IEEE COPYRIGHT AND CONSENT FORM

To ensure uniformity of treatment among all conitdys, other forms may not be substituted for thisn, nor may any wording of the form be changdthis form is
intended for original material submitted to the EBnd must accompany any such material in ordéretpublished by the IEEE. Please read the form
carefully and keep a copy for your files.

TITLE OF PAPER/ARTICLE/REPORT, INCLUDING ALL CONTEN T IN ANY FORM, FORMAT, OR MEDIA (hereinafter, “the Work”"):

COMPLETE LIST OF AUTHORS:

IEEE PUBLICATION TITLE (Journal, Magazine, Conferen ce, Book): ISDA 2011 Proceedings

Copyright Transfer

1. The undersigned hereby assigns to The InstiuEdectrical and Electronics Engineers, Incorpedafthe “IEEE”) all rights under copyright that mewist in and to:
(a) the above Work, including any revised or exmahderivative works submitted to the IEEE by thdamigned based on the Work; and (b) any assocaiéen or
multimedia components or other enhancements acagyimgathe Work.

Consent and Release

2. In the event the undersigned makes a presentatised upon the Work at a conference hostedamssped in whole or in part by the IEEE, the unidewd, in
consideration for his/her participation in the @ehce, hereby grants the IEEE the unlimited, wadd, irrevocable permission to use, distributeblish, license,
exhibit, record, digitize, broadcast, reproduce ardahive, in any format or medium, whether now knaw hereafter developed: (a) his/her presentai@hcomments at
the conference; (b) any written materials or mudiitia files used in connection with his/her presioa and (c) any recorded interviews of him/hesligztively, the
“Presentation”). The permission granted includesttanscription and reproduction of the Presemafor inclusion in products sold or distributed IBEE and live or
recorded broadcast of the Presentation duringter &fe conference.

3. In connection with the permission granted intf®ec2, the undersigned hereby grants IEEE themitdd, worldwide, irrevocable right to use his/lmame, picture,
likeness, voice and biographical information ag pathe advertisement, distribution and sale aidpicts incorporating the Work or Presentation, mtehases IEEE from
any claim based on right of privacy or publicity.

4. The undersigned hereby warrants that the WodkRresentation (collectively, the “Materials”) ameginal and that he/she is the author of the Maler To the extent
the Materials incorporate text passages, figurats dr other material from the works of others,uhdersigned has obtained any necessary permissighere necessary,
the undersigned has obtained all third party pesiois and consents to grant the license above asdtovided copies of such permissions and conserlESEE.

O Please check this box if you do not wish to hageaiaudio recordings made of your conference ptatien.
See reverse side for Retained Rights/Terms andi@ams, and Author Responsibilities.

General Terms

The undersigned represents that he/she has the padi@uthority to make and execute this assignment

The undersigned agrees to indemnify and hold hashitee IEEE from any damage or expense that msg iarithe event of a breach of any of the warrars@t forth above.
In the event the above work is not accepted antighgd by the IEEE or is withdrawn by the authol{gjore acceptand®y the IEEE, the foregoing copyright transfer shall
become null and void and all materials embodyirggWork submitted to the IEEE will be destroyed.

For jointly authored Works, all joint authors shibsign, or one of the authors should sign as aizédagent for the others.

(€))

Author/Authorized Agent for Joint Authors Date

U.S. Government Employee Certification (where apptiable)

This will certify that all authors of the Work at&S. government employees and prepared the Woik subject within the scope of their official dutieds such, the
Work is not subject to U.S. copyright protection.

@

Authorized Signature Date

(Authors who are U.S. government employees shdatiisign signature line (1) above to enable theElEdEclaim and protect its copyright in interna@bjurisdictions.)

Crown Copyright Certification (where applicable)

This will certify that all authors of the Work aeenployees of the British or British Commonwealthv@mment and prepared the Work in connection withrtofficial
duties. As such, the Work is subject to Crown Cigby and is not assigned to the IEEE as set fortthe first sentence of the Copyright Transfert®ecabove. The
undersigned acknowledges, however, that the IEEEH®right to publish, distribute and reprint Werk in all forms and media.

(©)

Authorized Signature Date

(Authors who are British or British Commonwealthv@mment employees should also sign line (1) abowedicate their acceptance of all terms othen ttie
copyright transfer.) rev. 060309



IEEE COPYRIGHT FORM (continued)

RETAINED RIGHTS/TERMS AND CONDITIONS
1.  Authors/employers retain all proprietary rightsaimy process, procedure, or article of manufactesebed in the Work.

2. Authors/employers may reproduce or authorize otteereproduce the Work, material extracted verbdtom the Work, or derivative works
for the author’s personal use or for company usayiged that the source and the IEEE copyrightaeosire indicated, the copies are not used
in any way that implies IEEE endorsement of a pobdun service of any employer, and the copies tieéras are not offered for sale.

3. Authors/employers may make limited distributionadifor portions of the Work prior to publicationtffey inform the IEEE in advance of the
nature and extent of such limited distribution.

4. In the case of a Work performed under a U.S. Gavernt contract or grant, the IEEE recognizes thatUtS. Government has royalty-free
permission to reproduce all or portions of the Wakd to authorize others to do so, for officiaBUGovernment purposes only, if the
contract/grant so requires.

5.  For all uses not covered by items 2, 3, and 4,aastémployers must request permission from the |E&E&lectual Property Rights office to
reproduce or authorize the reproduction of the Wisrknaterial extracted verbatim from the Work, imthg figures and tables.

6.  Although authors are permitted to re-use all ortipos of the Work in other works, this does notludie granting third-party requests for
reprinting, republishing, or other types of re-u3ée IEEE Intellectual Property Rights office mbandle all such third-party requests.

INFORMATION FOR AUTHORS

Author Responsibilities

The IEEE distributes its technical publicationsotighout the world and wants to ensure that the maaubmitted to its publications is properly
available to the readership of those publicatioAsthors must ensure that their Work meets theirements as stated in section 8.2.1 of the IEEE
PSPB Operations Manual, including provisions coxgnriginality, authorship, author responsibiliteesd author misconduct. More information on
IEEE’s publishing policies may be foundtdtp://www.ieee.org/web/publications/pubtoolsandpgehfo/index.html Authors are advised especially
of IEEE PSPB Operations Manual section 8.2.1.B1t2is"the responsibility of the authors, not thé&EEE to determine whether disclosure of their
material requires the prior consent of other partéed, if so, to obtain it." Authors are also addi of IEEE PSPB Operations Manual
section 8.1.1B: "Statements and opinions givenadrkvpublished by the IEEE are the expression ofitftbors."

Author/Employer Rights

If you are employed and prepared the Work on aestibyithin the scope of your employment, the caghytrin the Work belongs to your employer
as a work-for-hire. In that case, the IEEE assuthat when you sign this Form, you are authorizedldoso by your employer and that your
employer has consented to the transfer of copyrighthe representation and warranty of publicatights, and to all other terms and conditions of
this Form. If such authorization and consent hatsbieen given to you, an authorized representatiy@ur employer should sign this Form as the
Author.

IEEE Copyright Ownership

It is the formal policy of the IEEE to own the cojghts to all copyrightable material in its techalipublications and to the individual contributions
contained therein, in order to protect the interestthe IEEE, its authors and their employers, ahthe same time, to facilitate the appropriate r
use of this material by others. The IEEE distmsuits technical publications throughout the warhdl does so by various means such as hard copy,
microfiche, microfilm, and electronic media. Isalabstracts and may translate its publicationd, aaticles contained therein, for inclusion in
various compendiums, collective works, databasdssamilar publications.

Reprint/Republication Policy

The IEEE requires that the consent of the first-@drauthor and employer be sought as a conditiaggraoting reprint or republication rights to
others or for permitting use of a Work for promatior marketing purposes.

THIS FORM MUST ACCOMPANY THE SUBMISSION OF THE AUTH OR’S MANUSCRIPT.
Questions about the submission of the form or manasipt must be sent to the publication’s editor.
Please direct all questions about IEEE copyright gecy to:

IEEE Intellectual Property Rights Office, copyrights@ieee.org+1-732-562-3966 (telephone)




