
The term "Group Company" means, with respect to any entity, an undertaking which is a  
parent undertaking or subsidiary undertaking of that entity or a subsidiary undertaking of any 
parent undertaking of that entity. For the purposes of this definition, the expressions "parent 
undertaking" and "subsidiary  undertaking"  shall  have  the  meanings  given  to  them  in 
section 1162 of the Companies Act 2006, the expression "undertaking" shall have the meaning 
given to it in  section 1161 of the Companies  Act  2006 and the expression "entity" shall have  
the same meaning as the expression "undertaking". 

The term "Guaranty Funds" means the F&O Guaranty Fund, the CDS Guaranty Fund and the 
FX Guaranty Fund. 

The term "Guaranty Fund Contribution" means Permitted Cover transferred by a Clearing 
Member to the Clearing House as a contribution to the Guaranty Fund pursuant to Part 11 that 
has not been applied pursuant to Part 9 and includes, where the context so  requires,  any 
proceeds of realisation of the same. 

The term "Guaranty Fund Period" (i) for the F&O Guaranty Fund, means  a  three-month 
period for which the total amount of F&O Guaranty Fund Contributions for the F&O Guaranty 
Fund is fixed pursuant to the Finance  Procedures (subject  to any termination or suspension of 
any F&O Clearing Member's membership or status as an F&O Clearing Member, new F&O 
Clearing Members making F&O Guaranty Fund Contributions and the Clearing House's 
discretions pursuant to Part 11); (ii) for the CDS Guaranty Fund, means a period for which the 
total amount of CDS Guaranty Fund Contributions for the CDS Guaranty  Fund  is  fixed 
pursuant to the Finance Procedures (subject to any termination or suspension of any CDS 
Clearing Member's membership or status as a CDS Clearing Member, new CDS Clearing 
Members making CDS Guaranty Fund Contributions and the Clearing House's discretions 
pursuant to Part 11; or (iii) for the FX Guaranty Fund, means a period for  which  the total 
amount of FX Guaranty Fund Contributions for the FX Guaranty Fund is fixed pursuant to the 
Procedures (subject to any termination or suspension of any FX Clearing Member's membership 
or status as an FX Clearing Member, new FX Clearing Members making FX Guaranty Fund 
Contributions and the Clearing House's discretions pursuant to Part 9). 

The term "Guidance" means guidance issued by the Clearing House pursuant to Rule  109(f). 

The term "HM Treasury" means Her Majesty's Treasury in the UK and any successor thereto. 

The term "ICE Endex" means ICE Endex Derivatives B.V., a private limited liability company 
(besloten vennootschap met beperkte aansprakelijkheid) incorporated under Dutch law, 
registered with the trade register of the chamber of commerce in Amsterdam, the Netherlands, 
under number 09100980, and the regulated market it operates pursuant to a  licence  under 
section 5:26(1) of the Dutch Act on the Financial Supervision (Wet op het financiëel toezicht). 

The term "ICE Endex Block Contract" means a Contract resulting from an ICE Endex Block 
Transaction. 

LNDOCS01/1105190.2 26 


