Table of contents

Preface

Edmund Parker
Marcin Perzanowski
Mayer Brown

Part I: The regulatory and

governance aspects of derivatives

Corporate governance and
derivatives end users

Paul Ali

University of Melbourne

Regulation of OTC derivatives __ 25

Ruth Frederick
Senior legal counsel

Close-out netting
Kunel Tanna
Mayer Brown

Part II: Documenting
and designing derivatives
transactions

Overview of industry
standard documentation
Guy Usher
Fieldfisher

Introduction to German
derivatives documentation
Patrick Scholl
Mayer Brown

79

105

125

Documentation for
cleared OTC derivatives
Patrick Scholl
Mayer Brown

Designing derivatives
structures
John D Finnerty
Rachael W Park
AlixPartners LLP

Part III: Derivatives asset
classes and corresponding
industry documentation

a) Commodity derivatives

Introduction to

commodity derivatives
Edmund Parker
Marcin Perzanowski
Mayer Brown

137

155

177

Overview of the 2005 ISDA ___ 205

Commodity Definitions
Edmund Parker
Marcin Perzanowski
Mayer Brown

Emissions trading
Edmund Parker
Mayer Brown

251



Weather derivatives 279
Paul O Oranika
Africa Business World

Energy derivativesand 289
hedging strategies

Christopher Clancy

Cyriel de Jong

KYOS Energy Consulting

b) Equity derivatives

Introduction toequity 303
derivatives

Edmund Parker

Marcin Perzanowski

Mayer Brown

Overview of the 2002 ISDA 339
Equity Derivatives Definitions
Edmund Parker
Marcin Perzanowski
Mayer Brown

c) Credit derivatives

Introduction tocredit 409
derivatives

Edmund Parker

Mayer Brown

Overview of the 2014 ISDA 453
Credit Derivatives Definitions
Edmund Parker
Mayer Brown

d) Other derivatives classes

Interest rate derivatives 527
Natalie Ashford
Vincent KP Sum
Mayer Brown

FX derivatives 537
David Johnson
First Abu Dhabi Bank PJSC

Property derivatives 565
Edmund Parker
Mayer Brown
Emmett Peters
Addleshaw Goddard LLP

About theauthors 589



