{iiy  shall not describe the Purchased Securities;

{iii) shall specify as the Purchase Price the consideration to be input in respect of the delivery
of the Purchased Securities through CREST,

{iv) shall specify the pricing rate for that DBV Transaction.

{c}  The Purchased Securities under a DBV Transaction shall be such Securities (which may include
Securities which are not gilt-edged securities) as shall be selected and delivered by CREST on the
apportionment of securities to the relevant delivery in accordance with the rules and procedures
of CREST.

(d}  The amount by which the Repurchase Price under a DBV Transaction exceeds the Purchase Price
shall be paid by Seller to Buyer on the Repurchase Date on or as soon as practicable after the
delivery of Equivalent Securities through CREST from a securities account of Buyer to a
securities account of Seller. Such payment shall be made through CREST or outside CREST in
same day funds.

{e)  [f on the Repurchase Date of a DBV Transaction Equivalent Securities are not delivered to Seller
by reason of the fact that either party's membership of CREST has been terminated or suspended
then, unless before the latest time for delivery of such Equivalent Securities under the rules and
procedures of CREST an Event of Default has occurred under paragraph 10 of the Agreement in
respect of either party. such non-delivery shall be deemed to constitute -

{iy  where Buyer's membership of CREST has been terminated or suspended, a failure by
Buyer to deliver Equivalent Securities on the Repurchase Date.

{iiy where Seller's membership of CREST has been terminated or suspended, a failure by
Seller to pay the Repurchase Price on the Repurchase Date.

{f)  If on the Repurchase Date of a DBV Transaction Equivalent Securities are not delivered to Seller
by reason of the fact that there are insufficient Securities of the refevant description standing to
the credit of Buyer's account to enable delivery of the Equivalent Securities or there is insufficient
cash standing to the credit of Seller’s account to enable payment of the Repurchase Price then,
unless before the latest time for delivery of such Equivalent Securities under the rules and
procedures of CREST an Event of Default has occurred under paragraph 10 of the Agreement in
respect of either party, such non-delivery shall be deemed to constitute —

(i)  where there are insufficient Securities of the relevant description standing to the credit of
Buyer's account to enable delivery of the Equivalem Securities, a failure by Buyer to
deliver Equivalent Securities on the Repurchase Date;

(ii)  where there is insufficient cash standing to the credit of Seller's account to enable payment
of the Repurchase Price, a failure by Seller to pay Repurchase Price on the Repurchase
Date.

(g) If after an Event of Default has occurred under paragraph 10 of the Agreement Equivalent
Securities to the Purchased Securities are delivered to a securities account of Seller against the
creation of an assured payment obligation in accordance with the rules and procedures of CREST
notwithstanding the termination of the relevant DBV Transaction, such delivery shall give rise to
the following obligations, each of which shall be conditional on the simultaneous performance of
the other -

{1) an obligation on Seller to deliver to Buyer on demand securities equivalent to the securities
so delivered; and

(i)  an obligation on Buyer io pay to Seller on demand a sum equal to the assured payment
obligation so created.
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