TO: File
FROM: Kim Allen

RE: Meeting between Staff in the Division of Trading and Markets and representatives
of the International Swaps and Derivatives Association (ISDA)

DATE: November 14, 2013

On November 7, 2013, Katherine Darras and Chris Young of ISDA met with the following staff
from the Division of Trading and Markets: Greg Berman, George Gilbert, Jeffrey Mooney,
Gena Lai, Wenchi Hu, Michael Gaw, Stephanie Park, Brian Bussey, Katherine Martin, Tim Fox,
Laura Compton, Justin Byrne, Marc Leibert, Max Polonsky, Joshua Kans, Carol McGee,
Margaret Rubin, Teen Sheng, Tom Eady and Kim Allen. The topic of the meeting was the 2011
ISDA equity derivatives definitions and the related matrices for individual product types ISDA is
developing. Presentation materials were provided to SEC staff at the meeting. A copy of such
presentation materials is included with this memorandum.
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EXHIBIT I-A
10 2002 ISDA Equity Degivatives Definitions

Additional Provisions for s Conflrmatien
of a Cash-settled Index Option Transaction

[See Exhibit I for the introduction, standard paragraphs and closing for the letter agreement or telex.]

2, The terms of the particular Transaction to which this Confirmation relates are as follows:

General Terms:
Trade Date: { ]

Option Style: {American] [Bermuda] {Evropean]

~ Generation 2002 Def mtlo S 1 -
_confirms incorporated the s ey
v Buyer: [Party A} [Party B)

‘definitions and applied its, [
_terms w:thout amendment. e SR —

{Multiplier:

]
]
n)o

Premium: 1 ((Premium per Option | m "

~ aresimilartothe 2006 | |-
~ Definitions — rather than add;_“;g .

Related Exchange(s):

‘(Inthls respect the 20113] o S

~ additional rate defmltlons at} e
- theconfirm level, for |

- example, the Defmmons

~ themselves are updated Wlth

~ newterms. No confarm level

. ;amendments "

[Knock-in Event: {Applicable]’”

10 Inctude Moltintier if i i interded that the Option Cadh Semlement Amorat will be based o # percentage of the pecformance of the Index or
anotber amon.
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 The 2011 Definitions are designed to -
facilitate an unlimited number of hew
definitions — but all on a standard =~
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~ Certain Fields will ap

~ elections in respect of a trade.

subject to the applicability of certain

Field and

Fields are combined to

oly with respect

BN 't (Equity Valuation Date) Pricing Election

' ED Transaction

. Supplement Terms

Single-Exch e Index Equity Performance Option ’
ED Transaction - O Parties

ED Transaction Type N

4/6/2011

:
B Equity Notional Amount .

Equity Premium Amount 3,100 USD e

not specified

Equity Reference Date
Equity Valuation Date
Floor Price

Number of Index Units
B Number of Option Units | 100
B Number of Securities

BRI Variance Buyer

VolCap

Settlement Feature

Valuation Features {other than ADTV
Limitation)

Cash Settlement

: AR  Electable Settlement System

Settlement Election Cut-off Date
Settl

Settlement Price Pricing Election Close-Index Sponsor
initial Price Agreed Price
d Final Price Pricing Election

I Pt-1(Observation Period Start Date)

Pricing Election

[RGB Pt-1 (Observation Period Start Date)

4 Agreed Price

Volatility Strike Agreed Price
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