
2. Terms of Swap 

Pre A Index Floatinc A muuntA 

Floating Rate Payer. 

Party A Floating Rata 
Payer Calculation Amount 

Party A Floating Rate 
Payer Payment Date(s) 

Patty A Floating Amount 

Party A 

For each Calculation Period. en amount equal to the p:oduct of Notional Amount multiplied by the Initial Index 

Value that applies to such Calculation Period divided by Index Strike. 

For each Calculation Period, two Business Days after each Periodic Index Fixing Date falling at the end of such 

Calculation Period. 

An amount determined by the Calculation Agent with respect to each Calculation Period, equal to the product of 

Party A Floating Rote Payer Calculation Amount and ( Final Index Value / Initial Index Value ) 

Bads B Index noatimulonnunts 

Floating Rate Payer: 

Party B Floating Rate 
Payer Calculation Amount: 

Party B Floating Rate 
Payer Payment Date(s): 

Party B Floating Amount: 

Bid:Offer Cost: 

Index Currency: 

Initial Index Value: 

Final Index Value: 

Index Closing Value: 

Calculation Period: 

Party B 

For each Calculation Period, an amount equal to the product of Notional Amount multiplied by the Initial Index 

Value that applies to such Calculation Period divided h) Index Stnle. 

For each Calculation Period, two Business Days alter each Periodic Index Fixing Date falling at the end of such 

Calculation Period. 

An amount determined by the Calculation Agent with respect to each Calculation Period, equal to the product of 

Party B Floating Rate Payer Calculation Amount and ( I + Bid/Offer Cost ) 

Will be determined by the Calculation Agent on the Termination Date or on the Optional Early Termination 

Date and will be between 1.00-130% under normal market cimumuences. The Bid/Offer Cost only applies to 

the last Calculation Period, which ends on the Termination Date or on the Optional Early termination Date. It is 

zero lbr all other Calculation Periods. In case of an Early Termination Option exercised by Party A. the 

Bid/Offer Cost will be zero. 

USD 

In respect of each Calculation Period. an amount equal to the Index Closing Value on the Penodic Index Fixing 

Date falling at the start of such Calculation Period as determined by the Calculation Agent, except fbr the first 

Calculation Period where the Initial Index Value shall be Index Strike. 

In respect of each Calculation Period, an amount equal in the Index Closing Value on the Periodic Index Fixing 

Date lasing at the end ofsuch Calculation Period as determined by the Calculation Agent. 

On any Business Day, an amount in the Index Currency equal to the Index Closing Value for the Reference 

Index, as published on such day by the Index Sponsor on the Reference Page. 

Each period from and including a Periodic Index Fixing Date to and including the immediately following 

Periodic Index Fixing Date, except that (a) the initial Calculation Period will commence on and include the 

Effective Date and (b) the final Calculation Period will end on and include the Termination Date. 

Initial Margin: USD 500,000 to be paid by Party 0 to Pony A on IS January 2015 

Periodic Index Fixing 
Dates: 

The last Business Day of each calendar quancr during the life of this transaction, provided that the last Periodic 

Index Fixing Date shall be the Termination Date, end provided that inhere is n Market Disruption on any such 

day, then the Periodic Index Fixing Date shall be deemed to be the first succeeding Business Day. For clarity, 

the Periodic Index Fixing Dates are: 

I 31 March 2015 
2 30 June 2015 
3 30 September 2015 
3 31 December 201S 
5 13 Rummy 2016 

Rounding: All determinations of the Calculation Agent shell be rounded to the =West to d decimal places, and all cash 
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