation 2003 ISDA Credit Deriv. Def. 42 7.10
Fully Transferable Obligation 2003 ISDA Credit Deriv. Def. 21 2.32(b)
Governmental Authority 2003 ISDA Credit Deriv. Def. 33 4.8(b)
Grace Period 2003 ISDA Credit Deriv. Def. 3 1.12(a)
Grace Period Business Day 2003 ISDA Credit Deriv. Def. 3 1.12(b)
Grace Period Extension Date 2003 ISDA Credit Deriv. Def. 2 1.11
Highest 2003 ISDA Credit Deriv. Def. 38, 39 7.5(a)(ii), 7.5(b)(ii)
Include Accrued Interest 2003 ISDA Credit Deriv. Def. 4 1.14(k)
Indicative Quotation 2003 ISDA Credit Deriv. Def. 56 9.8(l)
Interpretation of Provisions 2003 ISDA Credit Deriv. Def. 16 2.21
ISDA Master Agreement 2003 ISDA Credit Deriv. Def. 60 10.10
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Latest Permissible Physical Settlement Date 2003 ISDA Credit Deriv. Def. 53 9.7
Limitations on Obligations in Connection with Section
4.7 2003 ISDA Credit Deriv. Def. 34 4.9
Listed 2003 ISDA Credit Deriv. Def. 14 2.19(b)(i)(B)(vi)
Loan 2003 ISDA Credit Deriv. Def. 13 2.19(a)(v)
Market 2003 ISDA Credit Deriv. Def. 38 7.5(a)(i)
Market Value 2003 ISDA Credit Deriv. Def. 40, 54 7.6, 9.8(j)
Maximum Maturity 2003 ISDA Credit Deriv. Def. 16 2.20(b)(vi)
Merger of Reference Entity and Seller 2003 ISDA Credit Deriv. Def. 21 2.31
Method for Determining Deliverable Obligations 2003 ISDA Credit Deriv. Def. 14 2.20
Method for Determining Obligations 2003 ISDA Credit Deriv. Def. 12 2.19
Mid-market 2003 ISDA Credit Deriv. Def. 42 7.9(c)
Minimum Quotation Amount 2003 ISDA Credit Deriv. Def. 42 7.13
Modified 2003 ISDA Credit Deriv. Def. 10 2.11(a)(ii)
Modified Eligible Transferee 2003 ISDA Credit Deriv. Def. 24 2.33(f)
Modified Following 2003 ISDA Credit Deriv. Def. 10 2.11(a)(ii)
Modified Restructuring Maturity Limitation 2003 ISDA Credit Deriv. Def. 22 2.33(a)
Multiple Holder Obligation 2003 ISDA Credit Deriv. Def. 34 4.9(a)
Multiple Valuation Dates 2003 ISDA Credit Deriv. Def. 41 7.8(b)
New Agreement 2003 ISDA Credit Deriv. Def. 59 10.9
New Credit Derivative Transactions 2003 ISDA Credit Deriv. Def. 8 2.2(e)
New Transaction 2003 ISDA Credit Deriv. Def. 59 10.7
Not Bearer 2003 ISDA Credit Deriv. Def. 16 2.20(b)(viii)
Not Contingent 2003 ISDA Credit Deriv. Def. 15 2.20(b)(i)
Not Domestic Currency 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iv)
Not Domestic Issuance 2003 ISDA Credit Deriv. Def. 14 2.19(b)(vii)
Not Domestic Law 2003 ISDA Credit Deriv. Def. 14 2.19(b)(v)
Not Sovereign Lender 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iii)
Not Subordinated 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(A)
Notice Delivery Period 2003 ISDA Credit Deriv. Def. 2 1.9
Notice of Physical Settlement 2003 ISDA Credit Deriv. Def. 26 3.4
Notice of Publicly Available Information 2003 ISDA Credit Deriv. Def. 28 3.6
Notifying Party 2003 ISDA Credit Deriv. Def. 25 3.2(e)
Novated Amount 2003 ISDA Credit Deriv. Def. 60 10.12
Novation 2003 ISDA Credit Deriv. Def. 59 10.1
Novation Agreement 2003 ISDA Credit Deriv. Def. 60 10.13
Novation Confirmation 2003 ISDA Credit Deriv. Def. 59 10.1
Novation Transaction 2003 ISDA Credit Deriv. Def. 59 10.2
Obligation 2003 ISDA Credit Deriv. Def. 11 2.14
Obligation Acceleration 2003 ISDA Credit Deriv. Def. 30 4.3
Obligation Category 2003 ISDA Credit Deriv. Def. 12 2.19(a)
Obligation Characteristics 2003 ISDA Credit Deriv. Def. 13 2.19(b)
Obligation Currency 2003 ISDA Credit Deriv. Def. 33 4.8(c)
Obligation Default 2003 ISDA Credit Deriv. Def. 31 4.4
Offer 2003 ISDA Credit Deriv. Def. 42 7.9(b)
Old Agreement 2003 ISDA Credit Deriv. Def. 59 10.8
Old Confirmation 2003 ISDA Credit Deriv. Def. 60 10.11
Old Transaction 2003 ISDA Credit Deriv. Def. 59 10.6
outstanding principal balance 2003 ISDA Credit Deriv. Def. 18 2.21(d)(vi)
Paris Club debt 2003 ISDA Credit Deriv. Def. 14 2.19(b)(iii)
Partial Cash Settlement Due to Impossibility or
Illegality 2003 ISDA Credit Deriv. Def. 51 9.3
Partial Cash Settlement of Assignable Loans 2003 ISDA Credit Deriv. Def. 52 9.5
Partial Cash Settlement of Assignable Loans
Applicable 2003 ISDA Credit Deriv. Def. 52 9.5(a)
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Partial Cash Settlement of Consent Required Loans 2003 ISDA Credit Deriv. Def. 52 9.4
Partial Cash Settlement of Consent Required Loans
Applicable 2003 ISDA Credit Deriv. Def. 52 9.4(a)
Partial Cash Settlement of Participations 2003 ISDA Credit Deriv. Def. 53 9.6

Partial Cash Settlement of Participations Applicable 2003 ISDA Credit Deriv. Def. 53 9.6(a)
Partial Cash Settlement Terms 2003 ISDA Credit Deriv. Def. 53 9.8
Payment 2003 ISDA Credit Deriv. Def. 12 2.19(a)(i)
Payment Requirement 2003 ISDA Credit Deriv. Def. 34 4.8(d)
Permitted Currency 2003 ISDA Credit Deriv. Def. 32 4.7(a)(v)(A)
Physical Settlement 2003 ISDA Credit Deriv. Def. 44 8.1
Physical Settlement Amount 2003 ISDA Credit Deriv. Def. 45 8.5
Physical Settlement Date 2003 ISDA Credit Deriv. Def. 45 8.4
Physical Settlement Period 2003 ISDA Credit Deriv. Def. 45 8.6
Potential Failure to Pay 2003 ISDA Credit Deriv. Def. 3 1.13
Potential Repudiation/Moratorium 2003 ISDA Credit Deriv. Def. 31 4.6(c)
Preceding 2003 ISDA Credit Deriv. Def. 10 2.11(a)(iii)
Provisions applicable to Convertible, Exchangeable
and Accreting Obligations 2003 ISDA Credit Deriv. Def. 45 8.7
Provisions for Determining a Successor 2003 ISDA Credit Deriv. Def. 6 2.2
Public Source 2003 ISDA Credit Deriv. Def. 28 3.7
Publicly Available Information 2003 ISDA Credit Deriv. Def. 27 3.5
Qualifying Affiliate Guarantee 2003 ISDA Credit Deriv. Def. 18 2.24
Qualifying Guarantee 2003 ISDA Credit Deriv. Def. 18 2.23
Qualifying Participation Seller 2003 ISDA Credit Deriv. Def. 18 2.22
Quotation 2003 ISDA Credit Deriv. Def. 40 7.7
Quotation Amount 2003 ISDA Credit Deriv. Def. 42 7.12
Quotation Method 2003 ISDA Credit Deriv. Def. 42, 54 7.9, 9.8(f)
Reference Entity 2003 ISDA Credit Deriv. Def. 6 2.1
Reference Obligation 2003 ISDA Credit Deriv. Def. 9 2.3
Reference Obligations Only 2003 ISDA Credit Deriv. Def. 12 2.19(a)(iii)
Reference Price 2003 ISDA Credit Deriv. Def. 9 2.4
Relating Fixed Rate Payer Payments to Fixed Rate
Payer Calculation Periods 2003 ISDA Credit Deriv. Def. 36 5.4
Relevant Bonds 2003 ISDA Credit Deriv. Def. 57 9.9
Relevant Obligations 2003 ISDA Credit Deriv. Def. 8 2.2(f)
Remaining Party 2003 ISDA Credit Deriv. Def. 59 10.5
Representative Amount 2003 ISDA Credit Deriv. Def. 43 7.16
Repudiation/Moratorium 2003 ISDA Credit Deriv. Def. 31 4.6(a)
Repudiation/Moratorium Evaluation Date 2003 ISDA Credit Deriv. Def. 31 4.6(b)
Repudiation/Moratorium Extension Condition 2003 ISDA Credit Deriv. Def. 31 4.6(d)
Repudiation/Moratorium Extension Notice 2003 ISDA Credit Deriv. Def. 32 4.6(e)
Requirements Regarding Notices 2003 ISDA Credit Deriv. Def. 2 1.10
Restructured Bond or Loan 2003 ISDA Credit Deriv. Def. 21, 24 2.32(e), 2.33(e)
Restructuring 2003 ISDA Credit Deriv. Def. 32 4.7(a)
Restructuring Date 2003 ISDA Credit Deriv. Def. 21, 23 2.32(d), 2.33(d)
Restructuring Maturity Limitation Date 2003 ISDA Credit Deriv. Def. 21 2.32(c)
Scheduled Termination Date 2003 ISDA Credit Deriv. Def. 1 1.6
Seller 2003 ISDA Credit Deriv. Def. 5 1.20
Senior Obligation 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Settlement 2003 ISDA Credit Deriv. Def. 25 3.1
Settlement Currency 2003 ISDA Credit Deriv. Def. 37 6.3
Settlement Date 2003 ISDA Credit Deriv. Def. 37 6.2
Settlement Method 2003 ISDA Credit Deriv. Def. 37 6.1
Single Valuation Date 2003 ISDA Credit Deriv. Def. 41 7.8(a)
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Sovereign 2003 ISDA Credit Deriv. Def. 19 2.26
Sovereign Agency 2003 ISDA Credit Deriv. Def. 19 2.27
Sovereign Restructured Deliverable Obligation 2003 ISDA Credit Deriv. Def. 12 2.16
Specified Currency 2003 ISDA Credit Deriv. Def. 14 2.19(b)(ii)
Specified Number 2003 ISDA Credit Deriv. Def. 28 3.8
Stamp Tax 2003 ISDA Credit Deriv. Def. 4 1.18
Standard Specified Currencies 2003 ISDA Credit Deriv. Def. 14 2.19(b)(ii)
Subordinated Obligation 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Subordination 2003 ISDA Credit Deriv. Def. 13 2.19(b)(i)(B)
Substitute Reference Obligation 2003 ISDA Credit Deriv. Def. 19 2.30
succeed 2003 ISDA Credit Deriv. Def. 7 2.2(c)
Succession Event 2003 ISDA Credit Deriv. Def. 7 2.2(b)
Successor 2003 ISDA Credit Deriv. Def. 6 2.2(a)
Supranational Organization 2003 ISDA Credit Deriv. Def. 19 2.28
TARGET Settlement Day 2003 ISDA Credit Deriv. Def. 5 1.21
Tax 2003 ISDA Credit Deriv. Def. 4 1.18
Term 2003 ISDA Credit Deriv. Def. 1 1.3
Termination Date 2003 ISDA Credit Deriv. Def. 2 1.7
Trade Date 2003 ISDA Credit Deriv. Def. 1 1.5
Transferable 2003 ISDA Credit Deriv. Def. 16 2.20(b)(v)
Transferee 2003 ISDA Credit Deriv. Def. 59 10.4
Transferor 2003 ISDA Credit Deriv. Def. 59 10.3
Unassignable Obligations 2003 ISDA Credit Deriv. Def. 53 9.5
Undeliverable Loan Obligations 2003 ISDA Credit Deriv. Def. 52 9.4
Undeliverable Obligations 2003 ISDA Credit Deriv. Def. 52 9.3
Undeliverable Participations 2003 ISDA Credit Deriv. Def. 53 9.6
Underlying Obligation 2003 ISDA Credit Deriv. Def. 18 2.23
Underlying Obligor 2003 ISDA Credit Deriv. Def. 18 2.23
Valuation Date 2003 ISDA Credit Deriv. Def. 41 7.8
Valuation Method 2003 ISDA Credit Deriv. Def. 38, 53 7.5, 9.8(e)
Valuation Time 2003 ISDA Credit Deriv. Def. 43, 54 7.14, 9.8(i)
Voting Shares 2003 ISDA Credit Deriv. Def. 18 2.25(b)
Weighted Average Quotation 2003 ISDA Credit Deriv. Def. 42 7.11

2005 Monoline Supplement
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 Heading

Certificate Balance
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (a)

Conditionally Transferable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (i)

Deliver
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (e)

Fully Transferable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (i)

Instrument Payments
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Insured Instrument
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Insured Obligor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Interpretation of Provisions
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (c)

Not Contingent
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (d)

Obligation and Deliverable Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (b)

Other Provisions
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)
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Outstanding Principal Balance
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (c)(v)

Provisions for Determining a Successor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (f)

Qualifying Policy
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 1 (a)

Restructuring
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (h)

Substitute Reference Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 2 (g)

Underlying Obligation
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)

Underlying Obligor
2003 ISDA Credit Deriv. Def.
(2005 Monoline Supp.) 3 (j)

Event of Default
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 1

National Bank of Hungary Deliverable Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 2

National Bank of Hungary Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Rep. of Hungary) 1

IANs
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2

MinFins
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2

PRINs
2003 ISDA Credit Deriv. Def.

(Addl. Prov. for the Russian Fed.) 1, 2

Full Faith and Credit Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(viii)

General Fund Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(ix)(A)

Method for Determining Deliverable Obligations
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (c)

Method for Determining Obligations
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (a)

Moral Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(ix)(B)

Provisions for Determining a Successor
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (d)

Public Source
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (g)

Publicly Available Information
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (f)

Revenue Obligation Liability
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) 2.19(b)(x)

Substitute Reference Obligation
2003 ISDA Credit Deriv. Def.

(Addl. Prov. U.S. Mun. Ref. Ent.) (e)

Downstream Affiliate
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.25

Interpretation of Provisions
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.21

Qualifying Guarantee
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23

Underlying Obligation
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23

Underlying Obligor
2003 ISDA Credit Deriv. Def.

(May 2003 Supp.) 2.23
Amendments 2004 Novation Definitions 8 3.3
Assessment and Understanding 2004 Novation Definitions 7 2.1(c)(ii)
Confirmation 2004 Novation Definitions 3 1.15
Costs and Expenses 2004 Novation Definitions 8 3.2
Counterparts 2004 Novation Definitions 8 3.1
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Full First Calculation Period 2004 Novation Definitions 4 1.20
Governing Law and Jurisdiction 2004 Novation Definitions 8 3.4
ISDA Master Agreement 2004 Novation Definitions 3 1.12
New Agreement 2004 Novation Definitions 2 1.11
New Confirmation 2004 Novation Definitions 3 1.14
New Transaction 2004 Novation Definitions 2 1.9
Non-Reliance 2004 Novation Definitions 6 2.1(c)(i)
Novated Amount 2004 Novation Definitions 3 1.18
Novation 2004 Novation Definitions 1 1.1
Novation Agreement 2004 Novation Definitions 4 1.19
Novation Confirmation 2004 Novation Definitions 1 1.2
Novation Date 2004 Novation Definitions 3 1.16
Novation Trade Date 2004 Novation Definitions 3 1.17
Novation Transaction 2004 Novation Definitions 1 1.3
Old Agreement 2004 Novation Definitions 2 1.10
Old Confirmation 2004 Novation Definitions 3 1.13
Old Transaction 2004 Novation Definitions 2 1.8
Remaining Party 2004 Novation Definitions 2 1.7
Representations and Warranties 2004 Novation Definitions 5 2.1
Status of Parties 2004 Novation Definitions 7 2.1(c)(iii)
Transaction 2004 Novation Definitions 1 1.4
Transferee 2004 Novation Definitions 1 1.6
Transferor 2004 Novation Definitions 1 1.5
Waiver of Jury Trial 2004 Novation Definitions 8 3.5

Affected Portion
2004 Sovereign Master Credit Confirmation

Agreement 9
Exhibit 1, Paragraph

5(a)

Buyer
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Paragraph 1

Credit Derivatives Definitions
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble

May 2003 Supplement
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble

Seller
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Paragraph 1

Sovereign Master Confirmation Agreement
2004 Sovereign Master Credit Confirmation

Agreement 1 Exhibit 1, Preamble

10PPM ULTRA LOW SULPHUR DIESEL-CARGOES CIF
NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(E)

50PPM ULTRA LOW SULPHUR DIESEL-FOB MED
(ITALY) 50PPM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(F)

Accelerated Payment of Damages 2005 ISDA Comm. Def. (Annex) F-3, F-4 Article XIV
Additional Taxes 2005 ISDA Comm. Def. (Annex) B-12 10.11.
Adjustment 2005 ISDA Comm. Def. (Annex) C-10 11.20(a)
Adjustment Period 2005 ISDA Comm. Def. (Annex) C-10 11.20
Adjustment to Fallback Station Data 2005 ISDA Comm. Def. (Annex) C-10 11.20.
Affected Party 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Allocated 2005 ISDA Comm. Def. (Annex) B-8 10.5(c)
Allowance 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowance Purchase Price 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowance Shortfall 2005 ISDA Comm. Def. (Annex) H-5 Article XVI
Allowance Type 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Allowances to be Delivered 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Alternative Allowance 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Alternative Damages 2005 ISDA Comm. Def. (Annex) E-15, E-9 Article XIII
Alternative Data Provider 2005 ISDA Comm. Def. (Annex) C-11 11.21(a)
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ALUMINIUM ALLOY-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(J)
ALUMINIUM ALLOY-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(K)
ALUMINIUM ALLOY-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(I)
ALUMINIUM ALLOY-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(H)
ALUMINIUM-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(D)
ALUMINIUM-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(E)
ALUMINIUM-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(C)
ALUMINIUM-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(B)
ALUMINUM ALLOY-MW A-380-PLATTS METALS
ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(L)

ALUMINUM ALLOY-MW-319-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(M)

ALUMINUM ALLOY-MW-356-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(N)
ALUMINUM-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(A)
ALUMINUM-MIDWEST-PLATTS METALS ALERT 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(F)
ALUMINUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-1 7.1(d)(i)(G)
American Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(i)
APPI 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(i)
Applicable Day 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
APX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(i)
Argus 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ii)
Argus European Products Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(iii)
Argus LPG 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(iv)
Argus Nat Gas 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(v)
Argus Price 2005 ISDA Comm. Def. (Annex) D-5, D-20 Article XII
Argus/McCloskey's 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vi)
Argus/McCloskey's Coal Price Index Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vi)
AT-ZMG 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)
AU-CBM 2005 ISDA Comm. Def. (Annex) C-4 11.17(b)
B&D 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vii)
BALTIC C2 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(a)
BALTIC C3 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(b)
BALTIC C4 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(c)
BALTIC C5 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(d)
BALTIC C7 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(e)
BALTIC C8_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(a)
BALTIC C9_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(b)
BALTIC C10_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(c)
BALTIC C11_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(d)
BALTIC C12 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(f)
Baltic Exchange 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(ii)
BALTIC M1A 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(C)(1)(a)
BALTIC M1B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(b)
BALTIC M2 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(c)
BALTIC M3 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(d)
BALTIC M4A 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(e)
BALTIC M4B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(f)
BALTIC P1 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(a)
BALTIC P1A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(a)
BALTIC P2 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(b)
BALTIC P2A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(b)
BALTIC P3 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(c)
BALTIC P3A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(c)
BALTIC P4_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(d)
BALTIC P4A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(e)
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BALTIC TC1 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(ii)(A)(1)(a)
BALTIC TC2_37 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(b)
BALTIC TC3_38 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(c)
BALTIC TC4 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(d)
BALTIC TC5 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(e)
BALTIC TC6 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(f)
BALTIC TD1 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(a)
BALTIC TD2 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(b)
BALTIC TD3 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(c)
BALTIC TD4 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(d)
BALTIC TD5 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(e)
BALTIC TD6 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(f)
BALTIC TD7 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(g)
BALTIC TD8 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(h)
BALTIC TD9 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(i)
BALTIC TD10 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(j)
BALTIC TD10D 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(k)
BALTIC TD11 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(l)
BALTIC TD12 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(m)
Banking Day 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
BE-MIB 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)

Benzene & Derivatives Weekly DeWitt Newsletter 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(vii)
BENZENE-CONTRACT BENZENE (FOB USGC/GAL)-
GALLON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(A)
BENZENE-CONTRACT BENZENE (FOB USGC/GAL)-
TON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(B)

BENZENE-CONTRACT BENZENE-GALLON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(F)

BENZENE-CONTRACT BENZENE-TON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(E)

BENZENE-SPOT BENZENE (USGC/GAL)-GALLON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(C)

BENZENE-SPOT BENZENE (USGC/GAL)-TON-B&D 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(D)

BENZENE-SPOT BENZENE-GALLON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-2 7.1(b)(i)(H)

BENZENE-SPOT BENZENE-TON-CMAI 2005 ISDA Comm. Def. (Annex) A-Energy-Benzene-1 7.1(b)(i)(G)
Bermuda Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(ii)
BM&F 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(iii)
BRC Shortfall 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
British thermal unit 2005 ISDA Comm. Def. (Annex) E-9 Article XIII

BROAD WOOL (23 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(C)

Btu 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
BUCKEYE PIPELINE GASOLINE ASSESSMENTS-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(T)
Bullion 2005 ISDA Comm. Def. (Annex) B-1 10.2(a)
Bullion Business Day 2005 ISDA Comm. Def. (Annex) B-1 10.2(b)
Bullion Call Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(iii)
Bullion Cash Settlement 2005 ISDA Comm. Def. (Annex) B-9 10.6(a)
Bullion Exercise Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(ix)
Bullion Exercise Period 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(x)
Bullion Expiration Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xi)
Bullion Expiration Time 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xii)
Bullion Notice of Exercise 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xiii)
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Bullion Obligation 2005 ISDA Comm. Def. (Annex) B-3 10.3(b)
Bullion Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(a)
Bullion Option Buyer 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(iv)
Bullion Option Seller 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(v)
Bullion Options 2005 ISDA Comm. Def. (Annex) B-3 10.4
Bullion Potential Exercise Date 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xiv)
Bullion Premium 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(xv)
Bullion Premium Payment Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xvi)
Bullion Pricing Date 2005 ISDA Comm. Def. (Annex) B-9 10.6(b)(ii)
Bullion Put Option 2005 ISDA Comm. Def. (Annex) B-3 10.4(b)(vi)
Bullion Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(i)
Bullion Settlement Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xvii)
Bullion Settlement Disruption Event 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)
Bullion Standard Date 2005 ISDA Comm. Def. (Annex) B-5 10.4(b)(xviii)
Bullion Strike Price 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(vii)
Bullion Swap 2005 ISDA Comm. Def. (Annex) B-12 10.10
Bullion Swaption 2005 ISDA Comm. Def. (Annex) B-11 10.8(a)
Bullion Trade 2005 ISDA Comm. Def. (Annex) B-2 10.3(a)
Bullion Trades 2005 ISDA Comm. Def. (Annex) B-2 10.3
Bullion Transaction 2005 ISDA Comm. Def. (Annex) B-1 10.1
Bullion Transaction Settlement Date 2005 ISDA Comm. Def. (Annex) B-2 10.2(d)
Buyer 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
Buyer 2005 ISDA Comm. Def. (Annex) F-9 Article XIV
Buyer 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer's Delivery Business Day Location 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer's Replacement Cost 2005 ISDA Comm. Def. (Annex) H-8 Article XVI
Buyer's VAT Jurisdiction 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
Calculation Agent 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
Calculation of a Payment Amount for a Weather
Index Call Option/Cap 2005 ISDA Comm. Def. (Annex) C-2 11.10.
Calculation of a Payment Amount for a Weather
Index Put Option/Floor 2005 ISDA Comm. Def. (Annex) C-2 11.11.
Calculation of a Payment Amount for a Weather
Index Swap 2005 ISDA Comm. Def. (Annex) C-1 11.9.
Call 2005 ISDA Comm. Def. (Annex) D-4 Article XII
CA-MSC 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Canadian Gas Price Reporter 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(viii)
Cancellation and Payment 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)(i)(B)

CANOLA-WCE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(i)(A)

Cash Settlement 2005 ISDA Comm. Def. (Annex) B-9 10.6.

CATTLE-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(A)

CBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(iv)
CDD 2005 ISDA Comm. Def. (Annex) C-3 11.15(a)
CDD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(a)
Central European Time 2005 ISDA Comm. Def. (Annex) H-9 Article XVI

Central Institute of Meteorology and Geodynamics 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)
Certain Definitions Relating to Commodity Reference
Prices 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2
Certain Definitions Relating to Disruption Events and
Fallback Station Data Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-11 11.21.

Certain Definitions Relating to Payment Amounts in
Weather Index Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-2 11.12.
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Certain Definitions Relating to Payment of Premium
in a Weather Index Call Option/Cap or Weather
Index Put Option/Floor Transaction 2005 ISDA Comm. Def. (Annex) C-3 11.13.

Certain Definitions Relating to Weather Index Units 2005 ISDA Comm. Def. (Annex) C-4 11.16.
Český Hydrometeorologický Ústav 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Claiming Party 2005 ISDA Comm. Def. (Annex) F-3 Article XIV
Claims 2005 ISDA Comm. Def. (Annex) E-6 Article XIII
CLEAN FUELS-SPOT METHANOL (GALLON) FOB U.S.
GULF-CMAI WEEKLY MMR 2005 ISDA Comm. Def. (Annex) A-Energy-Methanol-1 7.1(b)(x)(B)
CLEAN FUELS-SPOT METHANOL (TON) FOB U.S.
GULF-CMAI WEEKLY MMR 2005 ISDA Comm. Def. (Annex) A-Energy-Methanol-1 7.1(b)(x)(A)
CMAI 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ix)
CMAI Aromatics Market Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(ix)
CMAI Weekly Methanol Market Report 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(x)
CMAI Weekly MMR 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(x)
CME 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(v)
CM-SMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)
COAL-NEWCASTLE-GLOBALCOAL 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(C)
COAL-RICHARDS BAY-GLOBALCOAL 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(D)
COAL-TFS API 2-ARGUS/MCCLOSKEY'S 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(A)
COAL-TFS API 4-ARGUS/MCCLOSKEY'S 2005 ISDA Comm. Def. (Annex) A-Energy-Coal-1 7.1(b)(ii)(B)

COCOA-GBP-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(ii)(B)

COCOA-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(ii)(A)

COFFEE ARABICA-BM&F 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(B)

COFFEE ARABICA-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(A)

COFFEE ROBUSTA-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1(a)(iii)(C)

COMEX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(vi)
Commodity 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(ii)
Commodity Reference Price 2005 ISDA Comm. Def. (Annex) A-Definitions-7 7.2(c)(iv)
Commodity Reference Price Framework 2005 ISDA Comm. Def. (Annex) A-Definitions-7 7.2(c)(v)

Commodity Reference Prices 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-1 7.1

Commodity-Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(c)(iii)
Commonwealth Bureau of Meteorology 2005 ISDA Comm. Def. (Annex) C-4 11.17(b)
CONTAINERBOARD 26LB CORRUGATING MEDIUM
SEMICHEMICAL EAST (LIST) PPW 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(B)(2)
CONTAINERBOARD 26LB SEMICHEMICAL MEDIUM
EASTERN U.S. (LIST) PPM 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(A)(2)
CONTAINERBOARD 42LB LINERBOARD UNBLEACHED
KRAFT EAST (LIST) PPW 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(B)(1)
CONTAINERBOARD 42LB UNBLEACHED KRAFT
LINERBOARD EASTERN U.S. (LIST) PPM 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(i)(A)(1)

Contract Price 2005 ISDA Comm. Def. (Annex) B-3, E-9, E-15, F-9
10.3(c), Article XIII,

Article XIV
Contract Quantity 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
Contract Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(a)
Cooling Degree Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(a)
COPPER-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(E)
COPPER-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(C)
COPPER-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(D)
COPPER-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(B)
COPPER-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(ii)(A)
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CORN-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(A)

Correction Period 2005 ISDA Comm. Def. (Annex) C-11 11.21(b)

COTTON NO. 2-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(v)(A)

Cover Standard 2005 ISDA Comm. Def. (Annex) E-9 Article XIII
CPD 2005 ISDA Comm. Def. (Annex) C-3 11.15(b)
CPD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(b)
Critical Precipitation Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(b)
CRU 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xi)
CRU Long 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xii)
CRU Steel Long Products Monitor 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xii)
CRU Steel Sheet Products Monitor 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(xi)
CZ-CHMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Czech Hydrometeorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(f)
Daily Average Temperature 2005 ISDA Comm. Def. (Annex) C-4 11.16(c)
Daily Difference 2005 ISDA Comm. Def. (Annex) C-11 11.20
Daily Precipitation 2005 ISDA Comm. Def. (Annex) C-4 11.16(e)
Danish Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
Danmarks Meteorologiske Institut 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
Data Correction 2005 ISDA Comm. Def. (Annex) C-12 11.21(g)
Data Provider 2005 ISDA Comm. Def. (Annex) C-4 11.16(d)
Day 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Day 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
DE-DWE 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
Delivery 2005 ISDA Comm. Def. (Annex) H-9 Article XVI
Delivery Business Day 2005 ISDA Comm. Def. (Annex) H-10 Article XVI

Delivery Date 2005 ISDA Comm. Def. (Annex) A-Definitions-7, H-10 7.2(c)(vi), Article XVI
Delivery on an Allocated Basis 2005 ISDA Comm. Def. (Annex) B-8 10.5(c)
Delivery Period 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

Delivery Point 2005 ISDA Comm. Def. (Annex) F-9, E-10 Article XIV, Article XIII
Designated Maturity 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Deutscher Wetterdienst 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
DIESEL FUEL-GULF COAST LOW SULFUR (PIPELINE)
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Diesel Fuel
1

-
7.1(b)(iii)(D)

DIESEL FUEL-GULF COAST LOW SULFUR
(WATERBORNE) PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Diesel Fuel
1

-
7.1(b)(iii)(C)

DIESEL FUEL-NO. 2 BILLINGS-PLATTS OILGRAM 2005 ISDA Comm. Def. (Annex)
A-Energy-Diesel Fuel

1
-

7.1(b)(iii)(A)

DIESEL FUEL-NO. 2 SALT LAKE PLATTS OILGRAM 2005 ISDA Comm. Def. (Annex)
A-Energy-Diesel Fuel

1
-

7.1(b)(iii)(B)
Directive 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
Disruption Event 2005 ISDA Comm. Def. (Annex) C-7 11.18
Disruption Events Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-7 11.18.
Disruption Fallbacks 2005 ISDA Comm. Def. (Annex) C-8 11.19(a)
Disruption Fallbacks Relating to Weather Index
Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-8 11.19.

DJ-AIGCISM 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(vi)

DJ-AIGCITRSM 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(v)
DK-DMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(h)
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Dow Jones Energy Service - Dow Jones Electricity
Price Indexes 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiii)
Dow Jones Energy Service Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xv)
Dow Jones Nat Gas 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiv)
Dow Jones Power 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xiii)

Early Termination Date 2005 ISDA Comm. Def. (Annex) B-2, C-10 10.2(f), 11.19(d)(vi)
EEX 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(vii)
EFP 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

ELECTRICITY PJM-EASTERN HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(l)

ELECTRICITY PJM-NEW JERSEY HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(m)

ELECTRICITY PJM-NEW JERSEY HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(n)

ELECTRICITY PJM-PSEG-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(o)

ELECTRICITY PJM-PSEG-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-15 7.1(b)(iv)(C)(3)(p)

ELECTRICITY PJM-WESTERN HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(3)(q)

ELECTRICITY PJM-WESTERN HUB-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(3)(r)

ELECTRICITY-AEP DAYTON HUB OFF-PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(2)(b)

ELECTRICITY-AEP DAYTON HUB PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(2)(a)

ELECTRICITY-CALIFORNIA/OREGON BORDER FIRM
(OFF-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(b)

ELECTRICITY-CALIFORNIA/OREGON BORDER FIRM
(ON-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(a)

ELECTRICITY-CALIFORNIA/OREGON BORDER NON-
FIRM (OFF-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(d)

ELECTRICITY-CALIFORNIA/OREGON BORDER NON-
FIRM (ON-PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(c)

ELECTRICITY-CINERGY (ON-PEAK)-MEGAWATT
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(4)(a)

ELECTRICITY-CINERGY FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(n)

ELECTRICITY-CINERGY FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(m)

ELECTRICITY-CINERGY NON-FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(p)
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-

ELECTRICITY-CINERGY NON-FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(o)

ELECTRICITY-CINERGY OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(d)

ELECTRICITY-CINERGY PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(c)

ELECTRICITY-COB OFF-PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(f)

ELECTRICITY-COB PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(e)

ELECTRICITY-CONTINUOUS TRADING BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(j)

ELECTRICITY-CONTINUOUS TRADING PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(k)

ELECTRICITY-CONTINUOUS TRADING WEEKEND
BASE-EEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-3 7.1(b)(iv)(B)(3)(l)

ELECTRICITY-DAILY PHELIX BASE SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(m)

ELECTRICITY-DAILY PHELIX PEAK SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(n)

ELECTRICITY-DAY-AHEAD-HOURLY-POWERNEXT 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(2)(a)

ELECTRICITY-DKK-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(c)

ELECTRICITY-DKK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(s)

ELECTRICITY-DKK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(o)

ELECTRICITY-DKK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(k)

ELECTRICITY-DKK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(aa)

ELECTRICITY-DKK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(qq)

ELECTRICITY-DKK-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(ee)

ELECTRICITY-DKK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(mm)

ELECTRICITY-DKK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(ii)
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ELECTRICITY-DKK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(g)

ELECTRICITY-DKK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(w)

ELECTRICITY-ENTERGY (ON-PEAK)-MEGAWATT
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-16 7.1(b)(iv)(C)(4)(b)

ELECTRICITY-ENTERGY PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-7 7.1(b)(iv)(C)(2)(g)

ELECTRICITY-ERCOT OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(i)

ELECTRICITY-ERCOT PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(h)

ELECTRICITY-ERCOT-NORTH PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(j)

ELECTRICITY-EUR-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(d)

ELECTRICITY-EUR-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(t)

ELECTRICITY-EUR-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(p)

ELECTRICITY-EUR-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(l)

ELECTRICITY-EUR-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(bb)

ELECTRICITY-EUR-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(rr)

ELECTRICITY-EUR-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(ff)

ELECTRICITY-EUR-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(nn)

ELECTRICITY-EUR-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(jj)

ELECTRICITY-EUR-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(h)

ELECTRICITY-EUR-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(x)

ELECTRICITY-FOUR CORNERS OFF-PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(l)

ELECTRICITY-FOUR CORNERS PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-8 7.1(b)(iv)(C)(2)(k)
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ELECTRICITY-FOURCORNERS FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(f)

ELECTRICITY-FOURCORNERS FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-1 7.1(b)(iv)(C)(1)(e)

ELECTRICITY-FOURCORNERS NON-FIRM (OFF-PEAK)
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(h)

ELECTRICITY-FOURCORNERS NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(g)

ELECTRICITY-HOURLY BLOCK AFTERNOON-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(d)

ELECTRICITY-HOURLY BLOCK BUSINESS-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(i)

ELECTRICITY-HOURLY BLOCK EVENING-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(e)

ELECTRICITY-HOURLY BLOCK HIGH NOON-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(c)

ELECTRICITY-HOURLY BLOCK MORNING-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(3)(b)

ELECTRICITY-HOURLY BLOCK NIGHT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(3)(a)

ELECTRICITY-HOURLY BLOCK OFF PEAK I-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(g)

ELECTRICITY-HOURLY BLOCK OFF PEAK II-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-3 7.1(b)(iv)(B)(3)(h)

ELECTRICITY-HOURLY BLOCK RUSH HOUR-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-2 7.1(b)(iv)(B)(3)(f)

ELECTRICITY-ISO NEW ENGLAND-MASS HUB-DAY
AHEAD 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(g)

ELECTRICITY-ISO NEW ENGLAND-MASS HUB-REAL
TIME 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(h)

ELECTRICITY-ISO NEW ENGLAND-NE MASS BOSTON
DAY AHEAD 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(i)

ELECTRICITY-ISO NEW ENGLAND-NE MASS BOSTON
REAL TIME 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(j)

ELECTRICITY-JOJOBA PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(m)

ELECTRICITY-LEBA UK POWER INDEX-ALL DAYS-
TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(d)

ELECTRICITY-LEBA UK POWER INDEX-DAY AHEAD
WINDOW-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(a)
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ELECTRICITY-LEBA UK POWER INDEX-MONDAY-
FRIDAY PEAK-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(c)

ELECTRICITY-LEBA UK POWER INDEX-WORKING
DAYS-TELERATE 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-16 7.1(b)(iv)(B)(7)(b)

ELECTRICITY-MEAD OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(o)

ELECTRICITY-MEAD PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(n)

ELECTRICITY-MEAD/MARKETPLACE FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(w)

ELECTRICITY-MEAD/MARKETPLACE FIRM (ON-PEAK)
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(v)

ELECTRICITY-MEAD/MARKETPLACE NON-FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(y)

ELECTRICITY-MEAD/MARKETPLACE NON-FIRM (ON-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(x)

ELECTRICITY-MID C OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(q)

ELECTRICITY-MID C PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-9 7.1(b)(iv)(C)(2)(p)

ELECTRICITY-MID-COLUMBIA FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(r)

ELECTRICITY-MID-COLUMBIA FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(q)

ELECTRICITY-MID-COLUMBIA NON-FIRM (OFF-
PEAK)-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(t)

ELECTRICITY-MID-COLUMBIA NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(s)

ELECTRICITY-MONTH FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(q)

ELECTRICITY-MONTH FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(r)

ELECTRICITY-MONTHLY PHELIX BASE SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(o)

ELECTRICITY-MONTHLY PHELIX PEAK SPOT-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-4 7.1(b)(iv)(B)(3)(p)

ELECTRICITY-N ILLINOIS PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(r)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-NSW 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(2)
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ELECTRICITY-NEM SPOT PRICE-HISTORICAL-QLD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(4)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-SA 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(8)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-
SNOWY 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Australia-3 7.1(b)(iv)(A)(10)

ELECTRICITY-NEM SPOT PRICE-HISTORICAL-VIC 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(6)

ELECTRICITY-NEM SPOT PRICE-NSW 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(1)

ELECTRICITY-NEM SPOT PRICE-OTHER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(12)

ELECTRICITY-NEM SPOT PRICE-QLD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-1 7.1(b)(iv)(A)(3)

ELECTRICITY-NEM SPOT PRICE-SA 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(7)

ELECTRICITY-NEM SPOT PRICE-SNOWY 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(9)

ELECTRICITY-NEM SPOT PRICE-VIC 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-2 7.1(b)(iv)(A)(5)

ELECTRICITY-NEM-TAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Australia-3 7.1(b)(iv)(A)(11)

ELECTRICITY-NEPOOL MASS HUB PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(s)

ELECTRICITY-NEPOOL MH DA LMP PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(t)

ELECTRICITY-NOK-ELSPOT (SYSTEM PRICE)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(a)

ELECTRICITY-NOK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(q)

ELECTRICITY-NOK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(m)

ELECTRICITY-NOK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(i)

ELECTRICITY-NOK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(y)

ELECTRICITY-NOK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(oo)

ELECTRICITY-NOK-ELSPOT NORWAY (MOL)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(cc)
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ELECTRICITY-NOK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(kk)

ELECTRICITY-NOK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(gg)

ELECTRICITY-NOK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(e)

ELECTRICITY-NOK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(u)

ELECTRICITY-NP-15 FIRM (OFF-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(aa)

ELECTRICITY-NP-15 FIRM (ON-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-5 7.1(b)(iv)(C)(1)(z)

ELECTRICITY-NP-15 OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(v)

ELECTRICITY-NP-15 PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(u)

ELECTRICITY-NYISO A PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-10 7.1(b)(iv)(C)(2)(w)

ELECTRICITY-NYISO-ZONE A (WEST)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(3)(a)

ELECTRICITY-NYISO-ZONE A (WEST)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(3)(b)

ELECTRICITY-NYISO-ZONE G (HUD VL)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(c)

ELECTRICITY-NYISO-ZONE G (HUD VL)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(d)

ELECTRICITY-NYISO-ZONE J (N.Y.C.)-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(e)

ELECTRICITY-NYISO-ZONE J (N.Y.C.)-REAL TIME 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-13 7.1(b)(iv)(C)(3)(f)

ELECTRICITY-PALO VERDE FIRM (OFF-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(j)

ELECTRICITY-PALO VERDE FIRM (ON-PEAK)-DOW
JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-2 7.1(b)(iv)(C)(1)(i)

ELECTRICITY-PALO VERDE NON-FIRM (OFF-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(l)

ELECTRICITY-PALO VERDE NON-FIRM (ON-PEAK)-
DOW JONES POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-3 7.1(b)(iv)(C)(1)(k)

ELECTRICITY-PALO VERDE OFF-PEAK-ICE/10X DAILY
POWER

-
2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(y)
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ELECTRICITY-PALO VERDE PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(x)

ELECTRICITY-PJM FIRM (ON-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-4 7.1(b)(iv)(C)(1)(u)

ELECTRICITY-PJM WH REAL TIME PEAK-ICE/10X
DAILY-POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(z)

ELECTRICITY-PJM-EASTERN HUB-DAY AHEAD 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-14 7.1(b)(iv)(C)(3)(k)

ELECTRICITY-PJM-W OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(bb)

ELECTRICITY-PJM-WEST PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-11 7.1(b)(iv)(C)(2)(aa)

ELECTRICITY-POWER INDEX-HOURLY-APX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-1 7.1(b)(iv)(B)(1)(a)

ELECTRICITY-POWER INDEX-HOURLY-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-6 7.1(b)(iv)(B)(3)(w)

ELECTRICITY-POWER INDEX-HOURLY-OMEL 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-15 7.1(b)(iv)(B)(5)(a)

ELECTRICITY-QUARTER FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(s)

ELECTRICITY-QUARTER FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(t)

ELECTRICITY-SEK-ELSPOT (SYSTEM PRICE)-HOURLY
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-6 7.1(b)(iv)(B)(4)(b)

ELECTRICITY-SEK-ELSPOT DENMARK EAST (CPH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(r)

ELECTRICITY-SEK-ELSPOT DENMARK WEST (ARH)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-9 7.1(b)(iv)(B)(4)(n)

ELECTRICITY-SEK-ELSPOT FINLAND (HEL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-8 7.1(b)(iv)(B)(4)(j)

ELECTRICITY-SEK-ELSPOT NORWAY (BER)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-11 7.1(b)(iv)(B)(4)(z)

ELECTRICITY-SEK-ELSPOT NORWAY (KRI)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-15 7.1(b)(iv)(B)(4)(pp)

ELECTRICITY-SEK-ELSPOT NORWAY (MOL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-12 7.1(b)(iv)(B)(4)(dd)

ELECTRICITY-SEK-ELSPOT NORWAY (TROM)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-14 7.1(b)(iv)(B)(4)(ll)

ELECTRICITY-SEK-ELSPOT NORWAY (TRON)-
HOURLY-NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-13 7.1(b)(iv)(B)(4)(hh)
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ELECTRICITY-SEK-ELSPOT SWEDEN (STO)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-7 7.1(b)(iv)(B)(4)(f)

ELECTRICITY-SEK-NORWAY (OSL)-HOURLY-
NORDPOOL 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
Europe-10 7.1(b)(iv)(B)(4)(v)

ELECTRICITY-SP-15 FIRM (OFF-PEAK)-DOW JONES
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(cc)

ELECTRICITY-SP-15 FIRM (ON-PEAK)-DOW JONES 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-6 7.1(b)(iv)(C)(1)(bb)

ELECTRICITY-SP-15 OFF-PEAK-ICE/10X DAILY-
POWER 2005 ISDA Comm. Def. (Annex)

A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(2)(dd)

ELECTRICITY-SP-15 PEAK-ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-
North America-12 7.1(b)(iv)(C)(2)(cc)

ELECTRICITY-SWEP-DOW JONES POWER 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-15 7.1(b)(iv)(B)(6)(a)

ELECTRICITY-YEAR FUTURES BASE-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(u)

ELECTRICITY-YEAR FUTURES PEAK-EEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-5 7.1(b)(iv)(B)(3)(v)
End of Phase Reconciliation Deadline 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
End Time 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
Energy Argus Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-1 7.2(a)(v)
ES-INM 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)
ETA 2005 ISDA Comm. Def. (Annex) E-16 Article XIII
EU Allowance 2005 ISDA Comm. Def. (Annex) H-10 Article XVI
EU Credit 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
EU Emissions Allowance Transaction 2005 ISDA Comm. Def. (Annex) H-1 Article XVI
EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(viii)
European Style Bullion Option 2005 ISDA Comm. Def. (Annex) B-4 10.4(b)(viii)
Event of Default 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Excess Emissions Penalty 2005 ISDA Comm. Def. (Annex) H-8, H-11 Article XVI
Exchange 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(vii)
Exercise Period 2005 ISDA Comm. Def. (Annex) D-5 Article XII

Existing ISDA Credit Support Document 2005 ISDA Comm. Def. (Annex) E-2, F-2 Article XIII, Article XIV
Expiration Date 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Fallback Data 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(i)
Fallback Weather Index Station 2005 ISDA Comm. Def. (Annex) C-11 11.21(c)

FEEDER CATTLE-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(B)

FERC 2005 ISDA Comm. Def. (Annex) F-7 Article XIV

FFABA 2005 ISDA Comm. Def. (Annex) I-7, I-10, I-13
Exhibit II-A, II-B, II-C

to Sub-Annex I
FI-FMI 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
Final Compliance Date 2005 ISDA Comm. Def. (Annex) H-5 Article XVI
Final Delivery Date 2005 ISDA Comm. Def. (Annex) H-4 Article XVI
Final Edited Data 2005 ISDA Comm. Def. (Annex) C-12 11.21(d)

FINE WOOL (19 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(A)

Finnish Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
Firm 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

252



International Swaps and Derivatives Association, Inc.

First Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
Fixed 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
Flat Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
Floating 2005 ISDA Comm. Def. (Annex) I-1 17.2(b)
FOA 2005 ISDA Comm. Def. (Annex) G-1 Article XV

Force Majeure 2005 ISDA Comm. Def. (Annex) E-7, F-9 Article XIII, Article XIV
FPS 2005 ISDA Comm. Def. (Annex) F-8 Article XIV
Freight Index Route 2005 ISDA Comm. Def. (Annex) I-1 17.2(c)
Freight Transaction 2005 ISDA Comm. Def. (Annex) I-1 17.1
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C2 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(a)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C3 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(b)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C4 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(2)(c)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C5 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(d)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C7 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(e)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C8_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(a)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C9_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(b)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C10_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(c)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C11_03 2005 ISDA Comm. Def. (Annex) A-Freight-1 7.1(c)(i)(A)(1)(d)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX
ROUTE C12 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(A)(2)(f)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX TIME
CHARTER AVERAGE ROUTES-CALCULATED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(1)(e)
FREIGHT-BALTIC EXCHANGE-CAPESIZE INDEX TIME
CHARTER AVERAGE ROUTES-PUBLISHED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-2 7.1(c)(i)(A)(1)(f)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC1 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(ii)(A)(1)(a)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC2_37 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(b)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC3_38 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(c)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC4 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(d)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC5 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(e)
FREIGHT-BALTIC EXCHANGE-CLEAN TANKER INDEX
ROUTE TC6 2005 ISDA Comm. Def. (Annex) A-Freight-8 7.1(c)(ii)(A)(1)(f)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD1 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(a)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD2 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(b)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD3 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(c)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD4 2005 ISDA Comm. Def. (Annex) A-Freight-9 7.1(c)(ii)(B)(1)(d)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD5 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(e)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD6 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(f)
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FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD7 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(g)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD8 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(h)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD9 2005 ISDA Comm. Def. (Annex) A-Freight-10 7.1(c)(ii)(B)(1)(i)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD10 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(j)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD10D 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(k)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD11 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(l)
FREIGHT-BALTIC EXCHANGE-DIRTY TANKER INDEX
ROUTE TD12 2005 ISDA Comm. Def. (Annex) A-Freight-11 7.1(c)(ii)(B)(1)(m)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M1A 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(C)(1)(a)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M1B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(b)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M2 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(c)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M3 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(d)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M4A 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(e)
FREIGHT-BALTIC EXCHANGE-HANDYMAX INDEX
ROUTE M4B 2005 ISDA Comm. Def. (Annex) A-Freight-6 7.1(c)(i)(C)(1)(f)
FREIGHT-BALTIC EXCHANGE-HANDYMAX WEIGHTED
INDEX AVERAGE ROUTES-CALCULATED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-7 7.1(c)(i)(C)(1)(g)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P1 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(a)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P1A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(a)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P2 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(b)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P2A_03 2005 ISDA Comm. Def. (Annex) A-Freight-3 7.1(c)(i)(B)(1)(b)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P3 2005 ISDA Comm. Def. (Annex) A-Freight-5 7.1(c)(i)(B)(2)(c)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P3A_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(c)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX
ROUTE P4_03 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(d)
FREIGHT-BALTIC EXCHANGE-PANAMAX INDEX TIME
CHARTER AVERAGE ROUTES-PUBLISHED DAILY
AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(f)
FREIGHT-BALTIC EXCHANGE-PANAMAX TIME
CHARTER INDEX AVERAGE ROUTES-CALCULATED
DAILY AVERAGE 2005 ISDA Comm. Def. (Annex) A-Freight-4 7.1(c)(i)(B)(1)(e)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC1 (RAS TANURA-YOKOHAMA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(a)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC2_37 (ROTTERDAM-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(b)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC3_30 (ARUBA-NEW YORK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(c)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC4 (SINGAPORE-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(d)
FREIGHT-PLATTS CLEAN TANKERWIRE INDEX-
ROUTE TC5 (RAS TANURA-YOKOHAMA) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(e)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD1_270 (RAS TANURA-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(a)
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FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD2 (RAS TANURA-SINGAPORE) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(b)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD3_250 (RAS TANURA-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(c)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD4 (O.S BONNY-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(d)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD5 (O.S BONNY-PHILADELPHIA) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(e)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD6 (NOVOROSSIYK-AUGUSTA) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(f)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD7 (SULLOM VOE-WILHELMSHAVEN 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(g)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD8 (MENA AL AHMADI-SINGAPORE) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(h)

FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD9 (PUERTO LAS CRUZ-CORPUS CHRISTI) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(i)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD10 (ARUBA-NEW YORK) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(j)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD11 (BANIAS-LAVERA) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(k)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD12 (ANTWERP-HOUSTON) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(l)
FREIGHT-PLATTS DIRTY TANKERWIRE INDEX-
ROUTE TD14 (DUMAI-CHIBA) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(m)

FRENCH ULTRA LOW SULPHUR DIESEL-CARGOES
CIF NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(D)

FR-MEF 2005 ISDA Comm. Def. (Annex) C-5 11.17(k)
FROZEN CONCENTRATED ORANGE JUICE NO. 1-
NYBOT 2005 ISDA Comm. Def. (Annex)

A-Agricultural
Products-3 7.1(a)(ix)(A)

FUEL OIL SCHWERES HEIZOEL-1 PERCENT HSL
RHEINSCHIENE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(M)
FUEL OIL-1 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(L)
FUEL OIL-1 PERCENT-CARGOES CIF NWE/BASIS ARA
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(J)
FUEL OIL-1 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(K)
FUEL OIL-1 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(I)
FUEL OIL-1 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-2 7.1(b)(v)(H)
FUEL OIL-180 CST ARAB GULF (FOB)-PLATTS ASIA-
PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(F)
FUEL OIL-180 CST SINGAPORE-PLATTS OILGRAM
BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(A)
FUEL OIL-3.5 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(O)
FUEL OIL-3.5 PERCENT-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(N)
FUEL OIL-3.5 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(Q)
FUEL OIL-3.5 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-5 7.1(b)(v)(BB)
FUEL OIL-3.5 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(P)
FUEL OIL-380 CST DAILY ESTIMATED MARINE FUEL
OIL SPOT PRICES CRISTOBAL (EX-WHARF)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(B)
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FUEL OIL-380 CST FUJAIRAH (IFO)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(C)
FUEL OIL-380 CST ROTTERDAM (IFO)-PLATTS
OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(D)
FUEL OIL-380 CST SINGAPORE (CARGOES)-PLATTS
ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(G)
FUEL OIL-380 CST SINGAPORE (NON-CARGOES)-
PLATTS OILGRAM BUNKERWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-1 7.1(b)(v)(E)
FUEL OIL-NO. 6 0.3 PERCENT HP NEW YORK
(BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(T)
FUEL OIL-NO. 6 0.3 PERCENT HP NEW YORK
(CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(U)
FUEL OIL-NO. 6 0.3 PERCENT LP NEW YORK
(CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(V)
FUEL OIL-NO. 6 0.7 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(W)
FUEL OIL-NO. 6 1.0 PERCENT GULF COAST
(WATERBORNE)-8 API-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(Y)
FUEL OIL-NO. 6 1.0 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(X)
FUEL OIL-NO. 6 2.2 PERCENT RESIDUAL (BARGE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(R)
FUEL OIL-NO. 6 2.2 PERCENT RESIDUAL (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-3 7.1(b)(v)(S)
FUEL OIL-NO. 6 3.0 PERCENT GULF COAST
(WATERBORNE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(AA)
FUEL OIL-NO. 6 3.0 PERCENT NEW YORK (CARGO)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Fuel Oil-4 7.1(b)(v)(Z)
Futures Contract 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(viii)
FWIS Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(iii)
Gas 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Gas Annex 2005 ISDA Comm. Def. (Annex) E-1 Article XIII
Gas Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xvi)
Gas Daily Price Guide 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xvii)
GAS OIL-0.2 PERCENT-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(E)
GAS OIL-0.2 PERCENT-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(D)
GAS OIL-0.2 PERCENT-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(I)
GAS OIL-0.2 PERCENT-CIF MED (GENOVA/LAVERA)-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(C)
GAS OIL-0.2 PERCENT-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(B)

GAS OIL-0.5 SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(F)

GAS OIL-1.0. SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(G)
GAS OIL-EN590-CARGOES CIF NWE/BASIS ARA-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(K)
GAS OIL-EN590-CIF MED (GENOVA/LAVERA)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(J)
GAS OIL-IPE 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(A)
GAS OIL-IPE GASOIL AVERAGE-ARGUS EUROPEAN
PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(N)

GAS OIL-IPE GASOIL AVERAGE-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(M)

GAS OIL-L.P. SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-1 7.1(b)(vi)(H)
GAS OIL-LEICHTES HEIZOEL RHEINSCHIENE 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(L)
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GAS OIL-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(O)
Gas Transactions 2005 ISDA Comm. Def. (Annex) E-1 Article XIII
GASOLINE-BARGES MOGAS 95 R UNL-ARGUS
EUROPEAN PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(Q)

GASOLINE-NEW YORK-NYMEX 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(A)
GASOLINE-PREMIUM .15-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(B)
GASOLINE-PREMIUM UNL-BARGES FOB ROTTERDAM
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(G)
GASOLINE-PREMIUM UNL-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(D)
GASOLINE-PREMIUM UNL-CARGOES FOB NWE-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(F)
GASOLINE-PREMIUM UNL-FOB MED (ITALY)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(C)
GASOLINE-REGULAR UNL-BARGES FOB ROTTERDAM
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(H)
GASOLINE-REGULAR UNL-CARGOES CIF NWE/BASIS
ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-1 7.1(b)(vii)(E)
GASOLINE-SUPER UNL 93 NEW YORK (BARGE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(P)

GASOLINE-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(V)
GASOLINE-UNL 87 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(K)
GASOLINE-UNL 87 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(L)

GASOLINE-UNL 87 NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(I)

GASOLINE-UNL 87 NEW YORK (CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(J)
GASOLINE-UNL 87 WEST COAST PIPELINE (LOS
ANGELES)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(M)
GASOLINE-UNL 92 SINGAPORE (MOGAS)-PLATTS
ASIA PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(N)
GASOLINE-UNL 93 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-2 7.1(b)(vii)(O)
GASOLINE-UNL 95 SINGAPORE (MOGAS)-PLATTS
ASIA PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(R)
GASOLINE-WATERBORNE SPOT TOKYO BAY-RIM
INTELLIGENCE PRODUCTS 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(U)
GB-MET 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
General Definitions With Respect To Bullion
Transactions 2005 ISDA Comm. Def. (Annex) B-1 10.2
General Definitions with respect to Freight
Transactions 2005 ISDA Comm. Def. (Annex) I-1 17.2.
Germany's National Meteorological Service 2005 ISDA Comm. Def. (Annex) C-5 11.17(g)
Gj 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(ix)

GJ 2005 ISDA Comm. Def. (Annex) A-Definitions-8, E-15 7.2(c)(ix), Article XIII
GlobalCOAL 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xviii)
GOFO 2005 ISDA Comm. Def. (Annex) B-12 10.9
Gold 2005 ISDA Comm. Def. (Annex) B-2 10.2(e)
GOLD-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(A)
GOLD-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(C)
GOLD-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(B)
GOLD-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iii)(D)

GREASY WOOL (21 MICRON)-SFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xv)(B)
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GSAG 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(i)

GSAG ER® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(ii)

GSAG TR® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(i)

GSCI 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iii)

GSCI ER® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iv)

GSCI TR® 2005 ISDA Comm. Def. (Annex)
A-Composite

Commodity Indices-1 7.1(f)(iii)
GST 2005 ISDA Comm. Def. (Annex) E-16 Article XIII
GTMA 2005 ISDA Comm. Def. (Annex) G-1 Article XV
GTMA Transactions 2005 ISDA Comm. Def. (Annex) G-1 Article XV
Half-hourly 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
HDD 2005 ISDA Comm. Def. (Annex) C-3 11.15(c)
HDD Reference Level 2005 ISDA Comm. Def. (Annex) C-4 11.16(f)
Heating Degree Day 2005 ISDA Comm. Def. (Annex) C-3 11.15(c)

HEATING OIL-NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(B)

HEATING OIL-NEW YORK (CARGO)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(C)

HEATING OIL-NEW YORK-NYMEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Heating Oil

1
-

7.1(b)(viii)(A)
HEATING OIL-NO. 2 GULF COAST (PIPELINE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Heating Oil
1

-
7.1(b)(viii)(D)

HEATING OIL-NO. 2 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Heating Oil
1

-
7.1(b)(viii)(E)

Heren 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xix)
Heren Price 2005 ISDA Comm. Def. (Annex) D-6, D-20 Article XII

Heren® Day-Ahead Index 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(3)(a)

Hourly 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
Hungarian Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
HU-OMS 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
ICE 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xx)
ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxi)
ICE/10X DAILY-POWER 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxii)
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxiii)
IE-IMS 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
Imbalance Charges 2005 ISDA Comm. Def. (Annex) E-10 Article XIII
Inside FERC 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxiv)
Institut Royal Météorologique de Belgique 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Institute of Meteorology 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)

Institute of Meteorology and Water Management 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)
Instituto de Meteorologia 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)
Instituto Nacional de Meteorologia 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)
Instytut Meteorologii I Gospodarki Wodnej 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)
Interruptible 2005 ISDA Comm. Def. (Annex) E-10 Article XIII

In-the-Money Amount 2005 ISDA Comm. Def. (Annex) B-9, D-7, D-21 10.6(b)(i), Article XII
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Invoice 2005 ISDA Comm. Def. (Annex) H-6 Article XVI
Invoice Date 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
IPE 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(ix)
IPE AVERAGE GASOIL 2005 ISDA Comm. Def. (Annex) A-Energy-Gas Oil-2 7.1(b)(vi)(N)
IPE BWAVE (1) 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(6)
IPE BWAVE (2) 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(A)(7)
IPE Price 2005 ISDA Comm. Def. (Annex) D-6 Article XII
Irish Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
ISDA Master Agreement 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
ISO New England 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xxv)
Italian Meteorological Service 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
IT-SMAMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
Japan Meteorological Agency 2005 ISDA Comm. Def. (Annex) C-6 11.17(p)
JET FUEL-ASIA-PACIFIC (KERO)-PLATTS ASIA-
PACIFIC 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(E)

JET FUEL-BARGES FOB ROTTERDAM-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(D)

JET FUEL-CARGOES CIF NWE/BASIS ARA-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(C)

JET FUEL-FOB MED (ITALY)-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-1 7.1(b)(ix)(A)
JET FUEL-JET 54 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(F)

JET FUEL-JET 54 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(G)

JET FUEL-JET 55 GULF COAST (PIPELINE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-1 7.1(b)(ix)(H)

JET FUEL-JET 55 GULF COAST (WATERBORNE)-
PLATTS U.S. 2005 ISDA Comm. Def. (Annex)

A-Energy-Jet Fuel/
Kerosene-2 7.1(b)(ix)(I)

JET FUEL-NEW YORK (BARGE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-1 7.1(b)(ix)(B)
Joule 2005 ISDA Comm. Def. (Annex) E-15 Article XIII
JP-JMA 2005 ISDA Comm. Def. (Annex) C-6 11.17(p)
KCBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(x)

KEROSENE-TOCOM 2005 ISDA Comm. Def. (Annex)
A-Energy-Jet Fuel/

Kerosene-2 7.1(b)(ix)(J)
kL 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(x)

Königliches Meteorologisches Institut von Belgien 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Koninklijk Meteorologisch Instituut van België 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)
Koninklijk Nederlands Meteorologisch Instituut 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
Korea Meteorological Administration 2005 ISDA Comm. Def. (Annex) C-6 11.17(q)
KR-KMA 2005 ISDA Comm. Def. (Annex) C-6 11.17(q)
KWH 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xi)
kWh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xi)

LBMA 2005 ISDA Comm. Def. (Annex) A-Definitions-5, B-2 7.2(b)(xi), 10.2(e)
LEAD-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(C)
LEAD-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(B)
LEAD-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(iv)(A)

LEAN HOGS-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vi)(D)

LEBA 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xii)

LIVE CATTLE-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(vi)(C)

LME 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xiii)
Local Business Day 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Location 2005 ISDA Comm. Def. (Annex) C-4 11.17
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London Gold Market 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xiv)
London Silver Market 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(b)(xv)

LPPM 2005 ISDA Comm. Def. (Annex) A-Definitions-6, B-2 7.2(b)(xvi), 10.2(i)
Matched Pair Office 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(ii)

Maximum Payment Amount per Calculation Period 2005 ISDA Comm. Def. (Annex) C-2 11.12(a)
Maximum Transaction Payment Amount 2005 ISDA Comm. Def. (Annex) C-2 11.12(b)
Megawatt Daily 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxvi)
Member States 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Met Éireann 2005 ISDA Comm. Def. (Annex) C-6 11.17(n)
Météo France 2005 ISDA Comm. Def. (Annex) C-5 11.17(k)
Meteorological Office Agency of the Ministry of
Defence 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
Meteorological Service of Canada 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Meteorological Service of New Zealand 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)
Meteorologisk Institutt 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
Meteorologiska Intitutet 2005 ISDA Comm. Def. (Annex) C-5 11.17(j)
MeteoSwiss 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)
MetService 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)

MILK-CLASS III-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vii)(A)

MILK-CLASS IV-CME 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(vii)(B)

Missing Data Day 2005 ISDA Comm. Def. (Annex) C-12 11.21(e)
MMBTU 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xii)
mmbtu 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xii)

MMBtu 2005 ISDA Comm. Def. (Annex) A-Definitions-8, E-10 7.2(c)(xii), Article XIII
Month 2005 ISDA Comm. Def. (Annex) E-11 Article XIII

MTBE-GULF COAST (WATERBORNE)-PLATTS U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Gasoline-3 7.1(b)(vii)(S)
Multiple Transaction Payment Netting 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Multiplier 2005 ISDA Comm. Def. (Annex) I-1 17.2(d)
MWH 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)
MWh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)
mwh 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiii)
MX-SMN 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)
NAPHTHA PHYSICAL-BARGES FOB ROTTERDAM-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(D)
NAPHTHA PHYSICAL-CARGOES CIF NWE/BASIS ARA-
PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(A)
NAPHTHA PHYSICAL-CARGOES FOB NWE-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(E)

NAPHTHA SINGAPORE-PLATTS ASIA-PACIFIC 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(F)
NAPHTHA-CIF MED (GENOVA/LAVERA)-PLATTS
EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(B)

NAPHTHA-FOB MED (ITALY)-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(C)
NAPHTHA-GULF COAST (WATERBORNE)-PLATTS
U.S. 2005 ISDA Comm. Def. (Annex) A-Energy-Naphtha-1 7.1(b)(xi)(G)
NASAAC-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(Q)
NASAAC-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(R)
NASAAC-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-3 7.1(d)(i)(P)
NASAAC-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-2 7.1(d)(i)(O)
National Climatic Data Center 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
National Institute of Meteorology 2005 ISDA Comm. Def. (Annex) C-5 11.17(i)
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National Meteorological Service of Mexico 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)

National Oceanic and Atmospheric Administration 2005 ISDA Comm. Def. (Annex) C-7 11.17(z)
National Weather Service 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
Natural Gas Week 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxvii)

NATURAL GAS-AECO ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(a)

NATURAL GAS-AECO C/NIT (C$/GJ)-CANADIAN GAS
PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(a)

NATURAL GAS-AECO C/NIT (US$/MMBTU)-
CANADIAN GAS REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(b)

NATURAL GAS-ALBERTA NATURAL GAS CO. & PG&E
GAS TRANSMISSIONS-NORTHWEST INTERCONNECT
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(5)(b)

NATURAL GAS-ALBERTA, NOVA INVENTORY
TRANSFER (AECO)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(5)(a)

NATURAL GAS-ALGONQUIN CITY GATES-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(kkk)

NATURAL GAS-ALGONQUIN CITYGATES-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(a)

NATURAL GAS-ALGONQUIN CITY-GATES-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(bbb)

NATURAL GAS-ALGONQUIN GAS TRANSMISSIONS
CO.-CITYGATES-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(c)

NATURAL GAS-ALLIANCE DELIVERED-ICE/10X DAILY
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(b)

NATURAL GAS-ALLIANCE PIPELINE CO.-INTO
INTERSTATES (ANR, NICOR, NGPL, MIDWESTERN,
UDEL, VECTOR)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(d)
NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPELINE CO.-SE TRANSMISSION & GATHERING
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(e)

NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPELINE CO.-SW POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(f)
NATURAL GAS-AMERICAN NATURAL RESOURCES
PIPLELINE CO.-SE GATHERING POOL-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

41 7.1(b)(xii)(B)(5)(g)

NATURAL GAS-ANR ML 7-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(bbb)

NATURAL GAS-ANR ML 7-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(eee)

NATURAL GAS-ANR-SE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(c)

NATURAL GAS-ANR-SW-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

26 7.1(b)(xii)(B)(4)(d)
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NATURAL GAS-APPALACHIA (COLUMBIA GAS)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(ff)

NATURAL GAS-APPALACHIA (COLUMBIA GAS)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(e)

NATURAL GAS-APPALACHIA (DOMINION)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(g)

NATURAL GAS-APPALACHIA (DOMINION, NORTH
POINT)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(dd)

NATURAL GAS-APPALACHIA (DOMINION, SOUTH
POINT)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(ee)

NATURAL GAS-CALIFORNIA MALIN-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(b)

NATURAL GAS-CALIFORNIA PG&E CITYGATE-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(8)(e)

NATURAL GAS-CALIFORNIA SOCAL-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(d)

NATURAL GAS-CANADIAN BORDER (NWPL)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(y)

NATURAL GAS-CANADIAN GAS (DAWN)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(uu)

NATURAL GAS-CANADIAN GAS (IROQUOIS)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(tt)

NATURAL GAS-CANADIAN GAS (KINGSGATE)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(vv)

NATURAL GAS-CANADIAN GAS (NORTHWEST
SUMAS)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(cc)

NATURAL GAS-CARTHAGE HUB-TAILGATE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(h)

NATURAL GAS-CARTHAGE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(e)

NATURAL GAS-CEGT-EAST-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(f)

NATURAL GAS-CEGT-WEST-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(g)
NATURAL GAS-CENTERPOINT ENERGY GAS
TRANSMISSION CO.-EAST (GENERIC-NORTH,
SOUTH OR FLEX)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(j)

NATURAL GAS-CENTERPOINT-WEST (GENERIC-W1
OR W2)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(i)

NATURAL GAS-CG-MAINLINE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(h)
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NATURAL GAS-CG-ONSHORE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

27 7.1(b)(xii)(B)(4)(i)

NATURAL GAS-CHEYENNE HUB-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

42 7.1(b)(xii)(B)(5)(k)

NATURAL GAS-CHEYENNE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(j)

NATURAL GAS-CHICAGO CITY-GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(hhh)

NATURAL GAS-CHICAGO CITYGATE-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(c)

NATURAL GAS-CHICAGO CITYGATES-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(k)

NATURAL GAS-CHICAGO CITY-GATES-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(hhh)

NATURAL GAS-CIG-MAINLINE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(l)

NATURAL GAS-COL GAS TCO-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(m)

NATURAL GAS-COLORADO INTERSTATE GAS
COMPANY-MAINLINE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(l)

NATURAL GAS-COLUMBIA GAS CO.-TCO POOL
(APPALACHIA)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(m)

NATURAL GAS-COLUMBIA GULF TRANSMISSION CO.-
MAINLINE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(n)

NATURAL GAS-COLUMBIA GULF TRANSMISSION CO.-
ONSHORE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(o)

NATURAL GAS-CONSUMERS ENERGY CITYGATE-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

43 7.1(b)(xii)(B)(5)(p)

NATURAL GAS-CONSUMERS-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

28 7.1(b)(xii)(B)(4)(n)

NATURAL GAS-DAILY-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(a)

NATURAL GAS-DAWN ONTARIO-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(fff)

NATURAL GAS-DAWN-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(o)

NATURAL GAS-DEMARCATION (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(w)

NATURAL GAS-DEMARC-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(p)

NATURAL GAS-DOMINION-SOUTH POINT-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(q)
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NATURAL GAS-DOMINION-SOUTH-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(q)

NATURAL GAS-DRACUT-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(fff)

NATURAL GAS-DRACUT-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(r)

NATURAL GAS-E. LOUISIANA (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(ff)

NATURAL GAS-E. TEXAS (HOUSTON SHIP CHANNEL)
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(tt)

NATURAL GAS-E. TEXAS (KATY)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(uu)

NATURAL GAS-E. TEXAS (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(hh)

NATURAL GAS-EAST (RELIANT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(t)

NATURAL GAS-EAST TEXAS (CARTHAGE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas -North America-

8 7.1(b)(xii)(B)(2)(ii)

NATURAL GAS-EAST TEXAS (MRT MAINLINE)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas -North America-

9 7.1(b)(xii)(B)(2)(jj)

NATURAL GAS-EAST TEXAS (NGPL TEXOK)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-9 7.1(b)(xii)(B)(2)(kk)

NATURAL GAS-EL PASO-KEYSTONE POOL-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(r)

NATURAL GAS-EL PASO-SAN JUAN BASIN, BLANCO
POOL (NON-BONDAD)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(s)

NATURAL GAS-EMERSON ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(c)

NATURAL GAS-EMPRESS ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(b)

NATURAL GAS-EP-PERMIAN (KEYSTONE POOL,
WAHA POOL)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

44 7.1(b)(xii)(B)(5)(t)

NATURAL GAS-EP-SAN JUAN-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(t)

NATURAL GAS-FGT-Z2-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(u)

NATURAL GAS-FGT-Z3-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(v)

NATURAL GAS-FLORIDA GAS TRANSMISSION-ZONE
2-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(u)
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NATURAL GAS-FLORIDA GAS TRANSMISSION-ZONE
3-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(v)

NATURAL GAS-HENRY HUB-NYMEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(10)(b)

NATURAL GAS-HENRY HUB-TAILGATE, LOUISIANA-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(w)

NATURAL GAS-HENRY-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

30 7.1(b)(xii)(B)(4)(w)

NATURAL GAS-HOUSTON SHIP CHANNEL-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(ll)

NATURAL GAS-HOUSTON SHIP CHANNEL-HOUSTON
PIPE LINE POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(x)

NATURAL GAS-HOUSTON SHIP CHANNEL-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(x)

NATURAL GAS-HUNTINGDON/SUMAS-ICE/10X
DAILY--NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(y)

NATURAL GAS-IPE-NBP NATURAL GAS INDEX-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(c)

NATURAL GAS-IROQUOIS ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(9)(g)

NATURAL GAS-IROQUOIS ZONE 2-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13
7.1(b)(xii)(B)(2)(mmm

)

NATURAL GAS-IROQUOIS-Z2-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(z)

NATURAL GAS-IROQUOIS-ZONE 1-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

45 7.1(b)(xii)(B)(5)(y)

NATURAL GAS-IROQUOIS-ZONE 2-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(z)
NATURAL GAS-KATY (EXXON, OASIS, LONESTAR
INTA/INTER, PPM STORAGE (INJ/WD)-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(aa)

NATURAL GAS-KATY-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(mm)

NATURAL GAS-KATY-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(aa)
NATURAL GAS-KERN RIVER GAS TRANSMISSION CO-
ON SYSTEM DELIVERY (NON-WHEELER, NON-
KRAMER JUNCTION, NON-DAGGETT)-ICE/10X
MONTHLY

-

2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(bb)

NATURAL GAS-KERN RIVER GAS TRANSMISSION-ON
SYSTEM RECEIPT-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(cc)

NATURAL GAS-KINGSGATE-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

31 7.1(b)(xii)(B)(4)(bb)
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NATURAL GAS-KRGT-DEL POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(cc)

NATURAL GAS-KRGT-REC POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(dd)

NATURAL GAS-LOUISIANA (ANR)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(oo)

NATURAL GAS-LOUISIANA (ANR)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(c)

NATURAL GAS-LOUISIANA (COLUMBIA GULF
MAINLINE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(g)

NATURAL GAS-LOUISIANA (COLUMBIA GULF)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-3 7.1(b)(xii)(B)(2)(f)

NATURAL GAS-LOUISIANA (COLUMBIA GULF)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(h)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 1)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(h)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 2)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(i)

NATURAL GAS-LOUISIANA (FLORIDA GAS ZONE 3)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-4 7.1(b)(xii)(B)(2)(j)

NATURAL GAS-LOUISIANA (HENRY HUB)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-4 7.1(b)(xii)(B)(2)(k)

NATURAL GAS-LOUISIANA (NGPL)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-5 7.1(b)(xii)(B)(2)(l)

NATURAL GAS-LOUISIANA (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(p)

NATURAL GAS-LOUISIANA (SOUTHERN NATURAL)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(m)

NATURAL GAS-LOUISIANA (SOUTHERN NATURAL)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(dd)

NATURAL GAS-LOUISIANA (TENNESSEE 500 LEG)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(a)

NATURAL GAS-LOUISIANA (TENNESSEE 800 LEG)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(b)

NATURAL GAS-LOUISIANA (TENNESSEE, 500 LEG)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(n)

NATURAL GAS-LOUISIANA (TENNESSEE, 800 LEG)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(o)

NATURAL GAS-LOUISIANA (TEXAS EASTERN, ELA)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(p)
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NATURAL GAS-LOUISIANA (TEXAS EASTERN, WLA)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-5 7.1(b)(xii)(B)(2)(q)

NATURAL GAS-LOUISIANA (TEXAS GAS ZONE SL)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(r)

NATURAL GAS-LOUISIANA (TRANSCO ZONE 2)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(s)

NATURAL GAS-LOUISIANA (TRANSCO ZONE 3)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(t)

NATURAL GAS-LOUISIANA (TRUNKLINE ELA)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(pp)

NATURAL GAS-LOUISIANA (TRUNKLINE WLA) -GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(qq)

NATURAL GAS-LOUISIANA (TRUNKLINE)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(qq)

NATURAL GAS-LOUISIANA-NATURAL GAS WEEK 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(7)(a)

NATURAL GAS-MALIN-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(ee)
NATURAL GAS-MARITIMES & TENNESSEE GAS
PIPELINE CO.-DRACUT INTERCONNECT-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

46 7.1(b)(xii)(B)(5)(dd)

NATURAL GAS-MICH CON CITY GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(iii)

NATURAL GAS-MICH CON CITY-GATE-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(ddd)

NATURAL GAS-MICHCON-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(ff)

NATURAL GAS-MICHIGAN CONSOLIDATED
CITYGATE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(ee)

NATURAL GAS-MIDCONTINENT (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(s)

NATURAL GAS-MIDCONTINENT (NGPL)-NGI 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

68 7.1(b)(xii)(B)(8)(a)

NATURAL GAS-MISS/ALA (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(oo)

NATURAL GAS-MISSISSIPPI (MAINLINE)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(aaa)

NATURAL GAS-MONTHLY INDEX ALGONQUIN CITY-
GATES-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(bbb)

NATURAL GAS-MONTHLY INDEX ANR ML 7-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(eee)
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NATURAL GAS-MONTHLY INDEX APPALACHIA
(COLUMBIA GAS)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(e)

NATURAL GAS-MONTHLY INDEX APPALACHIA
(DOMINION)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(g)

NATURAL GAS-MONTHLY INDEX CANADIAN BORDER
(NWPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(y)

NATURAL GAS-MONTHLY INDEX CHICAGO CITY-
GATES-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(hhh)

NATURAL GAS-MONTHLY INDEX DAWN ONTARIO-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(fff)

NATURAL GAS-MONTHLY INDEX DEMARCATION
(NNG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(w)

NATURAL GAS-MONTHLY INDEX E. LOUISIANA
(TETCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ff)
NATURAL GAS-MONTHLY INDEX E. TEXAS
(HOUSTON SHIP CHANNEL)-GAS DAILY PRICE
GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(tt)

NATURAL GAS-MONTHLY INDEX E. TEXAS (KATY)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(uu)

NATURAL GAS-MONTHLY INDEX E. TEXAS (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(hh)

NATURAL GAS-MONTHLY INDEX EAST (RELIANT)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(t)

NATURAL GAS-MONTHLY INDEX LOUISIANA (ANR)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(c)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(COLUMBIA GULF)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(h)

NATURAL GAS-MONTHLY INDEX LOUISIANA (NGPL)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(p)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(SOUTHERN NATURAL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(dd)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(TENNESSEE 500 LEG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(a)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(TENNESSEE 800 LEG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(3)(b)

NATURAL GAS-MONTHLY INDEX LOUISIANA
(TRUNKLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(qq)

NATURAL GAS-MONTHLY INDEX MICH CON CITY-
GATE-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(ddd)

NATURAL GAS-MONTHLY INDEX MIDCONTINENT
(NGPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(s)
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NATURAL GAS-MONTHLY INDEX MISS/ALA
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(oo)

NATURAL GAS-MONTHLY INDEX MISSISSIPPI
(MAINLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(aaa)

NATURAL GAS-MONTHLY INDEX NIAGARA-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(ggg)

NATURAL GAS-MONTHLY INDEX OKLAHOMA (ANR)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(d)

NATURAL GAS-MONTHLY INDEX OKLAHOMA (ONG)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(aa)

NATURAL GAS-MONTHLY INDEX PERMIAN BASIN (EL
PASO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(i)

NATURAL GAS-MONTHLY INDEX PERMIAN BASIN
(TRANSWESTERN)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(pp)

NATURAL GAS-MONTHLY INDEX ROCKIES/NW
(STANFIELD)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(jjj)

NATURAL GAS-MONTHLY INDEX ROCKIES/NW NOVA
(AECO-C)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

25 7.1(b)(xii)(B)(3)(iii)

NATURAL GAS-MONTHLY INDEX ROCKY MOUNTAINS
(CIGC)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

15 7.1(b)(xii)(B)(3)(f)

NATURAL GAS-MONTHLY INDEX ROCKY MOUNTAINS
(QUESTAR)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(cc)

NATURAL GAS-MONTHLY INDEX ROCKYMTNS
(NWPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(z)

NATURAL GAS-MONTHLY INDEX S. LOUISIANA
(HENRY HUB)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(yy)

NATURAL GAS-MONTHLY INDEX S. LOUISIANA/EAST
SIDE (GULF SOUTH)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(o)

NATURAL GAS-MONTHLY INDEX S. TEXAS (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ii)

NATURAL GAS-MONTHLY INDEX SAN JUAN BASIN
(EL PASO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(j)

NATURAL GAS-MONTHLY INDEX SOUTH TEXAS
(NGPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(r)

NATURAL GAS-MONTHLY INDEX TEX/OKL MAINLINE
(PEPL)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

19 7.1(b)(xii)(B)(3)(bb)

NATURAL GAS-MONTHLY INDEX TEX/OKLA/KAN
(NNG)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(x)

NATURAL GAS-MONTHLY INDEX TEX/OKLA/KAN
(SOUTHERN)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(ss)

269



International Swaps and Derivatives Association, Inc.
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NATURAL GAS-MONTHLY INDEX TEXAS (TENNESSEE
ZONE 0)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(ee)

NATURAL GAS-MONTHLY INDEX TEXAS
(TRUNKLINE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

22 7.1(b)(xii)(B)(3)(rr)

NATURAL GAS-MONTHLY INDEX TEXOK (NGPL)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

17 7.1(b)(xii)(B)(3)(q)

NATURAL GAS-MONTHLY INDEX VENTURA (NNG)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(v)

NATURAL GAS-MONTHLY INDEX W. LOUISIANA
(TETCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

20 7.1(b)(xii)(B)(3)(gg)

NATURAL GAS-MONTHLY INDEX W. TEXAS (WAHA)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(zz)

NATURAL GAS-MONTHLY INDEX WEST (RELIANT)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

18 7.1(b)(xii)(B)(3)(u)

NATURAL GAS-MONTHLY INDEX WYOMING (KERN
RIVER)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(n)

NATURAL GAS-MONTHLY INDEX ZONE 1 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(k)

NATURAL GAS-MONTHLY INDEX ZONE 1 (TGT)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(jj)

NATURAL GAS-MONTHLY INDEX ZONE 1 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(ll)

NATURAL GAS-MONTHLY INDEX ZONE 2 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(l)

NATURAL GAS-MONTHLY INDEX ZONE 2 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(mm)

NATURAL GAS-MONTHLY INDEX ZONE 3 (FGTC)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

16 7.1(b)(xii)(B)(3)(m)

NATURAL GAS-MONTHLY INDEX ZONE 3 (TRANSCO)
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(nn)

NATURAL GAS-MONTHLY INDEX ZONE 6 DELIVERED
(TENNESSEE)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

24 7.1(b)(xii)(B)(3)(ccc)

NATURAL GAS-MONTHLY INDEX ZONE 6 NON-NY
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(xx)

NATURAL GAS-MONTHLY INDEX ZONE 6 NY
(TRANSCO)-GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(ww)

NATURAL GAS-MONTHLY INDEX ZONE M-3 (TETCO)-
GAS DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

23 7.1(b)(xii)(B)(3)(vv)

NATURAL GAS-MONTHLY INDEX ZONE SL (TGT)-GAS
DAILY PRICE GUIDE 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

21 7.1(b)(xii)(B)(3)(kk)

NATURAL GAS-MONTHLY-IPE 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(4)(b)
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NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA, SOUTH TEXAS POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(jj)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-AMARILLO POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(ff)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-LOUISIANA POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(gg)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-MID-CONTINENT POOLING PIN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

47 7.1(b)(xii)(B)(5)(hh)
NATURAL GAS-NATURAL GAS PIPELINE CO. OF
AMERICA-TXOK EAST POOL (GULF COAST)-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(ii)

NATURAL GAS-NBP MONTHLY-HEREN 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(b)

NATURAL GAS-NBP-DAY AHEAD AND WEEKEND
UNWEIGHTED AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(c)

NATURAL GAS-NBP-DAY AHEAD AND WEEKEND
UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(c)

NATURAL GAS-NBP-DAY AHEAD INDEX-HEREN 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(3)(a)

NATURAL GAS-NBP-DAY AHEAD-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(a)

NATURAL GAS-NBP-MONTH AHEAD UNWEIGHTED
AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(2)(b)

NATURAL GAS-NBP-PLATTS ENGR 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(6)(a)

NATURAL GAS-NEW MEXICO (EL PASO, BONDAD)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(aa)

NATURAL GAS-NEW MEXICO (EL PASO, SAN JUAN)-
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(z)

NATURAL GAS-NGPL (NICOR, NIPSCO, PGLC
CITYGATE), NBPL-NICOR-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(kk)

NATURAL GAS-NGPL AMARILLO-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ccc)

NATURAL GAS-NGPL IOWA-ILL-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ddd)

NATURAL GAS-NGPL STX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(c)

NATURAL GAS-NGPL-AMARILLO-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

32 7.1(b)(xii)(B)(4)(gg)

NATURAL GAS-NGPL-LA POOL-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(hh)

NATURAL GAS-NGPL-MIDCONT-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(ii)

NATURAL GAS-NGPL-STX-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(jj)
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NATURAL GAS-NGX AECO "C"/NIT (C$/GJ)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(i)

NATURAL GAS-NGX AECO "C"/NIT (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(j)

NATURAL GAS-NGX AECO (C$/GJ)-CANADIAN GAS
PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(e)

NATURAL GAS-NGX AECO (US$/MMBTU)-CANADIAN
GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(f)

NATURAL GAS-NGX EMPRESS (C$/GJ)-CANADIAN
GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(c)

NATURAL GAS-NGX EMPRESS (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-1 7.1(b)(xii)(B)(1)(d)

NATURAL GAS-NGX UNION DAWN (C$/GJ)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(g)

NATURAL GAS-NGX UNION DAWN (US$/MMBTU)-
CANADIAN GAS PRICE REPORTER 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-2 7.1(b)(xii)(B)(1)(h)

NATURAL GAS-NIAGARA ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(9)(f)

NATURAL GAS-NIAGARA-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(ggg)

NATURAL GAS-NNG DEMARCATION-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(yy)

NATURAL GAS-NNG TX-OKLA-KAN-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(eee)

NATURAL GAS-NNG VENTURA-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(xx)
NATURAL GAS-NORTHERN NATURAL GAS &
NORTHERN BORDER (TRANSFER POINT) AT
VENTURA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(mm)

NATURAL GAS-NORTHERN NATURAL GAS-
DEMARCATION-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

48 7.1(b)(xii)(B)(5)(ll)

NATURAL GAS-NORTHWEST PIPELINE CORP.-ROCKY
MOUNTAIN POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(nn)

NATURAL GAS-NORTHWEST PIPELINE CORP.-
WYOMING POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(oo)

NATURAL GAS-NWP-ROCKY MTN-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(ll)

NATURAL GAS-NWP-WYOMING-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(mm)

NATURAL GAS-NYMEX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

70 7.1(b)(xii)(B)(10)(a)

NATURAL GAS-OCM 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-4 7.1(b)(xii)(A)(5)(a)
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NATURAL GAS-OKLAHOMA (ANR)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-6 7.1(b)(xii)(B)(2)(u)

NATURAL GAS-OKLAHOMA (ANR)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(d)

NATURAL GAS-OKLAHOMA (NGPL)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-6 7.1(b)(xii)(B)(2)(v)

NATURAL GAS-OKLAHOMA (ONG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(aa)

NATURAL GAS-OKLAHOMA (PANHANDLE)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-7 7.1(b)(xii)(B)(2)(y)

NATURAL GAS-OKLAHOMA (RELIANT EAST)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-6 7.1(b)(xii)(B)(2)(w)

NATURAL GAS-OKLAHOMA (RELIANT WEST)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(x)

NATURAL GAS-ONEOK GAS TRANSPORTATION-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(pp)

NATURAL GAS-ONEOK-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(nn)

NATURAL GAS-OPAL PLANT TAILGATE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

49 7.1(b)(xii)(B)(5)(qq)

NATURAL GAS-OPAL-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(oo)

NATURAL GAS-PACIFIC GAS TRANSMISSION-MALIN
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(ss)

NATURAL GAS-PACIFIC GAS TRANSMISSION-
STANFIELD POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(rr)

NATURAL GAS-PANHANDLE EASTERN PIPE LINE CO.-
POOL GAS-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(tt)

NATURAL GAS-PANHANDLE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

34 7.1(b)(xii)(B)(4)(pp)

NATURAL GAS-PERMIAN BASIN (EL PASO)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-8 7.1(b)(xii)(B)(2)(gg)

NATURAL GAS-PERMIAN BASIN (EL PASO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(i)

NATURAL GAS-PERMIAN BASIN (TRANSWESTERN)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(pp)

NATURAL GAS-PERMIAN BASIN (WAHA)-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-8 7.1(b)(xii)(B)(2)(hh)

NATURAL GAS-PG&E CITY-GATE-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(jjj)
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NATURAL GAS-PG&E MALIN-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(aaa)

NATURAL GAS-PG&E-CITYGATE-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(qq)

NATURAL GAS-PG&E-CITYGATE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(uu)

NATURAL GAS-PG&E-TOPOCK-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

50 7.1(b)(xii)(B)(5)(vv)

NATURAL GAS-ROCKIES (KERN RIVER, OPAL PLANT)
GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-7 7.1(b)(xii)(B)(2)(bb)

NATURAL GAS-ROCKIES (QUESTAR RM)-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(ss)

NATURAL GAS-ROCKIES (STANFIELD ORE.)-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

10 7.1(b)(xii)(B)(2)(rr)

NATURAL GAS-ROCKIES/NW (STANFIELD)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(jjj)

NATURAL GAS-ROCKIES/NW NOVA (AECO-C)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

67 7.1(b)(xii)(B)(6)(iii)

NATURAL GAS-ROCKY MOUNTAINS (CIGC)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

57 7.1(b)(xii)(B)(6)(f)

NATURAL GAS-ROCKY MOUNTAINS (QUESTAR)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(cc)

NATURAL GAS-ROCKYMTNS (NWPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(z)

NATURAL GAS-S. LOUISIANA (HENRY HUB)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(yy)

NATURAL GAS-S. LOUISIANA/EAST SIDE (GULF
SOUTH)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(o)

NATURAL GAS-S. TEXAS (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(ii)

NATURAL GAS-SAN JUAN BASIN (EL PASO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(j)

NATURAL GAS-SOCAL BORDER-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(rr)

NATURAL GAS-SOCAL GAS-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(zz)

NATURAL GAS-SONAT-T1-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(ss)

NATURAL GAS-SOUTH TEXAS (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(r)
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NATURAL GAS-SOUTHERN CALIFORNIA BORDER
(EHRENBERG,TOPOCK,NEEDLES,WHEELER,KRS,STO
R/PROD,KRAMER)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(ww)

NATURAL GAS-SOUTHERN NATURAL GAS CO.-TIER 1
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(xx)

NATURAL GAS-STANFIELD-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(tt)

NATURAL GAS-STATION #2 ($CAD/GJ)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(d)

NATURAL GAS-STATION 2-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

35 7.1(b)(xii)(B)(4)(uu)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
0-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(yy)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
6, 200 LINE (DELIVERED)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(zz)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
L, 500 LEG POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

51 7.1(b)(xii)(B)(5)(aaa)

NATURAL GAS-TENNESSEE GAS PIPELINE CO.-ZONE
L, 800 LEG POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(bbb)

NATURAL GAS-TENNESSEE ZONE 0-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-9 7.1(b)(xii)(B)(2)(nn)

NATURAL GAS-TENNESSEE ZONE 6-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

13 7.1(b)(xii)(B)(2)(lll)

NATURAL GAS-TETCO M-3-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

12 7.1(b)(xii)(B)(2)(ggg)

NATURAL GAS-TETCO-ELA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(vv)

NATURAL GAS-TETCO-M1-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(ww)

NATURAL GAS-TETCO-M3-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(xx)

NATURAL GAS-TETCO-STX-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(yy)

NATURAL GAS-TETCO-WLA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

36 7.1(b)(xii)(B)(4)(zz)

NATURAL GAS-TEX/OKL MAINLINE (PEPL)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(bb)

NATURAL GAS-TEX/OKLA/KAN (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

61 7.1(b)(xii)(B)(6)(x)

NATURAL GAS-TEX/OKLA/KAN (SOUTHERN)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(ss)
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NATURAL GAS-TEXAS (TENNESSEE ZONE 0)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(ee)

NATURAL GAS-TEXAS (TRUNKLINE)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(rr)

NATURAL GAS-TEXAS EASTERN ETX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(a)

NATURAL GAS-TEXAS EASTERN STX-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(d)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- EAST LA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(ddd)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- M1 30 & 24 INCH-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(eee)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.- WEST LA-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(fff)

NATURAL GAS-TEXAS EASTERN TRANSMISSION
CORP.-SOUTH TEXAS ZONE-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(ggg)

NATURAL GAS-TEXAS EASTERN-M3 ZONE-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

52 7.1(b)(xii)(B)(5)(ccc)

NATURAL GAS-TEXAS GAS TRANSMISSION CORP.-
ZONE 1 FT POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(hhh)

NATURAL GAS-TEXAS GAS TRANSMISSION CORP.-
ZONE SL FT POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(iii)

NATURAL GAS-TEXAS GAS ZONE 1-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(b)

NATURAL GAS-TEXOK (NGPL)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(q)

NATURAL GAS-TGP-500L-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(aaa)

NATURAL GAS-TGP-800L-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(bbb)

NATURAL GAS-TGP-Z0-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(ccc)

NATURAL GAS-TGP-Z6 200L-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

37 7.1(b)(xii)(B)(4)(ddd)

NATURAL GAS-TGT-NGPL-TXOK-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

33 7.1(b)(xii)(B)(4)(kk)

NATURAL GAS-TGT-SL (FT)-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(eee)

NATURAL GAS-TGT-Z1(FT)-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(fff)
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NATURAL GAS-TRANSCO ZONE 1-GAS DAILY 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural

Gas-North America-3 7.1(b)(xii)(B)(2)(e)

NATURAL GAS-TRANSCO ZONE 4-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

11 7.1(b)(xii)(B)(2)(ww)

NATURAL GAS-TRANSCO ZONE 6 NON-NY-GAS
DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(2)(ooo)

NATURAL GAS-TRANSCO ZONE 6 NY-GAS DAILY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

14 7.1(b)(xii)(B)(2)(nnn)

NATURAL GAS-TRANSCO-30-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(ggg)

NATURAL GAS-TRANSCO-45-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(hhh)

NATURAL GAS-TRANSCO-65-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

38 7.1(b)(xii)(B)(4)(iii)

NATURAL GAS-TRANSCO-85-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(jjj)

NATURAL GAS-TRANSCO-EP-PERMIAN-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

29 7.1(b)(xii)(B)(4)(s)
NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE
CORP.-ZONE 5 DELIVERED (NON-WASH.GAS LIGHT)-
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

53 7.1(b)(xii)(B)(5)(jjj)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 30 (ZONE 1)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(kkk)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 45 (ZONE 2)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(lll)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 65 (ZONE 3)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54
7.1(b)(xii)(B)(5)(mmm

)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-STATION 85 (ZONE 4)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

54 7.1(b)(xii)(B)(5)(nnn)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-ZONE 6 (NON-NY)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(ooo)

NATURAL GAS-TRANSCONTINENTAL GAS PIPELINE
CORP.-ZONE 6 (NY)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(ppp)

NATURAL GAS-TRANSCO-Z6 (NON-NY)-ICE/10X
DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(kkk)

NATURAL GAS-TRANSCO-Z6 (NY)-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(lll)

NATURAL GAS-TRUNKLINE GAS COMPANY-EAST
LOUISIANA POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(qqq)

NATURAL GAS-TRUNKLINE GAS COMPANY-WEST
LOUISIANA POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(rrr)
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-

-

NATURAL GAS-TRUNKLINE-ELA-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39
7.1(b)(xii)(B)(4)(mmm

)

NATURAL GAS-TRUNKLINE-WLA-ICE/10X DAILY-
NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

39 7.1(b)(xii)(B)(4)(nnn)

NATURAL GAS-UNION DAWN ($US/MMBTU)-NGX 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

69 7.1(b)(xii)(B)(9)(e)

NATURAL GAS-UNION GAS-DAWN-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

55 7.1(b)(xii)(B)(5)(sss)

NATURAL GAS-VENTURA (NNG)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(v)

NATURAL GAS-VENTURA-ICE/10X DAILY-NATURAL
GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(4)(ooo)

NATURAL GAS-W. LOUISIANA (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

62 7.1(b)(xii)(B)(6)(gg)

NATURAL GAS-W. TEXAS (WAHA)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(zz)

NATURAL GAS-WAHA HUB-WEST TEXAS-ICE/10X
MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(ttt)

NATURAL GAS-WAHA-ICE/10X DAILY-NATURAL GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

40 7.1(b)(xii)(B)(4)(ppp)

NATURAL GAS-WEST (RELIANT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

60 7.1(b)(xii)(B)(6)(u)

NATURAL GAS-WESTCOAST ENERGY & NORTHWEST
PIPELINE CORP. (CDN BORDER)-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(uuu)

NATURAL GAS-WESTCOAST ENERGY INC-STATION 2
ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(vvv)

NATURAL GAS-WYOMING (KERN RIVER)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(n)

NATURAL GAS-WYOMING INTERSTATE COMPANY-
POOL-ICE/10X MONTHLY 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

56 7.1(b)(xii)(B)(5)(www)

NATURAL GAS-ZEEBRUGGE HUB-MONTH AHEAD
UNWEIGHTED AVERAGE PRICE-ARGUS NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(2)(d)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD AND
WEEKEND UNWEIGHTED AVERAGE PRICE - ARGUS
NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-2 7.1(b)(xii)(A)(2)(e)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD AND
WEEKEND UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(e)

NATURAL GAS-ZEEBRUGGE-DAY AHEAD BASE INDEX
DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(a)

NATURAL GAS-ZEEBRUGGE-MONTH AHEAD
UNWEIGHTED AVERAGE PRICE-HEREN 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-3 7.1(b)(xii)(A)(3)(d)

NATURAL GAS-ZEEBRUGGE-WEEKEND BASE INDEX-
DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(b)

NATURAL GAS-ZIG INDEX-DOW JONES NAT GAS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas-Europe-1 7.1(b)(xii)(A)(1)(c)
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NATURAL GAS-ZONE 1 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

58 7.1(b)(xii)(B)(6)(k)

NATURAL GAS-ZONE 1 (TGT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(jj)

NATURAL GAS-ZONE 1 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(ll)

NATURAL GAS-ZONE 2 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(l)

NATURAL GAS-ZONE 2 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(mm)

NATURAL GAS-ZONE 3 (FGTC)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

59 7.1(b)(xii)(B)(6)(m)

NATURAL GAS-ZONE 3 (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

64 7.1(b)(xii)(B)(6)(nn)

NATURAL GAS-ZONE 6 DELIVERED (TENNESSEE)-
INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

66 7.1(b)(xii)(B)(6)(ccc)

NATURAL GAS-ZONE 6 NON-NY (TRANSCO)-INSIDE
FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(xx)

NATURAL GAS-ZONE 6 NY (TRANSCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(ww)

NATURAL GAS-ZONE M-3 (TETCO)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

65 7.1(b)(xii)(B)(6)(vv)

NATURAL GAS-ZONE SL (TGT)-INSIDE FERC 2005 ISDA Comm. Def. (Annex)

A-Energy-Natural
Gas-North America-

63 7.1(b)(xii)(B)(6)(kk)
NBP Option 2005 ISDA Comm. Def. (Annex) D-1 Article XII
NBP Option Confirmation 2005 ISDA Comm. Def. (Annex) D-6 Article XII
NBP Terms 2005 ISDA Comm. Def. (Annex) D-1, D-11 Article XII
NBP Transaction 2005 ISDA Comm. Def. (Annex) D-9, D-14 Article XII
NCDC 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
Negotiated Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(v)
Negotiation 2005 ISDA Comm. Def. (Annex) B-8 10.5(d)(i)(A)
NEM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxviii)
NEMMCO 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxviii)
NERC Business Day 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Netting 2005 ISDA Comm. Def. (Annex) B-9 10.7.
New Worldwide Tanker Nominal Freight Scale 2005 ISDA Comm. Def. (Annex) I-1 17.2(e)
NEWPRINT 30LB EAST PPW 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(C)(1)
NEWPRINT 48.8 GSM US PAPER TRADER 2005 ISDA Comm. Def. (Annex) A-Paper-1 7.1(e)(ii)(A)(1)
NEWSPRINT 45G PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(B)(2)
NEWSPRINT 60G PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(ii)(B)(1)
NGI 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxix)
NGI's Bidweek Survey 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxix)

NGL-BUTANE (EUROPE)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(A)

NGL-CANADIAN ISOBUTANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(FF)
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NGL-CANADIAN ISOBUTANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(EE)

NGL-CANADIAN N. BUTANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(DD)

NGL-CANADIAN N. BUTANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(CC)

NGL-CANADIAN PROPANE (EDMONTON)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(BB)

NGL-CANADIAN PROPANE (SARNIA)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(AA)

NGL-CONWAY ETHANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(J)

NGL-CONWAY ETHANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(I)

NGL-CONWAY ISOBUTANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(K)

NGL-CONWAY ISOBUTANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(L)

NGL-CONWAY N. BUTANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(H)

NGL-CONWAY N. BUTANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(G)

NGL-CONWAY N. GAS (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(M)

NGL-CONWAY N. GAS (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(N)

NGL-CONWAY PROPANE (IN-LINE)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(O)

NGL-CONWAY PROPANE (IN-WELL)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-2 7.1(b)(xiii)(P)

NGL-MONT BELVIEU EP MIX-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(S)

NGL-MONT BELVIEU ISOBUTANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(V)

NGL-MONT BELVIEU ISOBUTANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(U)

NGL-MONT BELVIEU N. BUTANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(R)

NGL-MONT BELVIEU N. BUTANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(Q)

NGL-MONT BELVIEU N. GAS (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(W)

NGL-MONT BELVIEU PROPANE (NON-TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(Z)

NGL-MONT BELVIEU PROPANE (TET)-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-4 7.1(b)(xiii)(Y)

NGL-MONT BELVIEU PURITY ETHANE-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(T)

NGL-MONT BELVIEU RIVER N. GAS-OPIS 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-3 7.1(b)(xiii)(X)

NGL-PROPANE (EUROPE)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(B)

NGL-PROPANE (NORTH SEA BP)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(D)

NGL-PROPANE (NORTH SEA)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(C)

NGL-PROPANE (SAUDI ARAMCO)-ARGUS LPG 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(E)

NGL-PROPANE-NYMEX 2005 ISDA Comm. Def. (Annex)
A-Energy-Natural
Gas Liquids-1 7.1(b)(xiii)(F)

NGX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xvii)
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NICKEL-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(C)
NICKEL-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(D)
NICKEL-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(v)(B)
NICKEL-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-4 7.1(d)(v)(A)
NL-KNMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
No Fault Termination 2005 ISDA Comm. Def. (Annex) C-10 11.19(d)(vi)
No Payment on Termination for Settlement
Disruption 2005 ISDA Comm. Def. (Annex) H-3 Article XVI
Non-Claiming Party 2005 ISDA Comm. Def. (Annex) F-3 Article XIV
NO-NMI 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
NORDPOOL 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xviii)
Norwegian Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-6 11.17(t)
Notional Amount 2005 ISDA Comm. Def. (Annex) C-1 11.8
Novation Netting By Matched Pair 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(ii)
Novation Netting By Type of Obligation 2005 ISDA Comm. Def. (Annex) B-10 10.7(b)(i)
NPPS 2005 ISDA Comm. Def. (Annex) F-8 Article XIV
Number of Allowances 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
NWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
NYBOT 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xix)
NYISO 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxx)
NYMEX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xx)
NZ-MSNZ 2005 ISDA Comm. Def. (Annex) C-6 11.17(u)

OATS-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(viii)(A)

OBM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxi)
OCM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxi)
Offices 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Offsetting Power Transaction 2005 ISDA Comm. Def. (Annex) F-5 Article XIV
OIL-BRENT (DTD)-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(2)
OIL-BRENT (DTD)-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(4)
OIL-BRENT-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(1)
OIL-BRENT-IPE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(5)
OIL-BRENT-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(3)
OIL-BWAVE (1)-IPE-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(6)
OIL-BWAVE (2)-IPE-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-1 7.1(b)(xiv)(A)(7)
OIL-DUBAI-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(B)(1)
OIL-JCC-9 DIGIT PROVISIONAL 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(C)(2)
OIL-JCC-DETAILED 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-3 7.1(b)(xiv)(C)(3)
OIL-JCC-FIXED 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-3 7.1(b)(xiv)(C)(4)
OIL-JCC-PROVISIONAL 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-2 7.1(b)(xiv)(C)(1)
OIL-MIDDLE EAST-TOCOM 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(D)(1)
OIL-OMAN-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(E)(1)
OIL-TAPIS-APPI 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(F)(1)
OIL-TAPIS-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(F)(2)
OIL-WTI MIDLAND-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(G)(2)
OIL-WTI-ARGUS 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(G)(1)
OIL-WTI-NYMEX 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(G)(4)
OIL-WTI-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(G)(3)
OIL-WTS-PLATTS MARKETWIRE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-5 7.1(b)(xiv)(H)(1)
OMAN MINISTRY OF GAS OFFICIAL PRICE 2005 ISDA Comm. Def. (Annex) A-Energy-Oil-4 7.1(b)(xiv)(E)(2)
OMEL 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxii)
OMLX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxii)
OPIS 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxiii)
Option Buyer 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Option Seller 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Options Annex 2005 ISDA Comm. Def. (Annex) G-1 Article XV
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Országos Meteorológiai Szologálat 2005 ISDA Comm. Def. (Annex) C-6 11.17(m)
Ounce 2005 ISDA Comm. Def. (Annex) B-2 10.2(h)
Outstanding Credit Support 2005 ISDA Comm. Def. (Annex) F-1 Article XIV
Outstanding Credit Support Document 2005 ISDA Comm. Def. (Annex) F-2 Article XIV
Outstanding Gas Credit Support 2005 ISDA Comm. Def. (Annex) E-2 Article XIII
Outstanding Gas Credit Support Document 2005 ISDA Comm. Def. (Annex) E-2 Article XIII
Outstanding Gas Transactions 2005 ISDA Comm. Def. (Annex) E-1 Article XIII

Outstanding Power Transactions 2005 ISDA Comm. Def. (Annex) F-1, G-1 Article XIV, Article XV
Palladium 2005 ISDA Comm. Def. (Annex) B-2 10.2(i)
PALLADIUM-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(A)
PALLADIUM-NYMEX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(C)
PALLADIUM-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(B)
PALLADIUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-5 7.1(d)(vi)(D)
Paper Trader 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxiv)
Party 2005 ISDA Comm. Def. (Annex) D-3, D-18 Article XII
Payment Amount 2005 ISDA Comm. Def. (Annex) C-1 11.7
Payment Date 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Payment Date 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Payment for Late Delivery 2005 ISDA Comm. Def. (Annex) B-7 10.5(b)
PIX 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxv)
PJM 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxvi)
Platinum 2005 ISDA Comm. Def. (Annex) B-2 10.2(j)
PLATINUM-A.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(A)
PLATINUM-NYMEX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(C)
PLATINUM-P.M. FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(B)
PLATINUM-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(vii)(D)
Platts Asia-Pacific 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxvii)
Platts Clean Tankerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxviii)
Platts Dirty Tankerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-3 7.2(a)(xxxix)
Platts ENGR 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xli)
Platts European 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xl)
Platts Marketwire 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlii)
Platts Metals Alert 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xliii)
Platts Oilgram 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xliv)
Platts Oilgram Bunkerwire 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlv)
Platts Price 2005 ISDA Comm. Def. (Annex) D-6, D-20 Article XII
PLATTS TC1 (RT-YOK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(a)
PLATTS TC2_37 (RDM-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(b)
PLATTS TC3_30 (ARU-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(c)
PLATTS TC4 (SING-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(d)
PLATTS TC5 (RT-YOK) 2005 ISDA Comm. Def. (Annex) A-Freight-12 7.1(c)(iii)(A)(1)(e)
PLATTS TD1_270 (RT-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(a)
PLATTS TD2 (RT-SING) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(b)
PLATTS TD3_250 (RT-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(c)
PLATTS TD4 (BSY-LOOP) 2005 ISDA Comm. Def. (Annex) A-Freight-13 7.1(c)(iv)(A)(1)(d)
PLATTS TD5 (BSY-PHIL) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(e)
PLATTS TD6 (X-MED) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(f)
PLATTS TD7 (SV-WH) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(g)
PLATTS TD8 (MA-SP) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(h)
PLATTS TD9 (PLC-CC) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(i)
PLATTS TD10 (ARU-NY) 2005 ISDA Comm. Def. (Annex) A-Freight-14 7.1(c)(iv)(A)(1)(j)
PLATTS TD11 (BAN-LAV) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(k)
PLATTS TD12 (ARA-USG) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(l)
PLATTS TD14 (DUM-CHI) 2005 ISDA Comm. Def. (Annex) A-Freight-15 7.1(c)(iv)(A)(1)(m)
Platts U.S. 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlvi)
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PL-IMGW 2005 ISDA Comm. Def. (Annex) C-7 11.17(v)
Power Transactions 2005 ISDA Comm. Def. (Annex) F-1 Article XIV
Powernext 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlvii)
PPI 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlviii)
PPM 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(xlix)
PPW 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(l)
Premium 2005 ISDA Comm. Def. (Annex) C-3, D-5 11.13(a), Article XII
Premium Payment Date 2005 ISDA Comm. Def. (Annex) C-3, D-5 11.13(b), Article XII
Price Source 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xv)
Primary Disruption Event 2005 ISDA Comm. Def. (Annex) C-7 11.18(a)
Primary Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(b)

Prior Master Agreement 2005 ISDA Comm. Def. (Annex) E-1, F-1 Article XIII, Article XIV
Product 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
PT-IMP 2005 ISDA Comm. Def. (Annex) C-7 11.17(w)

PULP BLEACHED HARDWOOD KRAFT EUROPE PIX 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(A)(4)

PULP BLEACHED HARDWOOD KRAFT PULP US RISI 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(C)(2)
PULP BLEACHED HARDWOOD KRAFT US PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(3)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT
EUROPE PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(2)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
PIX 2005 ISDA Comm. Def. (Annex) A-Paper-2 7.1(e)(iii)(A)(1)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(B)(1)
PULP NORTHERN BLEACHED SOFTWOOD KRAFT US
RISI 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iii)(C)(1)
Put 2005 ISDA Comm. Def. (Annex) D-5 Article XII
Quantity 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Receiving Transporter 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Reconciliation Deadline 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
RECOVERED PAPER 1.02 MIXED P&B (SORTED) PPI
GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(1)
RECOVERED PAPER 1.04 SUPERMARKET
CORRUGATED MIXED P&B PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(2)
RECOVERED PAPER 1.05 OLD CORRUGATED
CONTAINERS PPI FRANCE 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(5)
RECOVERED PAPER 1.11 SORTED GRAPHIC PAPER
PPI GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(3)
RECOVERED PAPER 2.01 NEWSPAPERS PPI
GERMANY 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(B)(4)

RECOVERED PAPER DEINK NEWS (8) ATLANTA PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(3)

RECOVERED PAPER DEINK NEWS (8) CHICAGO PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(2)
RECOVERED PAPER DEINK NEWS (8) DALLAS-
HOUSTON PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(5)
RECOVERED PAPER DEINK NEWS (8) NEW YORK
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(1)
RECOVERED PAPER DEINK NEWS (8) SAN
FRANCISCO-LOS ANGELES PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(4)
RECOVERED PAPER DEINK NEWS (8) U.S. AVERAGE
PPW 2005 ISDA Comm. Def. (Annex) A-Paper-7 7.1(e)(iv)(C)(6)
RECOVERED PAPER NEWS #8 BUFFALO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(3)
RECOVERED PAPER NEWS #8 CHICAGO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iv)(A)(1)

RECOVERED PAPER NEWS #8 LOS ANGELES OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(7)

283



International Swaps and Derivatives Association, Inc.

RECOVERED PAPER NEWS #8 NEW ENGLAND OBM 2005 ISDA Comm. Def. (Annex) A-Paper-3 7.1(e)(iv)(A)(2)
RECOVERED PAPER NEWS #8 NEW YORK OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(4)

RECOVERED PAPER NEWS #8 PACIFIC NW OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(9)

RECOVERED PAPER NEWS #8 SAN FRANCISCO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(8)

RECOVERED PAPER NEWS #8 SOUTHEAST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(5)

RECOVERED PAPER NEWS #8 SOUTHWEST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-4 7.1(e)(iv)(A)(6)
RECOVERED PAPER OCC #11 ATLANTA PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(9)
RECOVERED PAPER OCC #11 CHICAGO PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(8)
RECOVERED PAPER OCC #11 DALLAS-HOUSTON
PPC 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(11)
RECOVERED PAPER OCC #11 NEW YORK PPW 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(7)
RECOVERED PAPER OCC #11 SAN FRANCISCO-LOS
ANGELES 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(10)

RECOVERED PAPER OCC #11 U.S. AVERAGE PPC 2005 ISDA Comm. Def. (Annex) A-Paper-8 7.1(e)(iv)(C)(12)
RECOVERED PAPER OCC#11 BUFFALO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(12)
RECOVERED PAPER OCC#11 CHICAGO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(10)

RECOVERED PAPER OCC#11 LOS ANGELES OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(16)

RECOVERED PAPER OCC#11 NEW ENGLAND OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(11)
RECOVERED PAPER OCC#11 NEW YORK OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(13)
RECOVERED PAPER OCC#11 PACIFIC NW OBM 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(A)(18)

RECOVERED PAPER OCC#11 SAN FRANCISCO OBM 2005 ISDA Comm. Def. (Annex) A-Paper-6 7.1(e)(iv)(A)(17)
RECOVERED PAPER OCC#11 SOUTHEAST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(14)

RECOVERED PAPER OCC#11 SOUTHWEST OBM 2005 ISDA Comm. Def. (Annex) A-Paper-5 7.1(e)(iv)(A)(15)
Reference Dealers 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xvi)
Reference Level Equals Zero 2005 ISDA Comm. Def. (Annex) C-4 11.16(g)
Reference Price 2005 ISDA Comm. Def. (Annex) D-5, D-20 Article XII
Registry 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Registry Regulation 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Regulatory Event 2005 ISDA Comm. Def. (Annex) F-7 Article XIV
Relevant Authority 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Replacement Price 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Representative Amount 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Reset Date 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
Reuters 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(li)

Reuters Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-4, B-2 7.2(a)(lii), 10.2(g)
Rim Intelligence Products 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(liii)

Rounding in Weather Index Derivative Transactions 2005 ISDA Comm. Def. (Annex) C-12 11.22.
Rounding of Weather Index Units 2005 ISDA Comm. Def. (Annex) C-12 11.22
Royal Dutch Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-6 11.17(s)
Royal Meteorological Institute of Belgium 2005 ISDA Comm. Def. (Annex) C-4 11.17(c)

RUBBER-RSS3-SICOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(A)

RUBBER-TOCOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(C)

RUBBER-TSR20-SICOM 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-3 7.1(a)(x)(B)

SAFEX 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxiii)
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Sales Price 2005 ISDA Comm. Def. (Annex) F-10 Article XIV
Schedule 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Schedule P 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Schedule P: Products and Related Definitions 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Scheduled Gas 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Scheduling 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Scheme 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Second Fallback Weather Index Station 2005 ISDA Comm. Def. (Annex) C-12 11.21(f)
Second Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
Secondary Disruption Event 2005 ISDA Comm. Def. (Annex) C-8 11.18(b)
Secondary Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(c)
Seller 2005 ISDA Comm. Def. (Annex) E-11, F-11, H-11 Article XIII, XIV, XVI
Seller's Delivery Business Day Location 2005 ISDA Comm. Def. (Annex) H-11 Article XVI
Seller's Replacement Cost 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Seller's VAT Jurisdiction 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Service Météorologique du Canada 2005 ISDA Comm. Def. (Annex) C-5 11.17(d)
Servicio Meteorologico Nacional 2005 ISDA Comm. Def. (Annex) C-6 11.17(r)
Servizio Meteorologico dell'Aeronautica Militare
Italiana 2005 ISDA Comm. Def. (Annex) C-6 11.17(o)
SE-SMHI 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)
Settlement by Delivery 2005 ISDA Comm. Def. (Annex) B-7 10.5.
Settlement Disruption Event 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Settlement Level 2005 ISDA Comm. Def. (Annex) C-2 11.12(c)
Settlement Period(s) 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
SFE 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxiv)
SFWIS Disruption Fallback 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(iv)
SICOM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxv)
Silver 2005 ISDA Comm. Def. (Annex) B-2 10.2(k)
SILVER-COMEX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(A)
SILVER-FIX 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(B)
SILVER-TOCOM 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(viii)(C)
Sixth Nearby Month 2005 ISDA Comm. Def. (Annex) A-Definitions-8 7.2(c)(xiv)
South African Weather Service 2005 ISDA Comm. Def. (Annex) C-7 11.17(bb)

SOYBEAN MEAL-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(B)

SOYBEAN OIL-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(C)

SOYBEANS-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(A)

SOYBEANS-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xi)(D)

Specified Compliance Period 2005 ISDA Comm. Def. (Annex) H-13 Article XVI
Specified Price 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xviii)
Specified Transaction 2005 ISDA Comm. Def. (Annex) G-2 Article XV

Spot Auction Trading Hours: (Date): Table: Hours 2005 ISDA Comm. Def. (Annex)
A-Energy-Electricity-

Europe-6 7.1(b)(iv)(B)(3)(w)
Spot Price 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
Spot Price Index 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
SRC Shortfall 2005 ISDA Comm. Def. (Annex) H-12 Article XVI
Start Time 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xvii)
STEEL-MONTHLY-BILLET-CIS EXPORT FOB BLACK
SEA-CRU LONG 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(ix)(I)
STEEL-MONTHLY-CRC-GERMANY (EUR)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(F)
STEEL-MONTHLY-CRC-GERMANY (USD)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(E)
STEEL-MONTHLY-CRC-USA-MIDWEST-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(D)
STEEL-MONTHLY-HRC-GERMANY (EUR)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(C)
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STEEL-MONTHLY-HRC-GERMANY (USD)-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(B)
STEEL-MONTHLY-HRC-USA-MIDWEST-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-6 7.1(d)(ix)(A)
STEEL-MONTHLY-SLAB-EUROPE-CIS-EXPORT-BLACK
SEA PORT-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(G)
STEEL-MONTHLY-SLAB-LATIN AMERICA-BRAZIL-
EXPORT-CRU 2005 ISDA Comm. Def. (Annex) A-Metals-7 7.1(d)(ix)(H)
Strike Price 2005 ISDA Comm. Def. (Annex) D-6 Article XII

SUGAR # 11 (WORLD)-NYBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xii)(A)

SUNFLOWER SEEDS-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xiii)(A)

Sveriges Meteorologiska och Hydrologiska Institut 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)

Swedish Meteorological and Hydrological Institute 2005 ISDA Comm. Def. (Annex) C-7 11.17(x)
Swiss Meteorological Institute 2005 ISDA Comm. Def. (Annex) C-5 11.17(e)
Synoptic Data 2005 ISDA Comm. Def. (Annex) C-9 11.19(d)(ii)
Synoptic Data Fallback 2005 ISDA Comm. Def. (Annex) C-8 11.19(a)(ii)
Tariff 2005 ISDA Comm. Def. (Annex) F-7 Article XIV
Taxes 2005 ISDA Comm. Def. (Annex) E-5 Article XIII
Telerate 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(liv)
Telerate Screen 2005 ISDA Comm. Def. (Annex) A-Definitions-4 7.2(a)(lv)
Terminated Transaction 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
Termination Event 2005 ISDA Comm. Def. (Annex) B-2 10.2(f)
The Heren Report 2005 ISDA Comm. Def. (Annex) A-Definitions-2 7.2(a)(xix)
Therm 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xix)
TIN-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(C)
TIN-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(B)
TIN-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(x)(A)
TOCOM 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxvi)
Trading Account 2005 ISDA Comm. Def. (Annex) H-13 Article XVI
Transaction Currency 2005 ISDA Comm. Def. (Annex) B-2 10.2(l)
Transmission Provider 2005 ISDA Comm. Def. (Annex) F-11 Article XIV
Transporter(s) 2005 ISDA Comm. Def. (Annex) E-11 Article XIII
UK Met Office 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)
UK Meteorological Office 2005 ISDA Comm. Def. (Annex) C-5 11.17(l)

ULTRA LOW SULPHUR DIESEL CIF NWE 50PPM-
ARGUS EUROPEAN PRODUCTS REPORT 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(G)

ULTRA LOW SULPHUR DIESEL-BARGES FOB
ROTTERDAM 10 PPM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(B)

ULTRA LOW SULPHUR DIESEL-BARGES FOB
ROTTERDAM-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(A)

ULTRA LOW SULPHUR DIESEL-CARGOES CIF
NWE/BASIS ARA-PLATTS EUROPEAN 2005 ISDA Comm. Def. (Annex)

A-Energy-Ultra Low
Sulphur Diesel-1 7.1(b)(xv)(C)

Underlying Bullion Swap 2005 ISDA Comm. Def. (Annex) B-11 10.8(b)(ii)
Unit 2005 ISDA Comm. Def. (Annex) A-Definitions-9 7.2(c)(xx)
USD-LIBOR-BBA 2005 ISDA Comm. Def. (Annex) B-2 10.2(g)
US-NCDC 2005 ISDA Comm. Def. (Annex) C-7 11.17(y)
US-NOAA 2005 ISDA Comm. Def. (Annex) C-7 11.17(z)
US-NWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(aa)
VAT 2005 ISDA Comm. Def. (Annex) H-6 Article XVI
VAT Amount 2005 ISDA Comm. Def. (Annex) H-6 Article XVI
WCE 2005 ISDA Comm. Def. (Annex) A-Definitions-6 7.2(b)(xxvii)
Weather Index Buyer 2005 ISDA Comm. Def. (Annex) C-1 11.5
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Weather Index Call Option/Cap 2005 ISDA Comm. Def. (Annex) C-1 11.2
Weather Index Derivative Transaction 2005 ISDA Comm. Def. (Annex) C-1 11.1
Weather Index Level 2005 ISDA Comm. Def. (Annex) C-3 11.14
Weather Index Put Option/Floor 2005 ISDA Comm. Def. (Annex) C-1 11.3
Weather Index Seller 2005 ISDA Comm. Def. (Annex) C-1 11.6
Weather Index Station 2005 ISDA Comm. Def. (Annex) C-4 11.17
Weather Index Strike Level 2005 ISDA Comm. Def. (Annex) C-3 11.14
Weather Index Swap 2005 ISDA Comm. Def. (Annex) C-1 11.4
Weather Index Unit 2005 ISDA Comm. Def. (Annex) C-3 11.15

WHEAT HRW-KCBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(B)

WHEAT-CBOT 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(A)

WHEAT-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-5 7.1(a)(xiv)(C)

WHITE MAIZE-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(C)

WHITE SUGAR-EURONEXT LIFFE 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-4 7.1(a)(xii)(B)

World Crude Report 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(a)(lvi)
World Pulp Monthly 2005 ISDA Comm. Def. (Annex) A-Definitions-5 7.2(a)(lvii)
Worldscale Association 2005 ISDA Comm. Def. (Annex) I-1 17.2(f)
Worldscale Point 2005 ISDA Comm. Def. (Annex) I-1 17.2(g)
Worldscale Rate 2005 ISDA Comm. Def. (Annex) I-1 17.2(h)

YELLOW MAIZE-SAFEX 2005 ISDA Comm. Def. (Annex)
A-Agricultural
Products-2 7.1(a)(iv)(B)

ZA-SAWS 2005 ISDA Comm. Def. (Annex) C-7 11.17(bb)
ZBT Option 2005 ISDA Comm. Def. (Annex) D-16 Article XII
ZBT Option Confirmation 2005 ISDA Comm. Def. (Annex) D-20 Article XII
ZBT Terms 2005 ISDA Comm. Def. (Annex) D-16, D-25 Article XII
ZBT Transaction 2005 ISDA Comm. Def. (Annex) D-23 Article XII

Zentralanstalt für Meteorologie und Geodynamik 2005 ISDA Comm. Def. (Annex) C-4 11.17(a)
Zero-rated 2005 ISDA Comm. Def. (Annex) E-16 Article XIII
ZINC-LME 15 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(C)
ZINC-LME 27 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(D)
ZINC-LME 3 MONTH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(B)
ZINC-LME CASH 2005 ISDA Comm. Def. (Annex) A-Metals-8 7.1(d)(xi)(A)
Additional Market Disruption Event 2005 ISDA Comm. Defs 11 7.4(a)
Affected Parties 2005 ISDA Comm. Defs 14 7.5(c)(iv)
American 2005 ISDA Comm. Defs 18 8.3(a)
Asian 2005 ISDA Comm. Defs 18 8.3(b)
Automatic Exercise 2005 ISDA Comm. Defs 19 8.5(e)
Bermuda 2005 ISDA Comm. Defs 18 8.3(c)
Business Day 2005 ISDA Comm. Defs 1 1.3
Business Day Convention 2005 ISDA Comm. Defs 2 1.5(a)
Calculation Agent 2005 ISDA Comm. Defs 7 4.5
Calculation Agent Determination 2005 ISDA Comm. Defs 15 7.5(c)(vi)
Calculation Date 2005 ISDA Comm. Defs 8 4.6
Calculation of a Cash Settlement Amount 2005 ISDA Comm. Defs 20 8.7
Calculation of a Fixed Amount 2005 ISDA Comm. Defs 8 5.1
Calculation of a Floating Amount 2005 ISDA Comm. Defs 9 6.1
Calculation Period 2005 ISDA Comm. Defs 7 4.4
Call 2005 ISDA Comm. Defs 18 8.3(d)
Cash Settlement 2005 ISDA Comm. Defs 18 8.3(e)
Cash Settlement Amount 2005 ISDA Comm. Defs 18 8.3(f)
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Certain Definitions and Provisions Relating to Options 2005 ISDA Comm. Defs 18 8.3
Certain Definitions and Provisions Relating to
Swaptions 2005 ISDA Comm. Defs 18 8.4
Certain Definitions Relating to Commodity Reference
Prices 2005 ISDA Comm. Defs 10 7.2
Certain Definitions Relating to Floating Amounts 2005 ISDA Comm. Defs 9 6.2
Certain Definitions Relating to Markey Disruption
Events and Additional Market Disruption Events 2005 ISDA Comm. Defs 17 7.6
Commodity Business Day 2005 ISDA Comm. Defs 1 1.4
Commodity Business Day Convention 2005 ISDA Comm. Defs 2 1.5(a)
Commodity Option Buyer 2005 ISDA Comm. Defs 17 8.2(a)
Commodity Option Seller 2005 ISDA Comm. Defs 17 8.2(b)
Commodity Reference Price 2005 ISDA Comm. Defs 10 7.1
Common Pricing 2005 ISDA Comm. Defs 10 6.2(b)
Confirmation 2005 ISDA Comm. Defs 1 1.2
Contract Settlement 2005 ISDA Comm. Defs 18 8.4(a)
Corrections to Published Prices 2005 ISDA Comm. Defs 10 7.3
Currencies 2005 ISDA Comm. Defs 3 1.6
Currency 2005 ISDA Comm. Defs 3 1.6(a)
Currency Conversion Provision 2005 ISDA Comm. Defs 3 1.6(b)
Delayed Publication or Announcement 2005 ISDA Comm. Defs 15 7.5(c)(vii)
Disappearance of Commodity Reference Price 2005 ISDA Comm. Defs 12 7.4(c)(iii)
Disruption Fallback 2005 ISDA Comm. Defs 14 7.5(a)
Early Termination Date 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Effective Date 2005 ISDA Comm. Defs 6 3.2
European 2005 ISDA Comm. Defs 18 8.3(g)
Exercise Date 2005 ISDA Comm. Defs 19 8.5(b)
Exercise Period 2005 ISDA Comm. Defs 19 8.5(a)
Expiration Date 2005 ISDA Comm. Defs 6 3.6
Expiration Time 2005 ISDA Comm. Defs 6 3.7
Fallback Reference Dealers 2005 ISDA Comm. Defs 14 7.5(c)(i)
Fallback Reference Price 2005 ISDA Comm. Defs 14 7.5(c)(ii)
Fixed Amount 2005 ISDA Comm. Defs 7 4.1
Fixed Price 2005 ISDA Comm. Defs 9 5.2
Fixed Price Payer 2005 ISDA Comm. Defs 5 2.1
Floating Amount 2005 ISDA Comm. Defs 7 4.2
Floating Price 2005 ISDA Comm. Defs 9 6.2(a)
Floating Price Payer 2005 ISDA Comm. Defs 5 2.2
Following 2005 ISDA Comm. Defs 2 1.5(a)(i)
Force Majeure Event 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Illegality 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Knock-in Determination Agent 2005 ISDA Comm. Defs 5 1.17
Knock-in Determination Day 2005 ISDA Comm. Defs 4 1.13
Knock-in Event 2005 ISDA Comm. Defs 3 1.9
Knock-in Price 2005 ISDA Comm. Defs 3 1.7
Knock-in Reference Price 2005 ISDA Comm. Defs 4 1.11
Knock-in Valuation Time 2005 ISDA Comm. Defs 5 1.15
Knock-out Determination Agent 2005 ISDA Comm. Defs 5 1.18
Knock-out Determination Day 2005 ISDA Comm. Defs 4 1.14
Knock-out Event 2005 ISDA Comm. Defs 4 1.10
Knock-out Price 2005 ISDA Comm. Defs 3 1.8
Knock-out Reference Price 2005 ISDA Comm. Defs 4 1.12
Knock-out Valuation Time 2005 ISDA Comm. Defs 5 1.16
Market Disruption Event 2005 ISDA Comm. Defs 11 7.4(a)
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Market Disruption Events; Additional Market
Disruption Events 2005 ISDA Comm. Defs 11 7.4
Material Change in Content 2005 ISDA Comm. Defs 12 7.4(c)(v)
Material Change in Formula 2005 ISDA Comm. Defs 12 7.4(c)(iv)
Maximum Days of Disruption 2005 ISDA Comm. Defs 17 7.6(a)
Method of Averaging 2005 ISDA Comm. Defs 10 6.2(a)(ii)(C)
Modified 2005 ISDA Comm. Defs 2 1.5(a)(ii)
Modified Following 2005 ISDA Comm. Defs 2 1.5(a)(ii)
Nearest 2005 ISDA Comm. Defs 2 1.5(a)(iii)
Negotiated Fallback 2005 ISDA Comm. Defs 14 7.5(c)(iii)
No Fault Termination 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Notice of Exercise 2005 ISDA Comm. Defs 19 8.5(c)
Notional Quantity 2005 ISDA Comm. Defs 7 4.3
Notional Quantity per Calculation Period 2005 ISDA Comm. Defs 7 4.3(a)
Option 2005 ISDA Comm. Defs 17 8.1(a)
Parties 2005 ISDA Comm. Defs 17 8.2
Payment Date 2005 ISDA Comm. Defs 6 3.3
Physical Settlement 2005 ISDA Comm. Defs 18 8.4(a)
Postponement 2005 ISDA Comm. Defs 14 7.5(c)(v)
Potential Exercise Date 2005 ISDA Comm. Defs 19 8.5(g)
Preceding 2005 ISDA Comm. Defs 2 1.5(a)(iv)
Premium Payment Date 2005 ISDA Comm. Defs 20 8.6(c)
Premium Per Unit 2005 ISDA Comm. Defs 20 8.6(b)
Price Materiality Percentage 2005 ISDA Comm. Defs 17 7.6(b)
Price Source Disruption 2005 ISDA Comm. Defs 11 7.4(c)(i)
Pricing Date 2005 ISDA Comm. Defs 10 6.2(b)
Put 2005 ISDA Comm. Defs 18 8.3(h)
Relevant Price 2005 ISDA Comm. Defs 10 6.2(c)
Rounding in Transactions 2005 ISDA Comm. Defs 20 9.1
Seller Business Day 2005 ISDA Comm. Defs 19 8.5(h)
Settlement Date 2005 ISDA Comm. Defs 6 3.3
Strike Price 2005 ISDA Comm. Defs 18 8.3(i)
Strike Price Differential 2005 ISDA Comm. Defs 20 8.8
Strike Price Per Unit 2005 ISDA Comm. Defs 18 8.3(i)
Swaption 2005 ISDA Comm. Defs 17 8.1(b)
Tax Disruption 2005 ISDA Comm. Defs 12 7.4(c)(vi)
Term 2005 ISDA Comm. Defs 6 3.1
Termination Date 2005 ISDA Comm. Defs 6 3.4
Termination Event 2005 ISDA Comm. Defs 14 7.5(c)(iv)
Terms Relating to Exercise 2005 ISDA Comm. Defs 19 8.5
Terms Relating to Premium 2005 ISDA Comm. Defs 20 8.6
Total Notional Quantity 2005 ISDA Comm. Defs 7 4.3(b)
Total Premium 2005 ISDA Comm. Defs 20 8.6(a)
Trade Date 2005 ISDA Comm. Defs 6 3.5
Trading Disruption 2005 ISDA Comm. Defs 11 7.4(c)(ii)
Transaction 2005 ISDA Comm. Defs 1 1.1
Underlying Transaction 2005 ISDA Comm. Defs 19 8.4(b)
Written Confirmation 2005 ISDA Comm. Defs 19 8.5(d)
1/1 2006 ISDA Definitions 11 4.16(a)
$ 2006 ISDA Definitions 6 1.7(am)
£ 2006 ISDA Definitions 5 1.7(ag)
¥ 2006 ISDA Definitions 4 1.7(p)
€ 2006 ISDA Definitions 4 1.7(j)
30/360, 360/360, Bond Basis 2006 ISDA Definitions 11 4.16(f)
30E/360, Eurobond Basis 2006 ISDA Definitions 12 4.16(g)
A$ 2006 ISDA Definitions 3 1.7(b)
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Actual/360, Act/360, A/360 2006 ISDA Definitions 11 4.16(e)
Actual/365 (Fixed), Act/365 (Fixed), A/365 (Fixed),
A/365F 2006 ISDA Definitions 11 4.16(d)
Actual/Actual (ICMA), Act/Act (ICMA) 2006 ISDA Definitions 11 4.16(c)
Actual/Actual, Actual/Actual (ISDA), Act/Act, Act/Act
(ISDA) 2006 ISDA Definitions 11 4.16(b)
Additional Compounding Period Amount 2006 ISDA Definitions 19 6.3(f)
Adjusted Calculation Amount 2006 ISDA Definitions 18 6.3(d)
American 2006 ISDA Definitions 90 12.2(a)
Application of ISDA MTM Matrix 2006 ISDA Definitions 88 10.3
Application of ISDA Settlement Matrix 2006 ISDA Definitions 105 19.1
Argentine Peso 2006 ISDA Definitions 3 1.7(a)
Arrears Setting 2006 ISDA Definitions 15 6.2(b)(i)
ARS 2006 ISDA Definitions 3 1.7(a)
AUD 2006 ISDA Definitions 3 1.7(b)
AUD-AONIA-OIS-COMPOUND 2006 ISDA Definitions 20 7.1(a)(i)
AUD-AONIA-OIS-COMPOUND-SwapMarker 2006 ISDA Definitions 21 7.1(a)(ii)
AUD-BBR-AUBBSW 2006 ISDA Definitions 22 7.1(a)(iii)
AUD-BBR-BBSW 2006 ISDA Definitions 22 7.1(a)(iv)
AUD-BBR-BBSW-Bloomberg 2006 ISDA Definitions 22 7.1(a)(v)
AUD-BBR-BBSY (BID) 2006 ISDA Definitions 23 7.1(a)(vi)
AUD-LIBOR-BBA 2006 ISDA Definitions 23 7.1(a)(vii)
AUD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 23 7.1(a)(viii)
AUD-LIBOR-Reference Banks 2006 ISDA Definitions 23 7.1(a)(ix)
AUD-Swap Rate-Reuters 2006 ISDA Definitions 23 7.1(a)(x)
Australian Dollar 2006 ISDA Definitions 3 1.7(b)
Automatic Exercise 2006 ISDA Definitions 93 13.7
Banco de México’s Website 2006 ISDA Definitions 77 7.2(a)(i)
Bank of Canada’s Website 2006 ISDA Definitions 77 7.2(a)(ii)
Banking Day 2006 ISDA Definitions 1 1.3
Basic Compounding Period Amount 2006 ISDA Definitions 19 6.3(e)
Bermuda 2006 ISDA Definitions 90 12.2(b)
Bermuda Option Exercise Date 2006 ISDA Definitions 91 13.1(c)
Bloomberg Screen 2006 ISDA Definitions 77 7.2(a)(iii)
Bond Equivalent Yield 2006 ISDA Definitions 82 7.3(g)
Brazilian Reais 2006 ISDA Definitions 3 1.7(c)
Brazilian Real 2006 ISDA Definitions 3 1.7(c)
BRL 2006 ISDA Definitions 3 1.7(c)
BUBOR Regulation 2006 ISDA Definitions 81 7.3(e)
Business Day 2006 ISDA Definitions 1 1.4
Business Day Convention 2006 ISDA Definitions 10 4.12
Buyer 2006 ISDA Definitions 89 12.1(b)
C$ 2006 ISDA Definitions 4 1.7(d)
CAD 2006 ISDA Definitions 4 1.7(d)
CAD-BA-CDOR 2006 ISDA Definitions 24 7.1(b)(i)
CAD-BA-CDOR-Bloomberg 2006 ISDA Definitions 24 7.1(b)(ii)
CAD-BA-Reference Banks 2006 ISDA Definitions 24 7.1(b)(iv)
CAD-BA-Reuters 2006 ISDA Definitions 24 7.1(b)(iii)
CAD-CORRA-OIS-COMPOUND 2006 ISDA Definitions 25 7.1(b)(xii)
CAD-LIBOR-BBA 2006 ISDA Definitions 25 7.1(b)(vii)
CAD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 25 7.1(b)(viii)
CAD-LIBOR-BBA-SwapMarker 2006 ISDA Definitions 25 7.1(b)(ix)
CAD-LIBOR-Reference Banks 2006 ISDA Definitions 25 7.1(b)(x)
CAD-REPO-CORRA 2006 ISDA Definitions 25 7.1(b)(xi)
CAD-TBILL-Reference Banks 2006 ISDA Definitions 24 7.1(b)(vi)
CAD-TBILL-Reuters 2006 ISDA Definitions 24 7.1(b)(v)
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Calculation Agent 2006 ISDA Definitions 10 4.14
Calculation Amount 2006 ISDA Definitions 8 4.8
Calculation Date 2006 ISDA Definitions 11 4.15
Calculation of a Fixed Amount 2006 ISDA Definitions 13 5.1
Calculation of a Floating Amount 2006 ISDA Definitions 14 6.1
Calculation Period 2006 ISDA Definitions 10 4.13
Canadian Dollar 2006 ISDA Definitions 4 1.7(d)
Cap Rate 2006 ISDA Definitions 18 6.2(j)
Cash 2006 ISDA Definitions 95 14.1(a)
Cash Price 2006 ISDA Definitions 102 18.3(a)
Cash Price - Alternate Method 2006 ISDA Definitions 102 18.3(b)

Cash Settlement 2006 ISDA Definitions 95, 96, 97 14.1(a), 16.1(a), 18.1
Cash Settlement Amount 2006 ISDA Definitions 97 18.2(a)
Cash Settlement Currency 2006 ISDA Definitions 100 18.2(h)
Cash Settlement Method 2006 ISDA Definitions 101 18.2(l)
Cash Settlement Methods 2006 ISDA Definitions 102 18.3
Cash Settlement Payment Date 2006 ISDA Definitions 99 18.2(e)
Cash Settlement Reference Banks 2006 ISDA Definitions 99 18.2(g)
Cash Settlement Valuation Date 2006 ISDA Definitions 98 18.2(c)
Cash Settlement Valuation Time 2006 ISDA Definitions 98 18.2(b)
Certain Business Days 2006 ISDA Definitions 3 1.6
Certain Definitions Relating to Cash Settlement 2006 ISDA Definitions 97 18.2
Certain Definitions Relating to Compounding 2006 ISDA Definitions 18 6.3
Certain Definitions Relating to Fixed Amounts 2006 ISDA Definitions 14 5.2
Certain Definitions Relating to Floating Amounts 2006 ISDA Definitions 14 6.2
Certain Definitions Relating to Price Source
Conversion 2006 ISDA Definitions 83 7.5
Certain Definitions Relating to Settlement of
Swaptions 2006 ISDA Definitions 95 14.1
Certain General Definitions Relating to Floating Rate
Options 2006 ISDA Definitions 78 7.3
Certain Published and Displayed Sources 2006 ISDA Definitions 77 7.2
Check Screen 2006 ISDA Definitions 77 7.2(a)(iv)
CHF 2006 ISDA Definitions 5 1.7(ai)
CHF-Annual Swap Rate 2006 ISDA Definitions 63 7.1(y)(v)
CHF-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 63 7.1(y)(vii)
CHF-ISDAFIX-SwapRate 2006 ISDA Definitions 63 7.1(y)(vi)
CHF-LIBOR-BBA 2006 ISDA Definitions 62 7.1(y)(i)
CHF-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 62 7.1(y)(ii)
CHF-LIBOR-Reference Banks 2006 ISDA Definitions 62 7.1(y)(iii)
CHF-TOIS-OIS-COMPOUND 2006 ISDA Definitions 62 7.1(y)(iv)
Chilean Peso 2006 ISDA Definitions 4 1.7(e)
Chinese Renminbi 2006 ISDA Definitions 4 1.7(f)
CL-CLICP-Bloomberg 2006 ISDA Definitions 26 7.1(c)(i)
CLP 2006 ISDA Definitions 4 1.7(e)
CNY 2006 ISDA Definitions 4 1.7(f)
Commencement Date 2006 ISDA Definitions 91 13.1(g)
Compounding 2006 ISDA Definitions 14 6.1(b)
Compounding Date 2006 ISDA Definitions 18 6.3(b)
Compounding Period 2006 ISDA Definitions 18 6.3(a)
Compounding Period Amount 2006 ISDA Definitions 18 6.3(c)
Confirmation 2006 ISDA Definitions 1 1.2
Constant Currency 2006 ISDA Definitions 87 10.2(e)
Constant Currency Amount 2006 ISDA Definitions 87 10.2(d)
Constant Currency Payer 2006 ISDA Definitions 87 10.2(b)
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Corrections to Published and Displayed Rates 2006 ISDA Definitions 83 7.6
Corrections to Published and Displayed Rates for
Settlement Rate 2006 ISDA Definitions 105 18.6
Currencies 2006 ISDA Definitions 3 1.7
Currency Amount 2006 ISDA Definitions 8 4.6
Currency Exchange Rate 2006 ISDA Definitions 87 10.2(g)
Czech Koruna 2006 ISDA Definitions 4 1.7(g)
CZK 2006 ISDA Definitions 4 1.7(g)
CZK-PRIBOR-PRBO 2006 ISDA Definitions 27 7.1(d)(i)
CZK-PRIBOR-Reference Banks 2006 ISDA Definitions 27 7.1(d)(ii)
Danish Krone 2006 ISDA Definitions 4 1.7(h)
Day Count Fraction 2006 ISDA Definitions 11 4.16
Delayed Payment 2006 ISDA Definitions 8 4.9(c)
Designated Maturity 2006 ISDA Definitions 78 7.3(b)
Discount Rate 2006 ISDA Definitions 85 8.4(c)
Discount Rate Day Count Fraction 2006 ISDA Definitions 85 8.4(d)
Discounting 2006 ISDA Definitions 84 8.4
DKK 2006 ISDA Definitions 4 1.7(h)
DKK-CIBOR2-DKNA13 2006 ISDA Definitions 27 7.1(e)(iii)
DKK-CIBOR-DKNA13 2006 ISDA Definitions 27 7.1(e)(i)
DKK-CIBOR-DKNA13-Bloomberg 2006 ISDA Definitions 27 7.1(e)(ii)
DKK-CIBOR-Reference Banks 2006 ISDA Definitions 27 7.1(e)(v)
DKK-CITA-DKNA14-COMPOUND 2006 ISDA Definitions 27 7.1(e)(iv)
DKK-DKKOIS-OIS-COMPOUND 2006 ISDA Definitions 28 7.1(e)(vi)
DKr 2006 ISDA Definitions 4 1.7(h)
Dollar 2006 ISDA Definitions 6 1.7(am)
Earliest Exercise Time 2006 ISDA Definitions 91 13.1(d)
Early Payment 2006 ISDA Definitions 8 4.9(d)
EC Treaty 2006 ISDA Definitions 6 1.12
EEK 2006 ISDA Definitions 4 1.7(i)
Effective Date 2006 ISDA Definitions 7 3.2
Estonian Kroon 2006 ISDA Definitions 4 1.7(i)
EUR 2006 ISDA Definitions 4 1.7(j)
EUR-Annual Swap Rate-10:00 2006 ISDA Definitions 33 7.1(f)(xviii)
EUR-Annual Swap Rate-10:00-Bloomberg 2006 ISDA Definitions 33 7.1(f)(xix)
EUR-Annual Swap Rate-10:00-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xx)
EUR-Annual Swap Rate-11:00 2006 ISDA Definitions 34 7.1(f)(xxi)
EUR-Annual Swap Rate-11:00-Bloomberg 2006 ISDA Definitions 34 7.1(f)(xxii)
EUR-Annual Swap Rate-11:00-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xxiii)
EUR-Annual Swap Rate-3 Month 2006 ISDA Definitions 34 7.1(f)(xxiv)
EUR-Annual Swap Rate-3 Month-SwapMarker 2006 ISDA Definitions 34 7.1(f)(xxv)
EUR-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 36 7.1(f)(xxxi)
EUR-EONIA-AVERAGE 2006 ISDA Definitions 32 7.1(f)(xi)
EUR-EONIA-OIS-COMPOUND 2006 ISDA Definitions 30 7.1(f)(viii)
EUR-EONIA-OIS-COMPOUND-Bloomberg 2006 ISDA Definitions 31 7.1(f)(ix)
EUR-EONIA-Swap-Index 2006 ISDA Definitions 35 7.1(f)(xxx)
EUR-EURIBOR-Act/365 2006 ISDA Definitions 29 7.1(f)(ii)
EUR-EURIBOR-Act/365-Bloomberg 2006 ISDA Definitions 29 7.1(f)(iii)
EUR-EURIBOR-Reference Banks 2006 ISDA Definitions 29 7.1(f)(iv)
EUR-EURIBOR-Reuters 2006 ISDA Definitions 29 7.1(f)(i)
EUR-EURONIA-OIS-COMPOUND 2006 ISDA Definitions 31 7.1(f)(x)
EUR-ISDA-EURIBOR Swap Rate-11:00 2006 ISDA Definitions 35 7.1(f)(xxvi)
EUR-ISDA-EURIBOR Swap Rate-12:00 2006 ISDA Definitions 35 7.1(f)(xxvii)
EUR-ISDA-LIBOR Swap Rate-10:00 2006 ISDA Definitions 35 7.1(f)(xxviii)
EUR-ISDA-LIBOR Swap Rate-11:00 2006 ISDA Definitions 35 7.1(f)(xxix)
EUR-LIBOR-BBA 2006 ISDA Definitions 29 7.1(f)(v)
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EUR-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 29 7.1(f)(vi)
EUR-LIBOR-Reference Banks 2006 ISDA Definitions 30 7.1(f)(vii)
Euro 2006 ISDA Definitions 4 1.7(j)
Eurodollar Convention 2006 ISDA Definitions 9 4.11
European 2006 ISDA Definitions 90 12.2(c)
Euro-zone 2006 ISDA Definitions 81 7.3(d)
EUR-TEC10-CNO 2006 ISDA Definitions 32 7.1(f)(xii)
EUR-TEC10-CNO-SwapMarker 2006 ISDA Definitions 32 7.1(f)(xiii)
EUR-TEC10-Reference Banks 2006 ISDA Definitions 33 7.1(f)(xiv)
EUR-TEC5-CNO 2006 ISDA Definitions 33 7.1(f)(xv)
EUR-TEC5-CNO-SwapMarker 2006 ISDA Definitions 33 7.1(f)(xvi)
EUR-TEC5-Reference Banks 2006 ISDA Definitions 33 7.1(f)(xvii)
Exchange Amount 2006 ISDA Definitions 7 4.3
Exchange Date 2006 ISDA Definitions 7 3.6
Exercise Business Day 2006 ISDA Definitions 90 12.4
Exercise Date 2006 ISDA Definitions 91 13.1(b)
Exercise of Swaption Straddles 2006 ISDA Definitions 94 13.1
Exercise Period 2006 ISDA Definitions 91 13.1(a)
Exercising Party 2006 ISDA Definitions 89 12.1(d)
Exercising Party Pays 2006 ISDA Definitions 100 18.2(j)(ii)
Expiration Date 2006 ISDA Definitions 91 13.1(h)
Expiration Time 2006 ISDA Definitions 91 13.1(f)
Fallback Exercise 2006 ISDA Definitions 93 13.8
FHLBSF 2006 ISDA Definitions 77 7.2(a)(v)
FIMMDA 2006 ISDA Definitions 78 7.2(a)(vi)
FIMMDA’s Website 2006 ISDA Definitions 78 7.2(a)(vii)
Final Exchange Amount 2006 ISDA Definitions 7 4.3
Final Exchange Date 2006 ISDA Definitions 7 3.6
Financial Centers 2006 ISDA Definitions 2 1.5
Fixed Amount 2006 ISDA Definitions 8 4.4
Fixed Amount Payer 2006 ISDA Definitions 6 2.1
Fixed Rate 2006 ISDA Definitions 14 5.2(a)
Fixed Rate Day Count Fraction 2006 ISDA Definitions 14 5.2(b)
Fixed Rate Payer 2006 ISDA Definitions 6 2.1
Flat Compounding 2006 ISDA Definitions 14 6.1(c)
Flat Compounding Amount 2006 ISDA Definitions 19 6.3(g)
Floating Amount 2006 ISDA Definitions 8 4.5
Floating Amount Payer 2006 ISDA Definitions 6 2.2
Floating Rate 2006 ISDA Definitions 14 6.2(a)
Floating Rate Day Count Fraction 2006 ISDA Definitions 16 6.2(f)
Floating Rate Option 2006 ISDA Definitions 18 6.2(h)
Floating Rate Payer 2006 ISDA Definitions 6 2.2
Floor Rate 2006 ISDA Definitions 18 6.2(k)
Following 2006 ISDA Definitions 10 4.12(a)(i)
FRA Amount 2006 ISDA Definitions 85 8.4(b)
FRA Discounting 2006 ISDA Definitions 85 8.4(b)
FRA Yield Discounting 2006 ISDA Definitions 86 8.4(e)
FRN Convention 2006 ISDA Definitions 9 4.11
GBP 2006 ISDA Definitions 5 1.7(ag)
GBP-ISDA-Swap Rate 2006 ISDA Definitions 59 7.1(w)(iv)
GBP-LIBOR-BBA 2006 ISDA Definitions 58 7.1(w)(i)
GBP-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 59 7.1(w)(ii)
GBP-LIBOR-Reference Banks 2006 ISDA Definitions 59 7.1(w)(iii)
GBP-Semi-Annual Swap Rate 2006 ISDA Definitions 59 7.1(w)(v)
GBP-Semi-Annual Swap Rate-Reference Banks 2006 ISDA Definitions 59 7.1(w)(vi)
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GBP-WMBA-SONIA-COMPOUND 2006 ISDA Definitions 60 7.1(w)(vii)
General Terms Relating to Exercise 2006 ISDA Definitions 91 13.1
General Terms Relating to Mark-to-market Currency
Swaps 2006 ISDA Definitions 87 10.2
H.15 Daily Update 2006 ISDA Definitions 78 7.2(a)(ix)
H.15(519) 2006 ISDA Definitions 78 7.2(a)(viii)
HK$ 2006 ISDA Definitions 4 1.7(k)
HKD 2006 ISDA Definitions 4 1.7(k)
HKD-HIBOR-HIBOR= 2006 ISDA Definitions 36 7.1(g)(i)
HKD-HIBOR-HIBOR-Bloomberg 2006 ISDA Definitions 36 7.1(g)(ii)
HKD-HIBOR-HKAB 2006 ISDA Definitions 37 7.1(g)(iii)
HKD-HIBOR-HKAB-Bloomberg 2006 ISDA Definitions 37 7.1(g)(iv)
HKD-HIBOR-Reference Banks 2006 ISDA Definitions 37 7.1(g)(v)
HKD-HONIX-OIS-COMPOUND 2006 ISDA Definitions 37 7.1(g)(vi)
HKD-ISDA-Swap Rate-11:00 2006 ISDA Definitions 38 7.1(g)(vii)
HKD-ISDA-Swap Rate-4:00 2006 ISDA Definitions 38 7.1(g)(viii)
Hong Kong Dollar 2006 ISDA Definitions 4 1.7(k)
HUF 2006 ISDA Definitions 4 1.7(l)
HUF-BUBOR-Reference Banks 2006 ISDA Definitions 38 7.1(h)(ii)
HUF-BUBOR-Reuters 2006 ISDA Definitions 38 7.1(h)(i)
Hungarian Forint 2006 ISDA Definitions 4 1.7(l)
ICAP SwapPX Screen 2006 ISDA Definitions 78 7.2(a)(x)
ICMA Rule Book 2006 ISDA Definitions 11 4.16(c)
IDR 2006 ISDA Definitions 4 1.7(n)
IDR-IDMA-Bloomberg 2006 ISDA Definitions 43 7.1(j)(ii)
IDR-IDRFIX 2006 ISDA Definitions 43 7.1(j)(i)
IDR-SBI-Reuters 2006 ISDA Definitions 44 7.1(j)(iii)
IDR-SOR-Reference Banks 2006 ISDA Definitions 44 7.1(j)(v)
IDR-SOR-Reuters 2006 ISDA Definitions 44 7.1(j)(iv)
ILS 2006 ISDA Definitions 4 1.7(o)
ILS-TELBOR01-Reuters 2006 ISDA Definitions 45 7.1(k)(i)
ILS-TELBOR-Reference Banks 2006 ISDA Definitions 45 7.1(k)(ii)
IMM Settlement Dates 2006 ISDA Definitions 13 4.17
Indian Rupee 2006 ISDA Definitions 4 1.7(m)
Indonesian Rupiah 2006 ISDA Definitions 4 1.7(n)
Initial Exchange Amount 2006 ISDA Definitions 7 4.1
Initial Exchange Date 2006 ISDA Definitions 7 3.4
INR 2006 ISDA Definitions 4 1.7(m)
INR-BMK 2006 ISDA Definitions 42 7.1(i)(v)
INR-CMT 2006 ISDA Definitions 43 7.1(i)(vii)
INR-INBMK-REUTERS 2006 ISDA Definitions 42 7.1(i)(vi)
INR-MIBOR-OIS-COMPOUND 2006 ISDA Definitions 39 7.1(i)(i)
INR-MIFOR 2006 ISDA Definitions 41 7.1(i)(iii)
INR-MIOIS 2006 ISDA Definitions 42 7.1(i)(iv)
INR-MITOR-OIS-COMPOUND 2006 ISDA Definitions 40 7.1(i)(ii)
INR-Reference Banks 2006 ISDA Definitions 43 7.1(i)(viii)
Integral Multiple 2006 ISDA Definitions 92 13.3
Integral Multiple 2006 ISDA Definitions 93 13.4
Interest Rate Swap 2006 ISDA Definitions 92 13.1(j)
Interim Exchange Amount 2006 ISDA Definitions 7 4.2
Interim Exchange Date 2006 ISDA Definitions 7 3.5
Interpolation 2006 ISDA Definitions 84 8.3
In-the-money 2006 ISDA Definitions 105 18.4
ISDA Master Agreement 2006 ISDA Definitions 100 18.2(i)
ISDA MTM Matrix 2006 ISDA Definitions 88 10.4
ISDA Settlement Matrix 2006 ISDA Definitions 106 19.2
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ISDA Source 2006 ISDA Definitions 99 18.2(f)(i)
ISDAFIX Page 2006 ISDA Definitions 102 18.2(n)
Israeli Shekel 2006 ISDA Definitions 4 1.7(o)
Japanese Yen 2006 ISDA Definitions 4 1.7(p)
JPY 2006 ISDA Definitions 4 1.7(p)
JPY-BBSF-Bloomberg-10:00 2006 ISDA Definitions 45 7.1(l)(i)
JPY-BBSF-Bloomberg-15:00 2006 ISDA Definitions 46 7.1(l)(ii)
JPY-ISDA-Swap Rate-10:00 2006 ISDA Definitions 48 7.1(l)(xv)
JPY-ISDA-Swap Rate-15:00 2006 ISDA Definitions 48 7.1(l)(xvii)
JPY-LIBOR-BBA 2006 ISDA Definitions 46 7.1(l)(iv)
JPY-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 46 7.1(l)(v)
JPY-LIBOR-FRASETT 2006 ISDA Definitions 46 7.1(l)(iii)
JPY-LIBOR-Reference Banks 2006 ISDA Definitions 46 7.1(l)(vi)
JPY-MUTANCALL-TONAR 2006 ISDA Definitions 46 7.1(l)(vii)
JPY-TIBOR-17096 2006 ISDA Definitions 49 7.1(l)(xx)
JPY-TIBOR-17097 2006 ISDA Definitions 49 7.1(l)(xxi)
JPY-TIBOR-TIBM (10 Banks) 2006 ISDA Definitions 46 7.1(l)(viii)
JPY-TIBOR-TIBM (5 Banks) 2006 ISDA Definitions 47 7.1(l)(ix)
JPY-TIBOR-TIBM (All Banks) 2006 ISDA Definitions 47 7.1(l)(x)
JPY-TIBOR-TIBM (All Banks)-Bloomberg 2006 ISDA Definitions 47 7.1(l)(xi)
JPY-TIBOR-TIBM-Reference Banks 2006 ISDA Definitions 47 7.1(l)(xiii)
JPY-TIBOR-ZTIBOR 2006 ISDA Definitions 47 7.1(l)(xii)
JPY-TONA-OIS-COMPOUND 2006 ISDA Definitions 48 7.1(l)(xix)
JPY-TSR-Reference Banks 2006 ISDA Definitions 48 7.1(l)(xviii)
JPY-TSR-Reuters-10:00 2006 ISDA Definitions 47 7.1(l)(xiv)
JPY-TSR-Reuters-15:00 2006 ISDA Definitions 48 7.1(l)(xvi)
Korean Won 2006 ISDA Definitions 4 1.7(q)
KRW 2006 ISDA Definitions 4 1.7(q)
KRW-CD-3220 2006 ISDA Definitions 50 7.1(m)(ii)
KRW-CD-KSDA-Bloomberg 2006 ISDA Definitions 49 7.1(m)(i)
Latest Exercise Time 2006 ISDA Definitions 91 13.1(e)
LBP 2006 ISDA Definitions 4 1.7(r)
Lebanese Pound 2006 ISDA Definitions 4 1.7(r)
Linear Interpolation 2006 ISDA Definitions 84 8.3
LKR 2006 ISDA Definitions 5 1.7(af)
Malaysian Ringgit 2006 ISDA Definitions 4 1.7(s)
Mandatory Early Termination 2006 ISDA Definitions 96 17.1
Mandatory Early Termination Date 2006 ISDA Definitions 97 17.2
Mark-to-market Currency Swap 2006 ISDA Definitions 87 10.1
Maturity Date 2006 ISDA Definitions 7 3.6
Maximum Notional Amount 2006 ISDA Definitions 93 13.6
Mexican Peso 2006 ISDA Definitions 4 1.7(t)
Minimum Notional Amount 2006 ISDA Definitions 93 13.5
Modified 2006 ISDA Definitions 10 4.12(a)(ii)
Modified Following 2006 ISDA Definitions 10 4.12(a)(ii)
Money Market Yield 2006 ISDA Definitions 82 7.3(h)
MTM Amount 2006 ISDA Definitions 88 10.5
Multiple Exercise 2006 ISDA Definitions 92 13.4
MXN 2006 ISDA Definitions 4 1.7(t)
MXN-TIIE-Banxico 2006 ISDA Definitions 51 7.1(o)(i)
MXN-TIIE-Banxico-Bloomberg 2006 ISDA Definitions 51 7.1(o)(ii)
MXN-TIIE-Reference Banks 2006 ISDA Definitions 51 7.1(o)(iii)
MXP 2006 ISDA Definitions 4 1.7(t)
MYR 2006 ISDA Definitions 4 1.7(s)
MYR-KLIBOR-BNM 2006 ISDA Definitions 50 7.1(n)(i)
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MYR-KLIBOR-Reference Banks 2006 ISDA Definitions 50 7.1(n)(ii)
National Stock Exchange of India’s Website 2006 ISDA Definitions 78 7.2(a)(xi)
Negative Interest Rate Method 2006 ISDA Definitions 19 6.4(b), 6.4(c)
Negative Interest Rates 2006 ISDA Definitions 19 6.4
New Taiwanese Dollar 2006 ISDA Definitions 5 1.7(aj)
New Turkish Lira 2006 ISDA Definitions 6 1.7(al)
New York Fed Business Day 2006 ISDA Definitions 6 1.9
New Zealand Dollar 2006 ISDA Definitions 5 1.7(u)
NKr 2006 ISDA Definitions 5 1.7(v)
No Adjustment 2006 ISDA Definitions 9 4.10(b)(ii)
NOK 2006 ISDA Definitions 5 1.7(v)
NOK-NIBOR-NIBR 2006 ISDA Definitions 53 7.1(q)(i)
NOK-NIBOR-NIBR-Bloomberg 2006 ISDA Definitions 53 7.1(q)(ii)
NOK-NIBOR-Reference Banks 2006 ISDA Definitions 53 7.1(q)(iii)
Non-exercising Party 2006 ISDA Definitions 90 12.1(e)
Norwegian Krone 2006 ISDA Definitions 5 1.7(v)
Notional Amount 2006 ISDA Definitions 8 4.7
Notional Amount for Option Transactions 2006 ISDA Definitions 90 12.5
NYSE Business Day 2006 ISDA Definitions 6 1.10
NZ$ 2006 ISDA Definitions 5 1.7(u)
NZD 2006 ISDA Definitions 5 1.7(u)
NZD-BBR-BID 2006 ISDA Definitions 51 7.1(p)(i)
NZD-BBR-FRA 2006 ISDA Definitions 52 7.1(p)(iii)
NZD-BBR-ISDC 2006 ISDA Definitions 51 7.1(p)(ii)
NZD-BBR-Reference Banks 2006 ISDA Definitions 52 7.1(p)(iv)
NZD-NZIONA-OIS-COMPOUND 2006 ISDA Definitions 52 7.1(p)(v)
Option Style 2006 ISDA Definitions 90 12.2
Option Transaction 2006 ISDA Definitions 88 11.1
Optional Early Termination 2006 ISDA Definitions 96 16.1
Optional Early Termination Date 2006 ISDA Definitions 96 16.2
Other Price Source 2006 ISDA Definitions 99 18.2(f)(ii)
Out-of-the-money 2006 ISDA Definitions 105 18.5
Pakistani Rupee 2006 ISDA Definitions 5 1.7(w)
Par Yield Curve - Adjusted 2006 ISDA Definitions 103 18.3(c)
Par Yield Curve - Unadjusted 2006 ISDA Definitions 104 18.3(e)
Partial Exercise 2006 ISDA Definitions 92 13.3
Parties 2006 ISDA Definitions 89 12.1
Payment Date 2006 ISDA Definitions 8 4.9
Period End Date 2006 ISDA Definitions 9 4.10
Periodic Exchange Amount 2006 ISDA Definitions 7 4.2
Periodic Exchange Date 2006 ISDA Definitions 7 3.5
Philippine Peso 2006 ISDA Definitions 5 1.7(x)
PHP 2006 ISDA Definitions 5 1.7(x)
Physical 2006 ISDA Definitions 95 14.1(b)
Physical Settlement 2006 ISDA Definitions 95, 96 14.1(b), 15.1
PKR 2006 ISDA Definitions 5 1.7(w)
PLN 2006 ISDA Definitions 5 1.7(y)
PLN-WIBOR-Reference Banks 2006 ISDA Definitions 54 7.1(r)(ii)
PLN-WIBOR-WIBO 2006 ISDA Definitions 53 7.1(r)(i)
Polish Zloty 2006 ISDA Definitions 5 1.7(y)
Preceding 2006 ISDA Definitions 10 4.12(a)(iii)
Premium 2006 ISDA Definitions 90 12.3(a)
Premium Payment Date 2006 ISDA Definitions 90 12.3(b)
Price Source Conversion 2006 ISDA Definitions 82 7.4
Procedure for Exercise 2006 ISDA Definitions 92 13.2
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Quotation Rate 2006 ISDA Definitions 100 18.2(j)
R 2006 ISDA Definitions 5 1.7(ae)
Rand 2006 ISDA Definitions 5 1.7(ae)
Rate Cut-off Date 2006 ISDA Definitions 16 6.2(d)
Rate Option 2006 ISDA Definitions 18 6.2(i)
Rate Options 2006 ISDA Definitions 20 7.1
Reference Banks 2006 ISDA Definitions 99 18.2(f)(iii)
Reference Banks 2006 ISDA Definitions 79 7.3(c)
Reference Dealers 2006 ISDA Definitions 81 7.3(f)
Relating Payments to Calculation Periods 2006 ISDA Definitions 86 9.1
Relevant Rate 2006 ISDA Definitions 15 6.2(c)
Relevant Swap Transaction 2006 ISDA Definitions 101 18.2(k)
Representative Amount 2006 ISDA Definitions 78 7.3(a)
Reset Date 2006 ISDA Definitions 15 6.2(b)
REUTERS EBS SPOT FX FIXINGS 2006 ISDA Definitions 77 7.1(ac)(i)
Reuters Screen 2006 ISDA Definitions 78 7.2(a)(xii)
Riyal 2006 ISDA Definitions 5 1.7(ab)
RMB 2006 ISDA Definitions 4 1.7(f)
Romanian Leu 2006 ISDA Definitions 5 1.7(z)
RON 2006 ISDA Definitions 5 1.7(z)
Rounding 2006 ISDA Definitions 83 8.1
Rounding of Currency Amounts 2006 ISDA Definitions 84 8.2
RUB 2006 ISDA Definitions 5 1.7(aa)
RUR 2006 ISDA Definitions 5 1.7(aa)
Russian Rouble 2006 ISDA Definitions 5 1.7(aa)
Russian Ruble 2006 ISDA Definitions 5 1.7(aa)
S$ 2006 ISDA Definitions 5 1.7(ac)
SAFEX 2006 ISDA Definitions 78 7.2(a)(xiii)
SAR 2006 ISDA Definitions 5 1.7(ab)
SAR-SRIOR-Reference Banks 2006 ISDA Definitions 54 7.1(s)(ii)
SAR-SRIOR-SUAA 2006 ISDA Definitions 54 7.1(s)(i)
Saudi Arabian Rial 2006 ISDA Definitions 5 1.7(ab)
Saudi Arabian Riyal 2006 ISDA Definitions 5 1.7(ab)
Saudi Riyal 2006 ISDA Definitions 5 1.7(ab)
SEK 2006 ISDA Definitions 5 1.7(ah)
SEK-Annual Swap Rate 2006 ISDA Definitions 60 7.1(x)(i)
SEK-SIOR-OIS-COMPOUND 2006 ISDA Definitions 61 7.1(x)(v)
SEK-STIBOR-Bloomberg 2006 ISDA Definitions 61 7.1(x)(iii)
SEK-STIBOR-Reference Banks 2006 ISDA Definitions 61 7.1(x)(iv)
SEK-STIBOR-SIDE 2006 ISDA Definitions 60 7.1(x)(ii)
Seller 2006 ISDA Definitions 89 12.1(a)
Seller’s Agent 2006 ISDA Definitions 89 12.1(c)
Settlement Rate 2006 ISDA Definitions 99 18.2(f)
Settlement Rate on Automatic Exercise or Fallback
Exercise 2006 ISDA Definitions 94 13.9
Sfr 2006 ISDA Definitions 5 1.7(ai)
SGD 2006 ISDA Definitions 5 1.7(ac)
SGD-SIBOR-Reference Banks 2006 ISDA Definitions 54 7.1(t)(ii)
SGD-SIBOR-Reuters 2006 ISDA Definitions 54 7.1(t)(i)
SGD-SONAR-OIS-COMPOUND 2006 ISDA Definitions 56 7.1(t)(v)
SGD-SOR-Reference Banks 2006 ISDA Definitions 55 7.1(t)(iv)
SGD-SOR-Reuters 2006 ISDA Definitions 55 7.1(t)(iii)
Singapore Dollar 2006 ISDA Definitions 5 1.7(ac)
SKK 2006 ISDA Definitions 5 1.7(ad)
SKK-BRIBOR-Bloomberg 2006 ISDA Definitions 57 7.1(u)(ii)
SKK-BRIBOR-NBSK07 2006 ISDA Definitions 57 7.1(u)(i)
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SKK-BRIBOR-Reference Banks 2006 ISDA Definitions 57 7.1(u)(iii)
SKr 2006 ISDA Definitions 5 1.7(ah)
Slovak Koruna 2006 ISDA Definitions 5 1.7(ad)
South African Rand 2006 ISDA Definitions 5 1.7(ae)
Spread 2006 ISDA Definitions 16 6.2(e)
Sri Lankan Rupee 2006 ISDA Definitions 5 1.7(af)
Sterling 2006 ISDA Definitions 5 1.7(ag)
STG 2006 ISDA Definitions 5 1.7(ag)
Successor Price Source 2006 ISDA Definitions 83 7.5(a)
Successor Price Source Effective Date 2006 ISDA Definitions 83 7.5(b)
Successor Source 2006 ISDA Definitions 78 7.2(b)
Swap Transaction 2006 ISDA Definitions 1 1.1
SwapMarker Screen 2006 ISDA Definitions 78 7.2(a)(xiv)
Swaption 2006 ISDA Definitions 88 11.2
Swaption Straddle 2006 ISDA Definitions 89 11.3
Swedish Krona 2006 ISDA Definitions 5 1.7(ah)
SWF 2006 ISDA Definitions 5 1.7(ai)
Swiss Franc 2006 ISDA Definitions 5 1.7(ai)
Taiwanese Dollar 2006 ISDA Definitions 5 1.7(aj)
TARGET Settlement Day 2006 ISDA Definitions 6 1.8
Term 2006 ISDA Definitions 6 3.1
Termination Date 2006 ISDA Definitions 7 3.3
Terms Relating to Premium 2006 ISDA Definitions 90 12.3
Thai Baht 2006 ISDA Definitions 5 1.7(ak)
THB 2006 ISDA Definitions 5 1.7(ak)
THB-SOR-Reference Banks 2006 ISDA Definitions 64 7.1(aa)(ii)
THB-SOR-Reuters 2006 ISDA Definitions 64 7.1(aa)(i)
THB-THBFIX-Reuters 2006 ISDA Definitions 65 7.1(aa)(iii)
Threshold 2006 ISDA Definitions 91 13.1(i)
Trade Date 2006 ISDA Definitions 7 3.7
TRY 2006 ISDA Definitions 6 1.7(al)
Turkish Lira 2006 ISDA Definitions 6 1.7(al)
TWD 2006 ISDA Definitions 5 1.7(aj)
TWD-Reference Dealers 2006 ISDA Definitions 64 7.1(z)(iii)
TWD-Reuters-6165 2006 ISDA Definitions 64 7.1(z)(i)
TWD-TWCPBA 2006 ISDA Definitions 64 7.1(z)(ii)
U.S. Dollar 2006 ISDA Definitions 6 1.7(am)
U.S. Government Securities Business Day 2006 ISDA Definitions 6 1.11
U.S.$ 2006 ISDA Definitions 6 1.7(am)
Underlying Payer Swap 2006 ISDA Definitions 95 14.1(d)
Underlying Receiver Swap 2006 ISDA Definitions 95 14.1(e)
Underlying Swap Transaction 2006 ISDA Definitions 95 14.1(c)
Unweighted Average 2006 ISDA Definitions 15 6.2(a)(iii)(C)
USD 2006 ISDA Definitions 6 1.7(am)
USD-BA-H.15 2006 ISDA Definitions 66 7.1(ab)(i)
USD-BA-Reference Dealers 2006 ISDA Definitions 66 7.1(ab)(ii)
USD-CD-H.15 2006 ISDA Definitions 66 7.1(ab)(iii)
USD-CD-Reference Dealers 2006 ISDA Definitions 66 7.1(ab)(iv)
USD-CMS-Reference Banks 2006 ISDA Definitions 67 7.1(ab)(x)
USD-CMS-Reference Banks-ICAP SwapPX 2006 ISDA Definitions 67 7.1(ab)(xi)
USD-CMS-Reuters 2006 ISDA Definitions 66 7.1(ab)(v)
USD-CMT-T7051 2006 ISDA Definitions 68 7.1(ab)(xii)
USD-CMT-T7052 2006 ISDA Definitions 68 7.1(ab)(xiii)
USD-COF11-FHLBSF 2006 ISDA Definitions 69 7.1(ab)(xv)
USD-COF11-Reuters 2006 ISDA Definitions 69 7.1(ab)(xiv)
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USD-CP-H.15 2006 ISDA Definitions 70 7.1(ab)(xvi)
USD-CP-Reference Dealers 2006 ISDA Definitions 70 7.1(ab)(xvii)
USD-Federal Funds-H.15 2006 ISDA Definitions 70 7.1(ab)(xviii)
USD-Federal Funds-H.15-Bloomberg 2006 ISDA Definitions 70 7.1(ab)(xix)
USD-Federal Funds-H.15-OIS-COMPOUND 2006 ISDA Definitions 75 7.1(ab)(xxxix)
USD-Federal Funds-Reference Dealers 2006 ISDA Definitions 71 7.1(ab)(xx)
USD-FFCB-DISCO 2006 ISDA Definitions 71 7.1(ab)(xxi)
USD-ISDAFIX3-Swap Rate 2006 ISDA Definitions 67 7.1(ab)(viii)
USD-ISDAFIX3-Swap Rate-3:00 2006 ISDA Definitions 67 7.1(ab)(ix)
USD-ISDA-Swap Rate 2006 ISDA Definitions 66 7.1(ab)(vi)
USD-ISDA-Swap Rate-3:00 2006 ISDA Definitions 67 7.1(ab)(vii)
USD-LIBOR-BBA 2006 ISDA Definitions 71 7.1(ab)(xxii)
USD-LIBOR-BBA-Bloomberg 2006 ISDA Definitions 71 7.1(ab)(xxiii)
USD-LIBOR-LIBO 2006 ISDA Definitions 71 7.1(ab)(xxiv)
USD-LIBOR-Reference Banks 2006 ISDA Definitions 71 7.1(ab)(xxv)
USD-Prime-H.15 2006 ISDA Definitions 72 7.1(ab)(xxvi)
USD-Prime-Reference Banks 2006 ISDA Definitions 72 7.1(ab)(xxvii)
USD-S&P Index-High Grade 2006 ISDA Definitions 76 7.1(ab)(xli)
USD-SIBOR-Reference Banks 2006 ISDA Definitions 72 7.1(ab)(xxix)
USD-SIBOR-SIBO 2006 ISDA Definitions 72 7.1(ab)(xxviii)
USD-SIFMA Municipal Swap Index 2006 ISDA Definitions 76 7.1(ab)(xl)
USD-TBILL-H.15 2006 ISDA Definitions 72 7.1(ab)(xxx)
USD-TBILL-H.15-Bloomberg 2006 ISDA Definitions 73 7.1(ab)(xxxi)
USD-TBILL-Secondary Market 2006 ISDA Definitions 73 7.1(ab)(xxxii)
USD-TIBOR-Reference Banks 2006 ISDA Definitions 74 7.1(ab)(xxxiii)
USD-Treasury Rate-ICAP BrokerTec 2006 ISDA Definitions 74 7.1(ab)(xxxv)
USD-Treasury Rate-SwapMarker100 2006 ISDA Definitions 75 7.1(ab)(xxxviii)
USD-Treasury Rate-SwapMarker99 2006 ISDA Definitions 74 7.1(ab)(xxxvi)
USD-Treasury Rate-T19901 2006 ISDA Definitions 75 7.1(ab)(xxxvii)
USD-Treasury Rate-T500 2006 ISDA Definitions 74 7.1(ab)(xxxiv)
Valuation Business Day 2006 ISDA Definitions 101 18.2(m)
Variable Currency 2006 ISDA Definitions 87 10.2(f)
Variable Currency Amount 2006 ISDA Definitions 87 10.2(c)
Variable Currency Payer 2006 ISDA Definitions 87 10.2(a)
Vietnamese Dong 2006 ISDA Definitions 6 1.7(an)
VND 2006 ISDA Definitions 6 1.7(an)
Weighted Average 2006 ISDA Definitions 15 6.2(a)(iii)(D)
Yen 2006 ISDA Definitions 4 1.7(p)
ZAR 2006 ISDA Definitions 5 1.7(ae)
ZAR-DEPOSIT-Reference Banks 2006 ISDA Definitions 58 7.1(v)(vi)
ZAR-DEPOSIT-SAFEX 2006 ISDA Definitions 58 7.1(v)(v)
ZAR-JIBAR-Reference Banks 2006 ISDA Definitions 57 7.1(v)(ii)
ZAR-JIBAR-SAFEX 2006 ISDA Definitions 57 7.1(v)(i)
ZAR-PRIME-AVERAGE 2006 ISDA Definitions 58 7.1(v)(iii)
ZAR-PRIME-AVERAGE-Reference Banks 2006 ISDA Definitions 58 7.1(v)(iv)
Zero Coupon Yield - Adjusted 2006 ISDA Definitions 103 18.3(d)
Zero Interest Rate Method 2006 ISDA Definitions 20 6.4(d), 6.4(e)
2002 Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
Additional Acknowledgements 2006 ISDA Fund Deriv. Def. 45 13.3
Additional Extraordinary Fund Event 2006 ISDA Fund Deriv. Def. 38 12.2(k)
Additional Fund Documents 2006 ISDA Fund Deriv. Def. 7 1.29
Additional Fund Representations 2006 ISDA Fund Deriv. Def. 46 13.4
Additional Fund Representations and Agreements of
the Parties 2006 ISDA Fund Deriv. Def. 46 13.4
Adjustments to Fund Derivative Transactions 2006 ISDA Fund Deriv. Def. 33 11.1
Adviser Resignation Event 2006 ISDA Fund Deriv. Def. 36 12.2(c)
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Affected Fund Interest 2006 ISDA Fund Deriv. Def. 41 12.3(f)(i)
Affiliate 2006 ISDA Fund Deriv. Def. 7 1.28
Agreements and Acknowledgments Regarding
Hedging Activities 2006 ISDA Fund Deriv. Def. 44 13.2
American Option 2006 ISDA Fund Deriv. Def. 15 2.2(a)
Announcement Date 2006 ISDA Fund Deriv. Def. 41 12.3(f)(ii)
Automatic Exercise 2006 ISDA Fund Deriv. Def. 18 3.4
Averaging 2006 ISDA Fund Deriv. Def. 24 6.7
Averaging Date 2006 ISDA Fund Deriv. Def. 24 6.7(a)
Averaging Date Disruption 2006 ISDA Fund Deriv. Def. 25 6.7(c)
Basket 2006 ISDA Fund Deriv. Def. 5 1.10
Bermuda Option 2006 ISDA Fund Deriv. Def. 15 2.2(b)
Buyer 2006 ISDA Fund Deriv. Def. 5 1.13
Calculation Agent 2006 ISDA Fund Deriv. Def. 7 1.27
Calculation Agent Adjustment 2006 ISDA Fund Deriv. Def. 33, 40 11.1(b), 12.3(e)(v)
Call 2006 ISDA Fund Deriv. Def. 15 2.3(a)
Cancellation Amount 2006 ISDA Fund Deriv. Def. 42 12.5
Cancellation and Payment 2006 ISDA Fund Deriv. Def. 38 12.3(e)(i)
Cash Settlement 2006 ISDA Fund Deriv. Def. 15 2.3(a)(i), 2.3(b)(i)
Cash Settlement of Forward Transactions 2006 ISDA Fund Deriv. Def. 28 8.4
Cash Settlement of Fund Option Transactions 2006 ISDA Fund Deriv. Def. 27 8.1
Cash Settlement of Fund Swap Transactions 2006 ISDA Fund Deriv. Def. 29 8.6
Cash Settlement Payment Date 2006 ISDA Fund Deriv. Def. 30 8.8
Cash-settled 2006 ISDA Fund Deriv. Def. 7 1.25
Certain Definitions and Provisions Relating to
Forward Transactions 2006 ISDA Fund Deriv. Def. 19 4.1
Certain Definitions and Provisions Relating to Fund
Option Transactions 2006 ISDA Fund Deriv. Def. 14 2.1
Change in Law 2006 ISDA Fund Deriv. Def. 37 12.2(i)
Closing Date 2006 ISDA Fund Deriv. Def. 42 12.4(b)
Commencement Date 2006 ISDA Fund Deriv. Def. 14 2.1(a)
Confirmation 2006 ISDA Fund Deriv. Def. 4 1.7
Consequences of Disrupted Days 2006 ISDA Fund Deriv. Def. 24 6.6
Consequences of Extraordinary Events 2006 ISDA Fund Deriv. Def. 38 12.3
Correction of Fund Interest Prices 2006 ISDA Fund Deriv. Def. 34 11.2
Currency Business Day 2006 ISDA Fund Deriv. Def. 6 1.20
Cut-off Period 2006 ISDA Fund Deriv. Def. 11 1.51
Deemed Payout Method 2006 ISDA Fund Deriv. Def. 8 1.36
Default Settlement Method 2006 ISDA Fund Deriv. Def. 26 7.1
Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
Delayed Settlement 2006 ISDA Fund Deriv. Def. 40 12.3(e)(vi)
Determining Party 2006 ISDA Fund Deriv. Def. 43 12.5(f)
Disrupted Day 2006 ISDA Fund Deriv. Def. 23 6.4
Dividend Amount 2006 ISDA Fund Deriv. Def. 31 10.1
Dividend Payment Date 2006 ISDA Fund Deriv. Def. 31 10.2
Dividend Period 2006 ISDA Fund Deriv. Def. 31 10.3
Early Termination Date 2006 ISDA Fund Deriv. Def. 7 1.28
EC Treaty 2006 ISDA Fund Deriv. Def. 7 1.23
Electing Party 2006 ISDA Fund Deriv. Def. 26 7.1
Equity Amount 2006 ISDA Fund Deriv. Def. 30 8.7
Equity Amount Payer 2006 ISDA Fund Deriv. Def. 20 5.1
Equity Amount Receiver 2006 ISDA Fund Deriv. Def. 20 5.2
Equity Notional Amount 2006 ISDA Fund Deriv. Def. 6 1.19
Equity Notional Reset 2006 ISDA Fund Deriv. Def. 21 5.10
Euro 2006 ISDA Fund Deriv. Def. 6 1.22
euro 2006 ISDA Fund Deriv. Def. 6 1.22
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European Option 2006 ISDA Fund Deriv. Def. 15 2.2(c)
Event of Default 2006 ISDA Fund Deriv. Def. 7 1.28
Excess Dividend Amount 2006 ISDA Fund Deriv. Def. 32 10.6
Exercise Date 2006 ISDA Fund Deriv. Def. 17 3.1(b)
Exercise Period 2006 ISDA Fund Deriv. Def. 16 3.1(a)
Expiration Date 2006 ISDA Fund Deriv. Def. 17 3.1(f)
Expiration Time 2006 ISDA Fund Deriv. Def. 17 3.1(e)
Extraordinary Dividend 2006 ISDA Fund Deriv. Def. 32 10.5
Extraordinary Event 2006 ISDA Fund Deriv. Def. 34 12.1(a)
Extraordinary Fund Event 2006 ISDA Fund Deriv. Def. 35 12.2
Extraordinary Fund Event Notice 2006 ISDA Fund Deriv. Def. 38 12.3(a)
Final Cut-off Date 2006 ISDA Fund Deriv. Def. 11 1.52
Final Exchange Amount 2006 ISDA Fund Deriv. Def. 20 5.5
Final Exchange Date 2006 ISDA Fund Deriv. Def. 20 5.6
Final Observation Date 2006 ISDA Fund Deriv. Def. 11 1.50
Final Price 2006 ISDA Fund Deriv. Def. 21 5.9
First Period 2006 ISDA Fund Deriv. Def. 31 10.3(a)
Following Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(d)
Following Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(e)
Forward Cap Price 2006 ISDA Fund Deriv. Def. 19 4.1(c)
Forward Cash Settlement Amount 2006 ISDA Fund Deriv. Def. 28 8.5
Forward Floor Price 2006 ISDA Fund Deriv. Def. 19 4.1(b)
Forward Price 2006 ISDA Fund Deriv. Def. 19 4.1(a)
Fund Administrator 2006 ISDA Fund Deriv. Def. 7 1.30
Fund Adviser 2006 ISDA Fund Deriv. Def. 7, 8 1.31
Fund Business Day 2006 ISDA Fund Deriv. Def. 8 1.37
Fund Definitions 2006 ISDA Fund Deriv. Def. 4 Preamble
Fund Derivative Transaction 2006 ISDA Fund Deriv. Def. 4 1.1
Fund Disruption Event 2006 ISDA Fund Deriv. Def. 23 6.3(a)
Fund Documents 2006 ISDA Fund Deriv. Def. 7 1.29
Fund Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.3
Fund Hedging Disruption 2006 ISDA Fund Deriv. Def. 36 12.2(f)
Fund Insolvency Entity 2006 ISDA Fund Deriv. Def. 35 12.2(a)
Fund Insolvency Event 2006 ISDA Fund Deriv. Def. 35 12.2(a)
Fund Interest 2006 ISDA Fund Deriv. Def. 5 1.8
Fund Interest Basket Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.5
Fund Interest Basket Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Interest Basket Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Interest Basket Transaction 2006 ISDA Fund Deriv. Def. 4 1.6
Fund Interest Forward Transaction 2006 ISDA Fund Deriv. Def. 4 1.3
Fund Interest Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Interest Replacement 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iii)
Fund Interest Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Interest Transaction 2006 ISDA Fund Deriv. Def. 4 1.5
Fund Interest Unit 2006 ISDA Fund Deriv. Def. 5 1.9
Fund Modification 2006 ISDA Fund Deriv. Def. 36 12.2(d)
Fund Option Transaction 2006 ISDA Fund Deriv. Def. 4 1.2
Fund Reporting Date 2006 ISDA Fund Deriv. Def. 9 1.40
Fund Service Provider 2006 ISDA Fund Deriv. Def. 7 1.32
Fund Settlement Disruption 2006 ISDA Fund Deriv. Def. 23 6.3(c)
Fund Swap Transaction 2006 ISDA Fund Deriv. Def. 4 1.4
Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.39
Fund Valuation Disruption 2006 ISDA Fund Deriv. Def. 23 6.3(b)

General Provisions Relating to Extraordinary Events 2006 ISDA Fund Deriv. Def. 34 12.1
General Terms Relating to Exercise 2006 ISDA Fund Deriv. Def. 16 3.1
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General Terms Relating to Fund Disruption Events 2006 ISDA Fund Deriv. Def. 23 6.3
gross cash dividend 2006 ISDA Fund Deriv. Def. 31 10.1(c)
Hedge Positions 2006 ISDA Fund Deriv. Def. 45 13.2(b)
Hedging Activities 2006 ISDA Fund Deriv. Def. 45 13.2(c)
Hedging Party 2006 ISDA Fund Deriv. Def. 41 12.3(f)(iii)
Hypothetical Investor 2006 ISDA Fund Deriv. Def. 8 1.33
Hypothetical Investor Dividend Period 2006 ISDA Fund Deriv. Def. 32 10.3(c)
Hypothetical Investor Jurisdiction 2006 ISDA Fund Deriv. Def. 8 1.34
Hypothetical Investor Paid Amount 2006 ISDA Fund Deriv. Def. 32 10.6(c)
Increased Cost of Hedging 2006 ISDA Fund Deriv. Def. 37 12.2(j)
Initial Exchange Amount 2006 ISDA Fund Deriv. Def. 20 5.3
Initial Exchange Date 2006 ISDA Fund Deriv. Def. 20 5.4
Initial Observation Date 2006 ISDA Fund Deriv. Def. 11 1.49
Initial Price 2006 ISDA Fund Deriv. Def. 21 5.8
Insolvency 2006 ISDA Fund Deriv. Def. 35 12.1(c)
Integral Multiple 2006 ISDA Fund Deriv. Def. 18 3.3(a)
In-the-Money 2006 ISDA Fund Deriv. Def. 19 3.4(c)
ISDA Master Agreement 2006 ISDA Fund Deriv. Def. 7 1.28
Knock-in Determination Day 2006 ISDA Fund Deriv. Def. 13 1.61
Knock-in Event 2006 ISDA Fund Deriv. Def. 12 1.57
Knock-in Price 2006 ISDA Fund Deriv. Def. 11 1.55
Knock-in Reference Fund Interest 2006 ISDA Fund Deriv. Def. 13 1.59
Knock-in Valuation Time 2006 ISDA Fund Deriv. Def. 14 1.63
Knock-out Determination Day 2006 ISDA Fund Deriv. Def. 13 1.62
Knock-out Event 2006 ISDA Fund Deriv. Def. 12 1.58
Knock-out Price 2006 ISDA Fund Deriv. Def. 12 1.56
Knock-out Reference Fund Interest 2006 ISDA Fund Deriv. Def. 13 1.60
Knock-out Valuation Time 2006 ISDA Fund Deriv. Def. 14 1.64
Last Reported Value 2006 ISDA Fund Deriv. Def. 9 1.42(c)
Latest Exercise Time 2006 ISDA Fund Deriv. Def. 17 3.1(d)
Local Business Day 2006 ISDA Fund Deriv. Def. 7 1.28
Maximum Number of Options 2006 ISDA Fund Deriv. Def. 18 3.3(d)
Method of Adjustment 2006 ISDA Fund Deriv. Def. 33 11.1(a)
Minimum Number of Options 2006 ISDA Fund Deriv. Def. 18 3.3(c)
Modified Postponement 2006 ISDA Fund Deriv. Def. 25 6.7(c)(iii)
Multiple Exercise 2006 ISDA Fund Deriv. Def. 18 3.3
Multiplier 2006 ISDA Fund Deriv. Def. 6 1.17
Nationalization 2006 ISDA Fund Deriv. Def. 34 12.1(b)
NAV Trigger Event 2006 ISDA Fund Deriv. Def. 36 12.2(b)
Negotiated Close-out 2006 ISDA Fund Deriv. Def. 35 12.1(e)(i)
Negotiated Replacement 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iv)
Net of Fees 2006 ISDA Fund Deriv. Def. 20 5.7
Non-Hedging Party 2006 ISDA Fund Deriv. Def. 41 12.3(f)(iv)
Non-Reliance 2006 ISDA Fund Deriv. Def. 44 13.1
Notional Amount 2006 ISDA Fund Deriv. Def. 6 1.19
Number of Baskets 2006 ISDA Fund Deriv. Def. 5 1.16
Number of Baskets to be Delivered 2006 ISDA Fund Deriv. Def. 29 8.5(d)(ii)
Number of Options 2006 ISDA Fund Deriv. Def. 14 2.1(b)
Number of Shares 2006 ISDA Fund Deriv. Def. 5 1.15(b)
Number of Units 2006 ISDA Fund Deriv. Def. 5 1.15
Number of Units to be Delivered 2006 ISDA Fund Deriv. Def. 29 8.5(d)(i)
Omission 2006 ISDA Fund Deriv. Def. 25 6.7(c)(i)
Option 2006 ISDA Fund Deriv. Def. 15 2.1(d)
Option Cash Settlement Amount 2006 ISDA Fund Deriv. Def. 27 8.2
Option Entitlement 2006 ISDA Fund Deriv. Def. 15 2.1(c)
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Option Style 2006 ISDA Fund Deriv. Def. 15 2.2
Option Type 2006 ISDA Fund Deriv. Def. 15 2.3
OTC 2006 ISDA Fund Deriv. Def. 4 1.2
Paid Amount 2006 ISDA Fund Deriv. Def. 32 10.6(b)
Partial Cancellation and Payment 2006 ISDA Fund Deriv. Def. 38 12.3(e)(ii)
Payment upon Certain Extraordinary Events 2006 ISDA Fund Deriv. Def. 41 12.4
Physical Settlement 2006 ISDA Fund Deriv. Def. 15 2.3(a)(ii), 2.3(b)(ii)
Physical Settlement Date 2006 ISDA Fund Deriv. Def. 30 9.1

Physical Settlement of Fund Derivative Transactions 2006 ISDA Fund Deriv. Def. 30 9.1
Physically-settled 2006 ISDA Fund Deriv. Def. 7 1.26
Postponement 2006 ISDA Fund Deriv. Def. 25 6.7(c)(ii)
Potential Adjustment Event 2006 ISDA Fund Deriv. Def. 33 11.1(c)
Potential Exercise Date 2006 ISDA Fund Deriv. Def. 17 3.1(c)
Premium 2006 ISDA Fund Deriv. Def. 16 2.4(b)
Premium Payment Date 2006 ISDA Fund Deriv. Def. 16 2.4(c)
Prepayment 2006 ISDA Fund Deriv. Def. 19 4.2(a)
Prepayment Amount 2006 ISDA Fund Deriv. Def. 20 4.2(b)
Prepayment Date 2006 ISDA Fund Deriv. Def. 20 4.2(c)
Price Adjustment 2006 ISDA Fund Deriv. Def. 41 12.3(f)(v)
Price Return 2006 ISDA Fund Deriv. Def. 29 8.6(a)
Prior Fund Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(b)
Prior Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 9 1.42(a)
Procedure for Exercise 2006 ISDA Fund Deriv. Def. 17 3.2
Put 2006 ISDA Fund Deriv. Def. 16 2.3(b)
Rate of Return 2006 ISDA Fund Deriv. Def. 20 5.7
Record Amount 2006 ISDA Fund Deriv. Def. 32 10.6(a)
Redemption Fees 2006 ISDA Fund Deriv. Def. 27 7.3(a)(i)
Redemption Notice Date 2006 ISDA Fund Deriv. Def. 10 1.48
Redemption Payment Date 2006 ISDA Fund Deriv. Def. 10 1.47
Redemption Proceeds 2006 ISDA Fund Deriv. Def. 10 1.43
Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 10 1.45
Reference Fund 2006 ISDA Fund Deriv. Def. 5 1.11
Reference Fund Subscription Date 2006 ISDA Fund Deriv. Def. 11 1.54
Reference Price 2006 ISDA Fund Deriv. Def. 19 3.4(d)
Regulatory Action 2006 ISDA Fund Deriv. Def. 37 12.2(g)
Re-investment of Dividends 2006 ISDA Fund Deriv. Def. 32 10.4
Relevant Price 2006 ISDA Fund Deriv. Def. 6 1.18
Removal Value 2006 ISDA Fund Deriv. Def. 41 12.3(f)(vi)
Reported Fund Interest Value 2006 ISDA Fund Deriv. Def. 9 1.41
Reported Value Convention 2006 ISDA Fund Deriv. Def. 9 1.42
Reported Value Method 2006 ISDA Fund Deriv. Def. 8 1.35
Reporting Disruption 2006 ISDA Fund Deriv. Def. 37 12.2(h)
Scheduled Fund Valuation Date 2006 ISDA Fund Deriv. Def. 8 1.38
Scheduled Redemption Payment Date 2006 ISDA Fund Deriv. Def. 10 1.46
Scheduled Redemption Valuation Date 2006 ISDA Fund Deriv. Def. 10 1.44
Scheduled Valuation Date 2006 ISDA Fund Deriv. Def. 23 6.5
Second Period 2006 ISDA Fund Deriv. Def. 32 10.3(b)
Seller 2006 ISDA Fund Deriv. Def. 5 1.14
Seller's Agent 2006 ISDA Fund Deriv. Def. 16 3.1(a)
Settlement Currency 2006 ISDA Fund Deriv. Def. 6 1.21
Settlement Cycle 2006 ISDA Fund Deriv. Def. 7 1.24
Settlement Method Election 2006 ISDA Fund Deriv. Def. 26 7.1
Settlement Method Election Date 2006 ISDA Fund Deriv. Def. 26 7.2
Settlement Price 2006 ISDA Fund Deriv. Def. 26 7.3
Strategy Breach 2006 ISDA Fund Deriv. Def. 36 12.2(e)
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Strike Price 2006 ISDA Fund Deriv. Def. 15 2.1(e)
Strike Price Differential 2006 ISDA Fund Deriv. Def. 27 8.3
Subscription Notice Date 2006 ISDA Fund Deriv. Def. 11 1.53
Successor Fund Interest 2006 ISDA Fund Deriv. Def. 39 12.3(e)(iii)(A)
Terms Relating to Premium 2006 ISDA Fund Deriv. Def. 16 2.4
Terms Relating to Prepayment 2006 ISDA Fund Deriv. Def. 19 4.2
Total Return 2006 ISDA Fund Deriv. Def. 30 8.6(b), 8.6(c)
Trade Date 2006 ISDA Fund Deriv. Def. 5 1.12
Type of Return 2006 ISDA Fund Deriv. Def. 30 8.6
Valid Date 2006 ISDA Fund Deriv. Def. 25 6.7(c)(iii)(C)
Valuation Date 2006 ISDA Fund Deriv. Def. 22 6.2
Valuation Time 2006 ISDA Fund Deriv. Def. 22 6.1
Variable Obligation 2006 ISDA Fund Deriv. Def. 28 8.5
Affected Party 2006 ISDA Infl. Deriv. Def. 1 1.2
Affected Payment Date 2006 ISDA Infl. Deriv. Def. 1 1.1
AUD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 3 1.12(a)(i)
BLG – Non-revised Harmonised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 3 1.12(b)(i)

BRL – Non-revised Consumer Price Index (IPCA) 2006 ISDA Infl. Deriv. Def. 3 1.12(c)(i)
BRL – Non-revised Price Index (IGP-M) 2006 ISDA Infl. Deriv. Def. 3 1.12(c)(ii)
CAD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 3 1.12(d)(i)
Cessation of Publication 2006 ISDA Infl. Deriv. Def. 12 2.2
DEK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 4 1.12(e)(i)
Delay of Publication 2006 ISDA Infl. Deriv. Def. 11 2.1
DEM – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(h)(i)
ESP – Harmonised-Non-revised Consumer Price
Index (HCPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(iv)
ESP – Harmonised-Revised Consumer Price Index
HCPI 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(iii)
ESP – National-Non-revised Consumer Price Index
(CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(ii)

ESP – National-Revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(s)(i)

EUR – All Items-Non-revised Consumer Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(ii)
EUR – All Items–Revised Consumer Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(iii)
EUR – Excluding Tobacco-Non-revised Consumer
Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(f)(i)
Fallback Bond 2006 ISDA Infl. Deriv. Def. 1 1.3
FRC – Excluding Tobacco-Non-Revised Consumer
Price Index 2006 ISDA Infl. Deriv. Def. 4 1.12(g)(i)
GBP – Non-revised Retail Price Index (UKRPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(v)(i)
GRD – Harmonised-Non-revised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 5 1.12(i)(i)
GRD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(i)(ii)
Index 2006 ISDA Infl. Deriv. Def. 2 1.4
Index Descriptions 2006 ISDA Infl. Deriv. Def. 2 1.12
Index Sponsor 2006 ISDA Infl. Deriv. Def. 2 1.5
Index Transaction 2006 ISDA Infl. Deriv. Def. 2 1.6
IRL – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(j)(i)
ISK – Harmonised Consumer Price Index (HICP) 2006 ISDA Infl. Deriv. Def. 6 1.12(k)(ii)
ISK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 5 1.12(k)(i)

ITL – Inflation for Blue Collar Workers and
Employees–Excluding Tobacco Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(iii)
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ITL – Inflation for Blue Collar Workers and
Employees–Including Tobacco Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(iv)
ITL – Whole Community –Excluding Tobacco
Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(i)
ITL – Whole Community –Including Tobacco
Consumer Price Index 2006 ISDA Infl. Deriv. Def. 6 1.12(l)(ii)
JPY – Non-revised Consumer Price Index Nationwide
General Excluding Fresh Food (CPI) 2006 ISDA Infl. Deriv. Def. 6 1.12(m)(i)
KRW – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 8 1.12(r)(i)
Manifest Error in Publication 2006 ISDA Infl. Deriv. Def. 13 2.5
Material Modification Prior to Payment Date 2006 ISDA Infl. Deriv. Def. 13 2.4
MXN – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(n)(i)
MXN – Unidad de Inversion Index (UDI) 2006 ISDA Infl. Deriv. Def. 7 1.12(n)(ii)
NLG – Harmonised-Non-revised Consumer Price
Index (HICP) 2006 ISDA Infl. Deriv. Def. 7 1.12(o)(i)
NZD – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(p)(i)
PLN – Non-Revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 7 1.12(q)(i)
Rebasing of the Index 2006 ISDA Infl. Deriv. Def. 13 2.3
Reference Month 2006 ISDA Infl. Deriv. Def. 2 1.7
Related Bond 2006 ISDA Infl. Deriv. Def. 2 1.8
SEK – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(u)(i)
Substitute Index Level 2006 ISDA Infl. Deriv. Def. 2 1.9
Successor Index 2006 ISDA Infl. Deriv. Def. 2 1.10
Termination Event 2006 ISDA Infl. Deriv. Def. 2 1.11
USA – Non-revised Consumer Price Index – Urban
(CPI-U) 2006 ISDA Infl. Deriv. Def. 9 1.12(w)(i)
ZAR – Non-revised Consumer Price Index (CPI) 2006 ISDA Infl. Deriv. Def. 9 1.12(t)(ii)
ZAR – Non-revised Consumer Price Index Excluding
Mortgages (CPIX) 2006 ISDA Infl. Deriv. Def. 9 1.12(t)(i)
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ISDA Publications Covered

1991 ISDA Definitions
1991 ISDA Definitions (1998 Supp.)

1992 ISDA Master Agreement (M/C-C/B)
1993 ISDA Comm. Deriv. Def.

1993 ISDA Comm. Deriv. Def. (2000 Supp.)
1994 ISDA Credit Support Annex
1996 ISDA Equity Deriv. Def.
1997 ISDA Bullion Definitions
1998 FX & Currency Option Def.

1998 FX & Currency Option Def. (Annex A 6/21/01 Amend.)
1998 FX & Currency Option Def. (Annex A 7/10/01 Amend.)
1998 FX & Currency Option Def. (Annex A 9/11/98 Amend.)

1998 FX & Currency Option Def. (Annex A)
1998 ISDA Euro Definitions
1999 ISDA Credit Deriv. Def.

1999 ISDA Credit Deriv. Def. (Convertible, Exchangeable or Accreting Obligations Supp.)
1999 ISDA Credit Deriv. Def. (Memo on "Fully Transferable Obligation"

in the ISDA Restructuring Supp.)
1999 ISDA Credit Deriv. Def. (Restructuring Supp.)

1999 ISDA Credit Deriv. Def. (Successor and Credit Events Supp.)
2000 ISDA Definitions

2000 ISDA Definitions (Annex 08/14/02 Supp.)
2000 ISDA Definitions (Annex)

2000 ISDA Definitions (NCU Supplement)
2001 ISDA Margin Provisions
2002 ISDA Equity Deriv. Def.
2002 ISDA Master Agreement
2003 ISDA Credit Deriv. Def.

2003 ISDA Credit Deriv. Def. (2005 Monoline Supp.)
2003 ISDA Credit Deriv. Def. (Addl. Prov. for the Rep. of Hungary)
2003 ISDA Credit Deriv. Def. (Addl. Prov. for the Russian Fed.)
2003 ISDA Credit Deriv. Def. (Addl. Prov. U.S. Mun. Ref. Ent.)

2003 ISDA Credit Deriv. Def. (May 2003 Supp.)
2004 ISDA Novation Definitions

2005 ISDA Comm. Def.
2005 ISDA Comm. Def. (Annex)

2006 ISDA Definitions
2006 ISDA Fund Deriv. Def.
2006 ISDA Infl. Deriv. Def.




