A Transaction with Enron North America Corp. pursuant to which the Seller shall sell and the Buyer shall purchase the Credit Product in respect of the Reference Entity on the terms set out in the GTC. 

The Buyer Payment shall be the amount, pro-rated, calculated by multiplying the volume/notional amount and the price submitted by Counterparty via EnronOnline.    Payments shall be payable quarterly on the terms set out in the GTC.

The Seller Payment shall be the volume/notional amount submitted by Counterparty via EnronOnline payable following the occurrence of a Bankruptcy Event on the terms set out in the GTC.

Capitalized terms used herein, but not defined, shall bear the meaning set out in the GTC.

The Effective Date shall and the Scheduled Termination Date shall be the dates set out in the Short Description. The term of the Transaction shall be the period set out in the GTC.be <START DATE>.    The Scheduled Termination Date shall be <END DATE>.    

The Reference Entity shall be BG Group plc.

The volume/notional amount shall be an amount expressed in the Contractual Currency.    

The Buyer Payment price shall be an amount expressed in basis points per annum (bpa).

