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1 Global Complex Types



1.1 AllegedCashflow

1.1.1 Description:

1.1.2 Contents:

1.1.3 Used by:

«  Complex type: TradeCashflowsMatchResult

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType name="Al | egedCashf| ow'>
<xsd: sequence> L
<xsd: group ref="DefinitionAndCashfl| ows. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeCashflowsMatchResult

1.2 AssertedCashflow

1.2.1 Description:
A type that defines a cashflow (or set of cashflows for cross-currency swap) asserted by one of the parties.

1.2.2 Contents:
1.2.3 Used by:
*  Complex type: TradeCashflowsMatchResult

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Assert edCashf | ow'>
<xsd: annot ati on>
<xsd: docunentati on xm : I ang="en">
A type that defines_a caShflow (or set of cashflows for
Cross-currency, swap) asserted by one of the parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> L
<xsd: group ref="DefinitionAndCashfl ows. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeCashflowsMatchResult

1.3 CalculationDetails

1.3.1 Description:
A cashflow component with optional calculation details that explain how the cashflow amount was computed.
1.3.2 Contents:

grossCashflow (zero or one occurrence; of the type GrossCashflow) Payment details of this cash flow
component, including currency, amount and payer/payee.

observationElements (zero or more occurrences; of the type CashflowObservation) The underlyer rate or
price observation(s) used to compute the amount of this cashflow component.

calculationElements (zero or one occurrence; of the type CashflowCalculationElements)
1.3.3 Used by:

*  Complex type: PaymentMatching
1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Cal cul ati onDet ai | s" >
<xsd: annot ati on>
<xsd: documentati on xm : | ang="en"> ) )
A cashfl ow copponent with optional calculation details that
explain how the cashfl ow anbunt was conput ed.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> ., ‘ ., o Y
<xsd: el ement nanme="grossCashfl ow' type="G ossCashflow' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en"> ) )
Paynment details of this Cash flow conponent, including
currency, anount and payer/ payee.
</ xsd: docunent at1 on>
</ xsd; annot at 1 on>
</ xsd: el ement >

<xsd: el ement nane="observati onEl enments" type="Cashfl owCbservation" m nCccurs="0" maxCccur s:

<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The underlyer rate or erce observation(s) used to conpute
the anount”of this cashflow conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement nane="cal cul ati onEl ements" type="Cashfl owCal cul ati onEl emrents" ni nCccurs="0"/>

</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.PaymentMatching

1.4 CancelTradeCashflows

1.4.1 Description:

Message for cancellation of payments to be reconciled. A message sent to indicate that previously asserted
TradeCashFlows are no Ion?er in effect. For example, this may be caused by a trade's being terminated or
assigned after a TradeCashflowsAsserted message has been sent but before the payment date.

1.4.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

tradeCashflowslid (exactIK one occurrence; of the type TradeCashflowsld) Unique identifier assigned by
either party to a set of cashflows.

matchld (zero or one occurrence; of the type Matchld) A unique identifier assigned by matching service to
each set of matched cashflows.

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.4.3 Used by:
1.4.4 Derived Types:
1.4.5 Figure:

1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Cancel Tr adeCashf| ows" >
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en">

Message for_ cancel | ati on of paynents to be_reconciled. A nmessage
sent To iIndicate that previous asserted TradeCashFl ows are no
| onger in effect. For exanple, this nay be caused by a trade's
being term nated or assigned after a TradeCashfl owsAsserted

nmessage has been sent buf before the paynent date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: group ref="1dAndTr adeCashf| ows. node
<xsd: el ement name="mat chl d" type="Mat chl
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
A unique identifier assigned by matching service to each
set of matched cashfl ows.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

|||/>-
d" m nCccurs="0">



1.5 CashflowCalculationElements

1.5.1 Description:

1.5.2 Contents:

numberOfUnits (zero or one occurrence; of the type UnderlyerReferenceUnits)

notional (zero or one occurrence; of the type CashflowNotional) Identifies the notional in effect for this
calculation period.

underlyer (zero or more occurrences; of the type TradeUnderlyer) The underlyer(s) used to calculate the
amount of this cashflow component. The underlyer(s) will remain unaltered from the values specified in the
underlying transaction (i.e. the Fixed Rate on a Credit Default Swap).

calculatedRate (zero or more occurrences; of the type CashflowFixing) The computed rate(s) or price(s) used
to calculate the amount of this cashflow component. These computed rates or prices may include averaging
and/or various types of rate treatment rules.

calculationPeriod (zero or more occurrences; of the type CashflowCalculationPeriod) The period details for
calculation/accrual periods that comprise this cashflow component.

1.5.3 Used by:
*  Complex type: CalculationDetails

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd: conpl exType name="Cashfl owCal cul ati onEl emrent s" >
<xsd: sequence> ) ) )
<xsd: el emrent nane="nunber O Uni ts" type="Underl| yer Ref erenceUnits" m nQccurs="0"/>
<xsd: el ement nane="notional " type="Cashfl owmNotional" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl: Il ang="en"> ) )
Identafles the notional i'n effect for this calculation
eri od.
</§sd:docunpntat|on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nane="underlyer" type="TradeUnderlyer" m nQccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en"> )
The underlyer(s) used to calculate the appunt of this
cashfl ow conmponent. The underlyer(s) will remain unaltered
fromthe val ues specified in the underlying transaction (i.e.
the Fixed Rate on a Credit Default Swapy.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="cal cul at edRat e" type="Cashfl owFi xi ng" m nQccurs="0" nmaxCccur s="unbounde
<xsd: annot ati on> .
<xsd: docunent ati on xmni : I ang="en">
The conputed rate(s) or prlce&s) used to cal cul ate the anopunt
of this cashfl ow conponent. TheSe conputed rates or prices
naY i ncl ude averagi ng and/ or various types of rate treatnent
rul es

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . . . .
<xsd: el ement nane="cal cul ati onPeri od" type="Cashfl owCal cul ati onPeri od" mi nCccurs="0" nmaxCc
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
The period details for cal cul ation/accrual periods that
conprise this cashfl ow component.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CalculationDetails

1.6 CashflowCalculationPeriod

1.6.1 Description:

The period calculation details for a calculation/accrual period. This will include information about the dates and
duration of the accrual period, the rate fixing(s), the notional in effect, and the amount of the accrual.

1.6.2 Contents:

calculatedRateReference (zero or more occurrences; of the type CashflowFixingReference) Reference to the
fixing details defined somewhere in the document.

adﬂ'uste_dStartDate (zero or one occurrence; of the type xsd:date) Date that defines the beginning of the
calculation period.

adj_usated EndDate (zero or one occurrence; of the type xsd:date) Date that defines the end of the calculation
period.

numberOfDays (zero or one occurrence; of the type xsd:positivelnteger) The number of days from the
adjusted effective / start date to the adjusted termination / end date calculated in accordance with the
applicable day count fraction.

fixedRateStepReference (zero or one occurrence; of the type StepReference) Reference to the fixed rate
schedule's step in order to identify the calculation period fixed rate.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The specification for how the
number of dags between two dates is calculated for purposes of calculation of a fixed or floating payment
amount and the basis for how many days are assumed to be in a year. Day Count Fraction is an ISDA term.
The equivalent AFB (Association Francaise de Banques) term is Calculation Basis.

dayCountYearFraction (zero or one occurrence; of the type xsd:decimal) The year fraction value of the
calculation period, result of applying the ISDA rules for day count fraction defined in the ISDA Annex.

compoundingMethod (zero or one occurrence; of the type CompoundingMethodEnum) If more that one
calculation period contributes to a single payment amount this element specifies whether compounding is
applicable, and if so, what compounding method is to be used. This element must only be included when more
that one calculation period contributes to a single payment amount.

accruedAmount (zero or one occurrence; of the type xsd:decimal) The amount of payment accrued during
this accrual period. This is required only when there are multiple calculation periods within the same cashflow
component, for example when the calculation period is shorter than the payment period.

1.6.3 Used by:

*  Complex type: CashflowCalculationElements
1.6.4 Derived Types:

1.6.5 Figure:

1.6.6 Schema Fragment:

<xsd: conpl exType nanme="Cashfl owCal cul ati onPeri od" >
<xsd: annot at | on>

<xsd: docupentatijon xnl:lang="en"> . .
The period calculation détails for a calcul ation/accrual period,
This wll include information about the dates and. duration of the
accrual period, the rate fixing(s), the notional in effect, and

t he anount of the accrual
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: el enent nane="cal cul at edRat eRef erence" type="Cashfl owFi xi ngRef erence" ni nCccurs="0" m
<xsd: annot ati on> .
<xsd; docunent ati on xnl ;| ang="en"> ) )
Reference to the fixing detalls defined sonmewhere in the
docunent . .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="adj ustedStart Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CashflowCalculationElements

Dat e that defines the beginning of the cal cul ation period.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="adj ust edEndDat e" type="xsd: date" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > ) )
Date that defines the end of the cal culation period.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el emrent nane="nunber O Days" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> Y
<xsd: docunentati on xnl : |l ang="en"> )
The nunber of days fromthe adjusted effectiv
to the adjusted termnation / end date calcu
accordance with the applicable day count frac
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="fi xedRat eSt epRef er ence" type="St epReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl: Il ang="en"> )
Reference to the fixed rate schedule's step in order to
identify the calculation period fixed rate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="dayCount Fraction" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xml:Ilang="en">
The specification for how the nunber of days between two
dates is calculated for purposes of calculation of a fixed or
floating pagnent amount and the basis for how many days are
assuned to be In_a year. Day,Count Fraction is an" I SDA term
The equi val ent AFB {ASSOCIa ion Francai se de Banques) termis
Cal cul'ati on Basi s.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="dayCount Year Fracti on" type="xsd: decimal" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The year fraction value of the cal culation periaod, result of
ag | ying the 1SDA rules for day count fraction defined in the
| SDA” Annhex. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nane="conmpoundi nghet hod" type="Conpoundi ngMet hodEnunt' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ) ) )
If nore that one cal cul ation period contributes to a single
paynment amount this el enent specifies whether conmpounding is
aﬁpllcable, and I f so, what conpounding nethod is to be Used.
This elepent must only be 1 ncluded when nore that one
cal culation period contributes to a single paynment anount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="accruedAmount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
The amount of payment accrued during this
This is required only when there are It
Perlods wi thin the sane cashfl ow conponen
he calculation period is shorter than th
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

e /| start date
ated in
tion.

for exampl e



1.7 CashflowFixing

1.7.1 Description:

Details of the computation of a computed rate or price used to calculate the amount of a cashflow component.
This com,outed rate or price may include averaging and/or various types of rate treatment rules. The details
include all of the observations, the calculation parameters, and the resulting value.

1.7.2 Contents:

observationReference gone or more occurrences; of the type CashflowObservationReference) Reference to
the observation details of a particular rate observation.

calculatedValue (zero or one occurrence; of the type xsd:decimal) The value computed based on averaging
the underl?/lng observation and applying any spreads, multipliers, and cap and floors values. average or
treated value computed based on the underlyer observations, following the calculation rules.

multiplier (zero or one occurrence; of the type xsd:decimal) A rate multiplier to apply to the floating rate. The
multiplier can be a positive or negative decimal. This element should only be included if the multiplier is not
equal to 1 (one).

spread (zero or one occurrence; of the type xsd:decimal) The ISDA Spread, if any, which applies for the
calculation period. It also defines spread as price. The spread is a per annum rate, expressed as a decimal.
For purposes of determining a calculation period amount, if positive the spread will be added to the floating
rate and if negative the spread will be subtracted from the floating rate. A positive 10 basis point (0.1%) spread
would be represented as 0.001.

capValue (zero or more occurrences; of the type Strike) The cap rate or price, if any, which applies to the
floating rate for the calculation period. The cap rate (strike) is only required where the floating rate on a swap
stream is capped at a certain strike level. The cap rate is assumed to be exclusive of any spread and is a per
annum rate, expressed as a decimal. A cap rate of 5% would be represented as 0.05.

floorValue (zero or more occurrences; of the type Strike) The floor rate or price, if any, which applies to the
floating rate for the calculation period. The floor rate (strike) is only required where the floating rate on a swap
stream is floored at a certain strike level. The floor rate is assumed to be exclusive of any spread and is a per
annum rate, expressed as a decimal. The floor rate of 5% would be represented as 0.05.

1.7.3 Used by:
*  Complex type: CashflowCalculationElements

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conpl exType nanme="Cashfl owFi xi ng" >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en"> )
Details of the computation of a conputed rate or price used to
cal cul ate the anmpunt of a cashfl ow conponent. This conputed rate
or price may include averagi ng and/ or various types of rate
treatment rules. The detail's include all of the observations, the
cal cul ation paranmeters, and the resulting val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement nanme="observati onRef erence" type="Cashfl owbservati onRef erence" maxCccurs="unl

<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> . .
Ref erence to the observafion details of a particular rate
observation.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . .
<xsd: el ement nanme="cal cul at edVal ue" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The val ue conputed based on averaging the underlying
observation and applying any spreads, nultipliers, and cap
and fl oors val ues. average or treated val ue conputed based on
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t he underlyer observations, follow ng the cal culation rules.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > o . .
<xsd: el ement name="multiplier" type="xsd:deciml" mnCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en">
y

Arate multiplier to app to the floating rate. The
multiplier can be a positive or negative decinmal. This
el ement should only be included if the multiplier is not

equal to 1 gone).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="spread" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

The | SDA Spread, if_ any, which applies for the cal cul ation
period. It also defines spread as price. The spread is a per
annumrate, expressed as a decinmal. For purposes of
detern1n!nP a calculation period anobunt, if positive the
spread w | ' be added to the floatlnP rate and if negative the
spread, w || be subtracted fromthe floating rate. A positive
10 basis point (0.1% spread would be représented as 0.001

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="capVal ue" type="Strike" m nCccurs="0" maxQccur s="unbounded" >
<xsd:annot ati on> | Y
<xsd: docunent ati on xni:langz en">
i

The cap rate or price, any, which applies to the floating
rate for the calculation period. The cap rate (strike) Is
only required where the floating rate on a swap streamis
capped at_a certain strike level. The cap rate is assuned to
be exclusive of any spread and is a per annumrate, expressed
as a decimal. A cap rate of 5% would be represented as 0.05.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="fl oor Val ue" type="Strike" m nCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ation> -
<xsd: docunentation xnm ;| ang="en">

The floor rate or price, if any, which applies to the
floating rate for the calculation period. The floor rate
(strike) 1s only required where the floating rate on a swap
streamis floored at a certain strike level. The floor rate
I's assuned to be exclusive of any sPread and is a per annum
rate, expressed as a decinmal. The floor rate of 5% would be
represented as 0. 05.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.8 CashflowFixingReference

1.8.1 Description:
A type defining a reference to a cash flow fixing component defined somewhere in the document.

1.8.2 Contents:
1.8.3 Used by:
*  Complex type: CashflowCalculationPeriod

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Cashf | owFi xi ngRef er ence" >
<xsd: annot ati on>
<xsd: docunentation xnm ;I ang="en"> o
A type defining a reference to a cash flow fi xi ng conponent
defined sonewhére 1 n the docunent.
</ xsd: docunent at i on>
</ xsd: annot ati on> . o
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Cashfl owFi xi ng"/:
</ xsd: conpl exType>
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1.9 Cashflowld

1.9.1 Description:

An identifier used to identify a single component cashflow.

1.9.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.9.3 Used by:
«  Complex type: GrossCashflow

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conplexType nane="Cashfl owl d" >
<xsd: annot at | on>
<xsd: docunentation xnml: Il an
An identifier used to |dent|fy a single conmponent cashfl ow.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normalize
<xsd: attribute nane="cashfl ow dS
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

ene’ gtype— xsd: anyURI "/ >
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1.10 CashflowNotional

1.10.1 Description:
The notional/principal value/quantity/volume used to compute the cashflow.
1.10.2 Contents:

Either
currency (exactly one occurrence; of the type Currency) The currency in which an amount is denominated.
Or

units (exactly one occurrence; of the type xsd:normalizedString) The units in which an amount (not monetary)
is denominated.

amount (exactly one occurrence; of the type xsd:decimal) The quantity of notional (in currency or other units).
1.10.3 Used by:

*  Complex type: CashflowCalculationElements
« Complex type: TradeDetails

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conplexType nane=" Cashf | owNot i onal " >
<xsd: annot at | on>
<xsd: docupentation xm : | ang="en"> )
The notional /principal val ue/quantity/vol ume used to conmpute the
cashf | ow.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunmentatjon xm :lang="en"> . )
The currency in which an amount is denoni nated.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="units" type="xsd:normalizedString">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) )
The units in which an anbunt (not nonetary) is denoni nated.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el ement name="anmount" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > )
The quantity of notional (in currency or other units).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd: attrlbute name="id" type="xsd:|D"'/>
</ xsd: conpl exType>
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1.11 CashflowObservation

1.11.1 Description:
An observation of a rate or a price of an underlyer used in the computation of a cash flow amount.
1.11.2 Contents:

underlyerReference (exactl%/ one occurrence; of the tyTpe TradeUnderlyerReference) The underlyer whose
rate or price is observed. Reference to an underlyer defined within the calculationElements structure.

underlyingAsset (zero or one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

observationDate (exactly one occurrence; of the type xsd:date) The date when the rate is observed.
Corresponds to adjustedFixingDate on the Interest Rate Derivatives subschema.

observedValue (zero or one occurrence; of the type BasicQuotation) The observed rate or price, together with
descriptive information such as units.

weight (zero or one occurrence; of the type xsd:decimal) The factor used to weight the observation in
computing a weighted average. This is typically based on the number of days weigihting to be associated with
the rate observation, i.e. the number of days such rate is in effect. This is applicable in the case of a weighted
averadge method of calculation where more than one observate date is established for a single calculation
period. If omitted all observations are weighted equally. For Equity Derivatives Products it defines the basket
percentage.

1.11.3 Used by:

Complex type: CalculationDetails

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType nanme="Cashfl owCbservati on">
<xsd: annot ati on>
<xsd: docunentation_ xnml :lang="en"> | .
An observation of a rate or a price of an underlyer used in the
conputation of a cash fl ow anmount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="under| yer Ref erence" type="TradeUnder!| yer Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> .
The underlyer whose rate or price is observed. Reference to
an underlyer defined wthin the cal cul ati onEl enents
structure: )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . .
<xsd: el ement ref="underlyi ngAsset" ni nCccurs="0">
<xsd: annot ati on>

<xsd: docunment ati on xm : | ang="en" > )

In cases where the underlying index is observed bK observi ng

the value of a specific security different fromthe |ndex
(typically a futures price), the sReC|f|c security whose
rice was” observed. For exanple, the underl¥|aﬁ I hdex m ght
e NYMEX Crude G|, and the underlying asse ose price’is
observed on. a particular da& m ght " be CLU/. Ine index is

erRe

ference, whi

| e specific
e underlyi ngAsset.

specified via the underlK
asset 1s specified viat
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent nane="observati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en">
The date when the rate | S observed. Corresponds to
ad us%edF|X|ngEnte on the Interest Rate Derivatives
subschema
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</ xsd: docunent ati on>
</ xsd: annot at i on>

type="Basi cQuot ati on" mi nCccurs="0">

</ xsd: el enent >
<xsd: el enent name="observedVal ue"
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">

The observed rate or pricCe,
i nformation such as units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent
<xsd: annot ati on>

<xsd: docunentati on xnl: | ang="en">

nane="wei ght" type="xsd: deci mal "

together with descriptive

m nCccur s="0">

The factor used to_wel ght the observation in computing a
wei ghted average. Thisis ty |caII¥ based on the nunber of
dayS weighting™to be associated with the rate observation
i.e.  the numbéer of days such rate is in effect. This is
applicable in the case of a weighted average net hod of

cal cul ati on where nore than one observate date is established
for a single calculation period. If omtted all observations
are wei ghted equally. For Equity Derivatives Products it

defi nes 't he basket
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>

<xsd:attribute name="id" type="xsd:|D'

</ xsd: conpl exType>

per cent age.

use="optional "/ >



1.12 CashflowObservationReference

1.12.1 Description:
Reference to a cash flow obervation component.
1.12.2 Contents:

1.12.3 Used by:
*  Complex type: CashflowFixing

1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Cashf | owCbser vat i onRef er ence" >
<xsd: annotati on> .
<xsd; docunent ati on xpl ;| ang="en">
Ref erence to a cash fl ow obervati on conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on> i i
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Cashfl owCbservati
</ xsd: conpl exType>
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1.13 GrossCashflow

1.13.1 Description:

A payment component owed from one party to the other for the cash flow date. This payment component
should by of only a single type, e.g. a fee or a cashflow from a cashflow stream.

1.13.2 Contents:

cashflowType (zero or one occurrence; of the type CashflowType) Defines the type of cash flow. For
instance, a type of fee, premium, principal exchange, leg fee.

1.13.3 Used by:
*  Complex type: CalculationDetails

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" & ossCashf | ow' >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
A paynent conponent owed fromone party to the other for the cash
flow date. This paynent conmponent shoul d b¥ of only a single
type, e.g. a fee ofr a cashflow froma cashfl ow stream
</ xsd: docuient at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: sequence m nCccurs="0">
<xsd: el ement nanme="cashfl ow d" type="Cashfl ow d">
<xsd: annot ati on>
<xsd; docupentation xnml:lang="en">
Uni que identifier for a cash flow.
</ xsd:'docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd. group ref="PayerRecei ver.nodel"/>
<xsd: el ement nane="cashf | owAnount" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
Cash flow amount Iin a given currency to be paid/received.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> :
<xsd: el ement nane="cashfl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en"> )
Defines the type of cash flow For instance, a type of fee,
prem um princlpal exchange, |leg fee.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.14 Matchld

1.14.1 Description:

An identifier used to identify matched cashflows.

1.14.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.14.3 Used by:

«  Complex type: CancelTradeCashflows
*  Complex type: TradeCashflowsAsserted
Complex type: TradeCashflowsProposedMatch

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conplexType name="Mat chl d" >
<xsd: annot at | on>
<xsd: docunentation xnl :lang="en">
An identifier used to idéntify matched cashfl ows.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: S|anerntent> .
<xsd: ext ensi on base="xsd: nor mal i zedStri ng" >
<xsd: attribute name="matchl dScheme" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: S|anerntent>
</ xsd: conpl exType>
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1.15 Paymentid

1.15.1 Description:

An identifier used to identify a matchable payment.

1.15.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.15.3 Used by:
 Complex type: PaymentMatching

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd: conplexType nane="PaynentId">
<xsd: annot at | on>
<xsd: docunentation xm : 1l an
An identifier used to |dent|fy a mat chabl e paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent> )
<xsd: ext ens| on base=" xsd: nornallzedStrln?">
<xsd:attribute nane="paynent|dScheme" fype="xsd:anyURl "/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.16 PaymentMatching
1.16.1 Description:

A global type describing the payment exposed to the matching process, along with its gross component(s) and

calculation details.
1.16.2 Contents:

identifier (exactly one occurrence; of the type Paymentld) Unique identifier assigned by either party or

matching service, as agreed, to a payment.

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the

party responsible for making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the

party that receives the payments corresponding to this structure.

paymentAmount (exactly one occurrence; of the type Money) Payment amount in a given currency to be

paid/received.

calculationDetails (zero or more occurrences; of the type CalculationDetails) The set of cash flow

components with calculations that comprise this payment.
1.16.3 Used by:

1.16.4 Derived Types:
1.16.5 Figure:

1.16.6 Schema Fragment:

<xsd:conp|exT¥pe name="Paynent Mat chi ng" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en" >

A gl obal gype descri bi ng 't he paynment exposed to the patchi ng

gr?cefs, ong with its gross conmponent(s) and cal cul ation
etails.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el enent nane="identifier" type="Paynmentld">
<xsd: annot ati on> .
<xsd; docunentation xnl:|ang="en">, )
Uni que identifier assigned by either party or matching
service, as agreed, to a payhent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd. group ref="PayerReceiver.nodel "/>
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en"> ) )
Paynment amount In a given currency to be paid/received.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nanme="cal cul ati onDetail s" type="Cal cul ati onDetails"

<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
The set of cash fl ow conponents with cal cul ati ons that
conprise this paynent.
</ xsd: docunent at | oh>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

m nCccur s="0" maxQCccur s="1



1.17 StepReference

1.17.1 Description:
Reference to a Schedule's Step.
1.17.2 Contents:

1.17.3 Used by:
*  Complex type: CashflowCalculationPeriod

1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" St epRef erence" >
<xsd: annot ati on>
<xsd; docunent ati on xm :|ang="en">
Ref erence to a Schedul e'S Step
</ xsd: docunent ati on>
</ xsd: annot at i on> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Step"/>
</ xsd: conpl exType>
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1.18 TradeCashflowsAsserted

1.18.1 Description:

Message for assertion of payments to be reconciled. Notification message that submits cashflows that need to
be reconciled per payment date at the trade level.

1.18.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

asOfOIIDe%_te (dzero or one occurrence; of the type xsd:dateTime) The date and time at which the set of cashflows
was defined.

tradeCashflowsld (exactly one occurrence; of the Ctjype TradeCashflowsld) Unique identifier assigned by the
party asserting the set of cashflows to be reconciled.

tradeldentifyingltems (exactly one occurrence; of the type Tradeldentifyingltems) Structure that holds
reference to the trade through the tradeld and optionally some trade-specific elements for identifying the trade
in the case of trades that have not been negotiated through electronic platforms and for which the
counterparty's trade ID has not been captured.

adjustedPaymentDate (exactly one occurrence; of the type xsd:date) The adjusted date in which the
payments are being paid/received.

payment (one or more occurrences; of the type PaymentMatching) Specifies the payment that is exposed to
the matching process. Usually there will be a single payment but for cross-currency swaps a different payment
per currency shall be provided.

matchld (zero or one occurrence; of the type Matchld) A unique identifier assigned by either party, or
matching service, as agreed, to each set of matched cashflows.

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.18.3 Used by:
1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd: conpl exType nanme="TradeCashf| owsAsserted">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) o )
Message for assertion of "paynents to be reconciled. Notification
nessage that submts cashf|lows that need to be reconciled per
paynent date at the trade | evel
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> L
<xsd: group ref="TradeCashf| owsDefi nition.nodel "/>
<xsd: group ref="TradeCashf| ows. node| "/ > .
<xsd: el enent nanme="mat chl d" type="Matchld" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A unique 1dentifier assigned by either Rarty, or mat ching
service, as agreed, to each set of nmtched shf | ows.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> o )
One party elenent for each of the principal parties and
any other party that is referenced.



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.19 TradeCashflowsld

1.19.1 Description:

An identifier used to identify the collection of cashflows for a particular trade on a particular day.
1.19.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.19.3 Used by:
1.19.4 Derived Types:

1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conplexType nane="Tr adeCashf | owsl| d" >
<xsd: annot ati on>
<xsd: docunmentation xm : |l a
An identifier used t0|
particular trade on a p
</ Xxsd: docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" Xxsd: nor ma
<xsd: attri bute name= tradeca
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

d E f the col l ection of cashflows for a
articular day.

n—
5

me" type="xsd:anyURl "/ >



1.20 TradeCashflowsMatchResult

1.20.1 Description:

Message for sending match results. Response message that returns the status of the set of cashflows (more
than one in the case of cross-currency swaps) that have been reconciled.

1.20.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)
* Atype refining the generic message content model to make it specific to response messages.

Stat#fls (exactly one occurrence; of the type TradeCashflowsStatus) Reconciliation status of the set of
cashflows.

Either

allegedCashflow (exactly one occurrence; of the type AllegedCashflow) Cashflow (or set of cashflows for
cross-currency swap) asserted by the "other side's” party.

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd: conpl exType nanme="TradeCashfl owsMat chResul t" >
<xsd: annot at i on>
<xsd: docunentati on. xm : | ang="en" >
Message for sending match results. Response nessage that returns
the status of the Set of cashflows (nore than one”in the case of
cross-currency, swaps) that have been reconci | ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el ement nane="status" type="TradeCashfl owsSt at us">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Reconciliation status of 'the set of cashfl ows.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: sequence>
<xsd: el ement nane="assertedCashfl ow' type="AssertedCashfl ow'>
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en">
Cashfl ow (or set of cashflows for cross-currency
swap) asserted by one of the parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="proposedMat ch" type="TradeCashfl owsProposedMat ch" m nCccurs="0"
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?="en"> o
"OQt her side!s" cashflow that nmeets the m ni mi num
matching criteria and is proposed as match to the
cashfl ow that |s belng asserted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: el emrent nane="al | egedCashfl ow' type="Al | egedCashfl ow'>
<xsd: annot ati on> .
<xsd: docurmentati on xm : |l ang="en">
Cashfl ow (or set of cashflows for cross-currency swap)



asserted by the "other side' s" party.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> .
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.21 TradeCashflowsProposedMatch

1.21.1 Description:

"Other side's" cashflow that meets the minimimum matching criteria and is proposed as match to the cash flow
that is being asserted.

1.21.2 Contents:

tradeCashflowsld (exactIK one occurrence; of the type TradeCashflowsld) Unique identifier assigned by
either party to a set of cashflows.

matchld (exactly one occurrence; of the type Matchld) A unique identifier assigned by the matching service to
each set of matched cashflows.

difference (zero or more occurrences; of the type TradeDifference) A type used to record the details of a
difference between two sides of a payment.

1.21.3 Used by:
*  Complex type: TradeCashflowsMatchResult

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd: conplexType nanez"TradecashflomsProposethtch">
<xsd: annot at i on>
<xsd. docunent ation xni: Ian?
"O her _side's" cashfiow hat nEets t he m ni m mum mat chi ng .
criteria and is proposed as match to the cash flow that i's being
assert ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd'group ref=" IdAndTradeCashroms.nDdl '/
<xsd: el emrent nane="mat chl d" type:"Nhtch d">
<xsd: annot at | on>
<xsd: document ation xm : | ang="e
A uni gue |dent|f|er aSS|gned by the matching service to each
set of mat ched cashfl ows.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . )
<xsd: el enent nane="di fference" type:"TradeD fference" minCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="e
A type used to record theé detalls of a difference between two
sides of a Paynent
</ xsd: docunen i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeCashflowsMatchResult

1.22 TradeCashflowsStatus
1.22.1 Description:

An coding scheme used to describe the matching status of a TradeCashFlows element.

1.22.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.22.3 Used by:
e« Complex type: TradeCashflowsMatchResult

1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd: conplexType nane="Tr adeCashf | owsSt at us"

<xsd: annot at | on>
<xsd docunentatlon xm : | ang=
co |n% sch ene used to descrlbe t he
Tra eCas Fl ows_ el enent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nor mal i
<xsd: attri bute nane="tradeCash
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

zed t
flows

>

mat chi ng status of a

?usSchene type="xsd: anyURl "

defaul t="http://ww. f|


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeCashflowsMatchResult

1.23 TradeDetails

1.23.1 Description:
Summary trade economic details used to help identify a trade where no shared trade ID is available.
1.23.2 Contents:

tradeDate (exactly one occurrence; of the type IdentifiedDate) The trade date.

effectiveDate (exactly one occurrence; of the type AdjustableDate2) The earliest of all the effective dates of
all constituent streams.

terminationDate (exactly one occurrence; of the type AdjustableDate2) The latest of all of the termination
dates of the constituent streams.

productType (zero or one occurrence; of the type ProductType) A classification of the type of product. FpML
does not define domain values for this element.

underlyer (zero or more occurrences; of the P/ﬂe TradeUnderlyer) The set of underll)j/ers to the trade that can
be used in computing the trade's cashflows. If this information is needed to identify the trade, all of the trade's
underlyers should be specified, whether or not they figure into the cashflow calculation. Otherwise, only those
underlyers used to compute this particular cashflow need be supplied.

notional ?zero or more occurrences; of the type CashflowNotional) The notional or notionals in effect on the
last day of the last calculation period in each stream.

1.23.3 Used by:
*  Complex type: Tradeldentifyingltems

1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeDet ai | s" >
<xsd: annot ati on>
<xsd: docunent ation xnl ;I ang="en"> ) )
Sunmary trade economic details used to help identify a trade
where no shared trade ID is avail able.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent nane="tradeDate" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
The trade date,
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i
<xsd: el ement nanme="effectiveDate" type="Adjustabl eDate2">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> .
The earliest of all the effective dates of all constituent
streans. i
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i i
<xsd: el ement nanme="term nati onDate" type="Adjustabl eDate2">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> .
TPe latest of all of theterm nation dates of the constituent
streans.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="product Type" type="Product Type" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?="en"> .
A classification of the fype of product. FpM. does not define
domai n values for this el enent.
</ xsd: docunent ati on>
</ xsd: annot at i on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeIdentifyingItems

</ xsd: el ement > .
<xsd: el ement nanme="underlyer" type="TradeUnderlyer" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en"> ]
The set of underlyers to the trade that can be used in

conputing the trade's cashflows, If this inforpation is
needed to identify the trade, all of the trade's under|yers
shoul d be specified, whether_ or not theK figure into the
cashfl ow cal cul ation, O herwi se, only those underl|lyers used
to conpute this particular cashflow need be suppli &d.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="notional " type="Cashfl owNotional" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
The notional or notionalS in effect on the I ast day of the
| ast cal cul ati on Berlod in each stream
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.24 Tradeldentifyingltems

1.24.1 Description:

Data elements that can be used to identify the trade for which cashflows are being communicated. This
includes both explicit trade identifiers and summary economic details.

1.24.2 Contents:

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) Structure defining one or
more trade identifiers allocated to the trade by a party. It is expected that for external communication of trade
there will be only one tradeld sent in the document per party.

tradeDetails (zero or one occurrence; of the type TradeDetails) Structure that holds some trade-specific
elements for identifying the trade only in the case of trades that have not been negotiated through electronic
platforms and for which the counterparty's trade ID has not been captured.

1.24.3 Used by:
1.24.4 Derived Types:
1.24.5 Figure:

1.24.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Tr adel denti fyi ngltens">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

Data el ements that can be used to identify the trade for whjch
cashfl ows are, being conmuni cated. This includes both explicit
trade identifiers and summary econom c details.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent nane="partyTradeldentifier" type="PartyTradeldentifier" maxQOccurs="unbounded":

<xsd: annot ation> . .
<xsd: docunentatijon xnm :Ilang="en">

Structure defining one of nore trade identifiers allocated to
the trade by a party. It is expected that for external ]
communi cation of trade there wll be only one tradeld sent in

t he document per Earty.
</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el enent > . . )
<xsd: el ement nane="tradeDetail s" type="TradeDetails" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> o
Structure that holds sone trade-specific elenments for
identifying the trade only in the case of trades that have
not beeh negotiated through el ectronic platforns and for
whi ch the countergarty‘s rade I'D has not been captured.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.25 TradeUnderlyer

1.25.1 Description:

The underlying asset/index/reference price etc. whose rate/price may be observed to compute the value of the
8ashf|ow. It) can be an index, fixed rate, listed security, quoted currency pair, or a reference entity (for credit
erivatives).

1.25.2 Contents:

Either
floatingRate (exactly one occurrence; of the type FloatingRate) A floating rate.
Or

fixedRate (exactly one occurrence; of the type Schedule) The fixed rate or fixed rate schedule expressed as
explicit fixed rates and dates. In the case of a schedule, the step dates may be subject to adjustment in
accordance with any adjustments specified in calculationPeriodDatesAdjustments.

Or

underlyingAsset (exactly one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

Or

referenceEntity (exactly one occurrence; of the type LegalEntity) The corporate or sovereign entity on which
you are buying or selling protection and any successor that assumes all or substantially all of its contractual
and other obligations. It is vital to use the correct legal name of the entity and to be careful not to choose a
subsidiary if you really want to trade protection on a parent company. Please note, Reference Entities cannot
be senior or subordinated. It is the obligations of the Reference Entities that can be senior or subordinated.
ISDA 2003 Term: Reference Entity

1.25.3 Used by:

«  Complex type: CashflowCalculationElements
*  Complex type: TradeDetails

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeUnder | yer" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

The underlying asset/indéx/reference price etc. whose rate/prijce
may be obséerved to conpute the val ue of the cashflow. It can be
an index, fixed rate, listed security, quoted currency pair, or a
reference entity (for credit derivatives).

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce> . .
<xsd: el ement nanme="fl oati ngRate" type="Fl oati ngRate">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
A floating rate.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="fi xedRate" type="Schedul e">
<xsd: annot ati on> .
<xsd: docunentation xpl:Ilang="en"> o
The fixed rate or fixed rate schedul e expressed as explicit
fixed rates and dates. In the case of a schedule, the step
dates may be subject to adjustpent in accordance wth anY
adj ustments specified in cal cul ati onPeri odDat esAdj ust ment s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement ref="underlyi ngAsset">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CashflowCalculationElements
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeDetails

<xsd: annot ati on> .
<xsd; docunentation xm :lang="en"> ) )
Define the underlgl ng asSet when it is a listed security.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . .
The corporate or sovereign entity on which you are buying or
selling protection and any successor that assunes all” or
substantially all of its tontractual and ot her obligations.
It is vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, i
Reference Entities cannot be senior or’ subordinated, It is
the obligations of the Reference Entities that can be senior
or subordinated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choj ce> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.26 TradeUnderlyerReference

1.26.1 Description:
Reference to a trade underlyer component.
1.26.2 Contents:

1.26.3 Used by:

*  Complex type: CashflowObservation
*  Complex type: UnderlyerReferenceUnits

1.26.4 Derived Types:

1.26.5 Figure:
1.26.6 Schema Fragment:

<xsd: conplexType nane="Tr adeUnder | yer Ref er ence" >
<xsd: annot at | on>
<xsd; docunent ati on xmi : | ang="en">
Reference to a trade undérlyer conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on> )
<xsd:attribute nane="href" type="xsd: | DREF" use="required" ecore:reference="TradeUnder|yer"/:
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CashflowObservation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.UnderlyerReferenceUnits

1.27 UnderlyerReferenceUnits

1.27.1 Description:

1.27.2 Contents:

underlyerReference (exactly one occurrence; of the type TradeUnderlyerReference) Reference to the
underlyer defined within the calculationElements structure.

guantity (exactly one occurrence; of the type xsd:decimal) Amount of units.
1.27.3 Used by:

*  Complex type: CashflowCalculationElements

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

<xsd: conpl exType name="Under | yer Ref erencelUnits">
<xsd: sequence>
<xsd: el enent nanme="under| yer Ref erence" type="TradeUnderl| yer Ref erence">
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en"> o
Ref erence to the underlyer defined within the
cal cul ati onEl enents structure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="quantity" type="xsd: deci mal">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
Ampunt of units.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CashflowCalculationElements

2 Groups



2.1 DefinitionAndCashflows.model

2.1.1 Description:

2.1.2 Contents:

asOfOIIDe%_te (gero or one occurrence; of the type xsd:dateTime) The date and time at which the set of cashflows
was defined.

tradeCashflowsld (exactly one occurrence; of the Ctjype TradeCashflowsld) Unique identifier assigned by the
party asserting the set of cashflows to be reconciled.

tradeldentifyingltems (exactly one occurrence; of the type Tradeldentifyingltems) Structure that holds
reference to the trade through the tradeld and optionally some trade-specific elements for identifying the trade
in the case of trades that have not been negotiated through electronic platforms and for which the
counterparty's trade ID has not been captured.

adjustedPaymentDate (exactly one occurrence; of the type xsd:date) The adjusted date in which the
payments are being paid/received.

payment (one or more occurrences; of the type PaymentMatching) Specifies the payment that is exposed to
the matching process. Usually there will be a single payment but for cross-currency swaps a different payment
per currency shall be provided.

2.1.3 Used by:

Complex type: AllegedCashflow
*  Complex type: AssertedCashflow

2.1.4 Figure:
2.1.5 Schema Fragment:

<xsd:8roup nane="Defi ni ti onAndCashf | ows. nodel " >
<xsd: sequence> L
<xsd: group ref="TradeCashf| owsDefi nition.nodel "/>
<xsd: group ref="TradeCashfl ows. nodel * m nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.AllegedCashflow
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.AssertedCashflow

2.2 [IdAndTradeCashflows.model

2.2.1 Description:

2.2.2 Contents:

tradeCashflowsld (exacth one occurrence; of the type TradeCashflowsld) Unique identifier assigned by
either party to a set of cashflows.

tradeldentifyingltems (exactly one occurrence; of the type Tradeldentifyingltems) Structure that holds
reference to the trade through the tradeld and optionally some trade-specific elements for identifying the trade
in the case of trades that have not been negotiated through electronic platforms and for which the
counterparty's trade ID has not been captured.

adjustedPaymentDate (exactly one occurrence; of the type xsd:date) The adjusted date in which the
payments are being paid/received.

payment (one or more occurrences; of the type PaymentMatchinfg) Specifies the payment that is exposed to
the matching process. Usually there will be a single payment but for cross-currency swaps a different payment
per currency shall be provided.

2.2.3 Used by:

*  Complex type: CancelTradeCashflows
Complex type: TradeCashflowsProposedMatch

2.2.4 Figure:
2.2.5 Schema Fragment:

<xsd:8roup nane="1dAndTr adeCashf | ows. nodel ">
<xsd: sequence>
<xsd: el ement nane="tradeCashfl owsl d" type="TradeCashfl owsld">
<xsd: annot ati on> .
<xsd; docupentation xnl :|ang="en">
Uni que 1dentifier assigned by either party to a set of
cashf | ows. i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: group ref="TradeCashfl ows. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.CancelTradeCashflows
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-4-3.xsd#Complex.TradeCashflowsProposedMatch

2.3 TradeCashflows.model

2.3.1 Description:
A group describing the cashflows owing on a particular adjustedPaymentDate for a specific trade.
2.3.2 Contents:

tradeldentifyingltems (exactly one occurrence; of the type Tradeldentifyingltems) Structure that holds
reference to the trade through the tradeld and optionally some trade-specific elements for identifying the trade
in the case of trades that have not been negotiated through electronic platforms and for which the
counterparty's trade ID has not been captured.

adjustedPaymentDate (exactly one occurrence; of the type xsd:date) The adjusted date in which the
payments are being paid/received.

payment (one or more occurrences; of the type PaymentMatching) Specifies the payment that is exposed to
the matching process. Usually there will be a single payment but for cross-currency swaps a different payment
per currency shall be provided.

2.3.3 Used by:
*  Complex type: TradeCashflowsAsserted

2.3.4 Figure:
2.3.5 Schema Fragment:

<xsd:group nane="Tr adeCashf | ows. nodel " >
<xsd: annotation>
<xsd: docunentation xnl ;I ang="en"> ) )
A group descr|b|n? the cashflows owing on a particul ar
adj ust edPaynment Date for a specific trade.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> o o
<xsd: el ement nanme="tradel dentifyingltens" type="Tradeldentifyingltens">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Structure that holds reféerence to the trade through the
tradeld and optionally sone trade-specific elenenfs for

identifying the trade”in the case of trades that have not
been negotiated through electronic platforns and for which
the counterparty's trade I D has not been captured.

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enrent nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xp : Il ang="en"> )
The adjusted date 1 n which the paynents are being
pai d/ receil ved. .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enrent nane="paynent" type="Paynment Mat chi ng" nmaxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Specifies the Paynent that 1's exposed to the natchln?
process. Usually there wll be a single paynment but for
cross-currency swaps a different payment péer currency shal
be provided. °.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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2.4 TradeCashflowsDefinition.model

2.4.1 Description:

2.4.2 Contents:

asOfOIIDe%te (gero or one occurrence; of the type xsd:dateTime) The date and time at which the set of cashflows
was define

tradeCashflowsld (exactly one occurrence; of thedype TradeCashflowsld) Unique identifier assigned by the
party asserting the set of cashflows to be reconcile

2.4.3 Used by:
*  Complex type: TradeCashflowsAsserted

2.4.4 Figure:
2.4.5 Schema Fragment:

<xsd'group nane="Tr adeCashf| owsDefi ni ti on. nodel ">
<xsd. sequence> i )
<xsd: el enent name="asCf Dat e" type="xsd: dateTi me" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The date and time at which the set of cashflows was defined.
</ xsd: docunent at 1 on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el ement nanme="tradeCashfl owsl d" type="TradeCashfl owsld">
<xsd: annot at | on>
<xsd: documrent ati on xml : | ang="
Uni que identifier assignéd by the party asserting the set of
cashfl ows to be reconcil ed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>
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3 Schema listing

<xsd: schema ecor
<xsd: i nclude s
<xsd: i nclude s
<xsd: i nclude s
<xsd: i ncl ude_s
<xsd: conpl exTy
<xsd: sequent
<xsd: group

e: nsPrefix="fpm" ecore:package="org.fpnm " ecore: document Root ="FpM." tar get Nant

chemalLocatj on="f pn - n8Qg- 4- 3. xsd"/ >
chemalLocation="fpm -ird-4-3. xsd"/>
chemalLocat i on="f pn - val uati on- base- 4- 3. xsd"/ >
chemaLocat | on="f pnl -t r adeexec- 4- 3. xsd"/ >

pg name="Al | egedCashf | ow'>
e

ref="DefinitionAndCashfl ows. nodel "/ >

</ xsd: sequence>
</ xsd: conpl exType>

<xsd: conpl exT
<xsd: annot a

pe nane="AssertedCashfl ow'>
i on>

<xsd; docunentation xnl:lang="en">

Atype t
Cross-cu
</ xsd: docu

hat defines a cashflow (or set of cashflows for
rrency swap) asserted by one of the parties.
nent ati on>

</ xsd: annot ati on>

<xsd: sequenc
<xsd: group

e>
ref ="Definiti onAndCashf| ows. nodel "/ >

</ xsd: sequence>
</xsd:conPIexType>

<xsd: co exT
<xsd:gﬁnota¥

pe nane="Cancel Tr adeCashf| ows" >
i on>

<xsd: docunentation xm :|ang="en">

Message for cancell ation of paynents to be reconciled. A
nessage sent to indicate that previously asserted )
TradeCashFl ows are no longer in effect.” For exanple, this may
be caused by a trade's being term nated or assigned after a
TradeCashf | owsAssert ed nessage has been sent but before the
paynment date.
</ Xxsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: group ref="1dAndTr adeCashf | ows. nodel "/ >
<xsd: el enent name="mat chl d” type="Matchl d" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ation xnml :Ilang="en">

</

</ xs
</ xsd:
<xsd: e
<xsd
<X

</

</ xs

</ xsd:

</ xsd: se
</ xsd: ext e

A unique identifjer assiPned by mat ching service to
each set of matched cashfl ows.

xsd: docunent ati on>

d: annot ati on>

el enent > )

| enent name="party" type="Party" m nCccurs="2" maxQccur s="unbounded" >
annotation> |

sd: docunent ati on xm : |l ang="en">

One party element for each of the principal parties and
any other party that is referenced.

xsd: docunent ati on>

d; annot ati on>

el ement >

guence>

nsi on>

</ xsd: compl exCont ent >
</ xsd: conpl exType>

<xsd: co exT
<xsd:gﬁnota¥

pe nane="Cal cul ati onDetail s">
i on>

<xsd: docunentati on xm : |l ang="en" >

A cashfl
explaln
</ xsd: docu

ow component with optional calculation details that
how t he cashfl ow anbunt was conputed.
mentation>

</ xsd: annot ati on>

<xsd: sequenc
<xsd: el ene
<xsd: ann
<xsd:

e>

nt nane="grossCashfl ow' type="G ossCashfl ow' m nCccurs="0">

otation>

docurent ati on xnl:|ang="en">

Payment details of this cash flow conponent, including

curr
</ xsd:
</ xsd: an

ency, anount and payer/ payee.
docunent ati on>
not at 1 on>

</ xsd: el enent >

<xsd: el ene
<xsd: ann
<xsd: d

The

t he

</ xsd:

</ xsd: an

n% ?anez"observatlonElenents" t ype="Cashf | owCbservati on"
otation

ocunentation xm :|ang="en"> i

underlyer rate or erce observation(s) used to conpute
amount “of this cashfl ow conponent.

docunent ati on>

not at 1 on>

m nCccur s="0"

maxQCccur



</ xsd: el enent > . . .
<xsd: el ement nane="cal cul ati onEl enent s" type="Cashfl owCal cul ati onEl ements" ni nOccurs="0"/
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Cashfl owCal cul ati onEl ement s" >
<xsd: sequence> ) ) )
<xsd: el enent name="nunber & Uni ts" t¥£e:"UnderlyeerferenceUnlts" m nCccur s="0"/>
<xsd: el ement nane="notl onal " type="Cashfl owmNotional" m nCccurs="0">
<xsd:annot ati on> Y
<xsd: docunentati on xnl: |l ang="en"> ) )
Identhfles the notional i'n effect for this cal cul ation
peri od. .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="underlyer" type="TradeUnderlyer" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> | Y
<xsd: docunentation xm :lang="en">
The underlyer(s) used to cal cul at
cashf|l ow conmponent. The underl|yer
fromthe val ues specified in the
(1.e. the Fixed Rate on a Credit
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement nanme="cal cul at edRat e" type="Cashfl owFi xi ng" m nQccurs="0" maxQccur s="unbounc
<xsd: annot ati on>
<xsd: docunent ati on xmni : Il ang="en">
The conputed_rate(s? or price(s) used to calculate the
ampunt of this cashtlow conmponent. These conputed rates or
Frlces may | ncl ude averagi ng and/ or various types of rate
reatment "rul es
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="cal cul ati onPeri od" type="Cashfl owCal cul ati onPeri od" m nCccurs="0" nax(
<xsd: annot ati on> .
<xsd: docunpentation xnl :lang="en">, )
The period details for cal cul ation/accrual periods that
conpri se this cashfl ow conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Cashfl owCal cul ati onPeri od" >
<xsd: annot ati on>
<xsd: docupentatijon xn :lang="en">

e amount of this

will remain unaltered
I ng transaction

Swa

p) .

The period calculation détails for a calcul ation/accrual
period. This will include information about the dates and
duration of the accrual period, the rate fixing(s), the
notional in effect, and the anount of the accrual

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: el ement nanme="cal cul at edRat eRef erence" type="Cashf| owFi xi ngRef erence" m nCccurs="0"
<xsd: annot ati on> .
<xsd; docunentati on xnl ;| ang="en"> ) )
Reference to the fixing detalls defined somewhere in the
docunent . i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="adj ustedStart Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatijon xnl:Ilang="en"> ) )
Dat e that defines the beginning of the cal cul ation period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="adj ust edEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
Date that defines the end of the cal cul ation period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="nunber O Days" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm :lang="en">

The nunber of days from{he adjusted effective / start date
to the adjusted termnation / end date calculated in
accordance with the applicable day count fraction



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="fi xedRat eSt epRef er ence" type="5St epReference" m nCccurs="0">
<xsd:annot ation> Y
<xsd; docunentation xm : Il ang="en"> )
Reference to the fixed rate schedule's step in order to
identify the calculation period fixed rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="dayCount Fraction" type="DayCount Fraction" m nCccurs="0">
<xsd:annot ati on> | -
<xsd: docunentation xpl :Ilang="en">
The specification for how the nunber of days between two
dates is calculated for purposes of calculation of a fixed
or floatin PaynEnt amount and the basis for how many days
are assume 0 be in a year. Day Count Fraction is an | SDA
term  The equival ent AFB (Association Francal se de Banques)
termis Calcul ation Basis.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el emrent nane="dayCount Year Fracti on" type="xsd: decinmal" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) )
The year fraction value of the cal culation period, result
of aRpIY|n the | SDA rules for day count fraction defined
in the [ SDA Annex.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="conmpoundi nghet hod" type="Conpoundi ngMet hodEnum' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |1 ang="en"> ) )
If nore that one cal cul ation perjod contributes to a single
paynment ampunt this elenent specifies whether conpoundlng
I s”applicable, and if so, what conmpounding nethod is to be
used. This el enent nust only be i ncluded when nore that one
cal cul ation period contributes to a single paynent anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="accruedAmount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

The anmount of paynment accCrued during this accrual period.
This is required only when there arée nultiple calculation
periods wi thin the same cashfl ow conponent, for exanple
when the calculation period is shorter than the paynent

er | od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="Cashfl owFi xi ng" >
<xsd: annot ati on>
<xsd:; docunentation xnl ;I ang="en"> )
Details of the conmputation of a conputed rate or price used to
cal cul ate the anount of a cashfl ow conponent. This computed
rate or price may include averaplng and/ or various types of
rate treatnent rules., The detail's include all of the )
obfervatlons, the cal culation paranmeters, and the resulting
val ue.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nane="observati onRef erence" type="Cashfl owCbservati onRef erence" nmaxCccurs="1
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ) )
Ref erence to the observafion details of a particular rate
observation.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="cal cul at edVal ue" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The val ue conputed based on averaging the underlying
observation and appl yi ng any sPreads, multipliers, and cap
and floors val ues. average or treated val ue conmputed based
on the underlyer observations, follow ng the cal culation



rul es. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement name="multiplier" type="xsd:deciml" mnCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en"> )
Arate multiplier to apply to the floati
multiplier can be a positive or negative
el ement should only be included if the mnmu
equal to 1 gone).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="spread" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl :lang="en"> ) )
The | SDA Spread, if_ any, which applies for the cal cul ation
period. It also defines spread as price. The spread is a
per annumrate, expressed as a decimal. For purposes of
detern1n!nP a calcul ation period anount, if positive the
eread w |l be added to the floatln? rate and if negative
the spread wll be subtracted fromthe floating rate
posbtbgg 10 basis point (0.1% spread would be represented
as

</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="capVal ue" type="Strike" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> ) )
The cap rate or price, If any, which applies to the
floating rate for the calculation period. The cap rate
(strike) 1s only required where the floating_rate on a swap
streamis capped at a certain strike level, The cap rate Is
assuned to be exclusive of any spread and Is_a per annum
rate, expressed as a decimal. A cap rate of 5% woul d be
represented as 0. 05.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="fl oor Val ue" type="Strike" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) )
The floor rate or price, if any, which applies to the
loating rate for the calculation period. The floor rate
rike) 1s only required where the floating rate on a swap
eamis floored at a certain strike level. The floor rate
assuned to be exclusive of any spread and is a per annum
te, expressed as a decinmal. The floor rate of 5% would be
presented as 0.05
d: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType> o
<xsd: conpl exType name="Cashf | owFi xi ngRef er ence" >
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> o
A type defining a reference to a cash flow fixing conponent
defined sonewhére in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>

ng rate, The.
eci mal . Thi
Iti is

I S
plier not

<xsd:attribute name="href" type="xsd:|DREF" use="required" ecore:reference="Cashfl owFi xi ng'

</ xsd: conpl exType>
<xsd: conp exType nanme="Cashfl owl d" >
<xsd: annot ati on>
<xsd: docunentation xnm : Il ang="en"> )
An identifier used to identify a single conponent cashfl ow.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd:attri bute nane="cashfl o chenme" "t ype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane=" Cashf | owNot i onal ">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en"> )
The notional /principal value/quantity/volume used to compute
t he cashfl ow.

=3
aN
no



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunment atjon xm :lang="en"> . )
The currency in which an amunt is denoni nated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="units" type="xsd:normalizedString">
<xsd: annot at i on> .
<xsd: docunent ati on xm : | ang="en" > )
The units in which an amdunt (not nonetary) is
denoni nat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement name="anount" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docunent ati on xni:|ang="en"> )
The quantity of notional (in currency or other units).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exType nane=" Cashf | owCbservati on">
<xsd: annot at | on>
<xsd: document ati on_xm : 1 ang="en" > )
An observation of a rate or a price of an underlyer used in the
conputation of a cash flow anount.
</ xsd. docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="under | yer Ref erence" type="TradeUnder| yer Ref erence" >
<xsd: annot at | on>
<xsd: docunEntatlon xm : |l ang="en">
The underlyer whose rate or price is observed. Reference to
an under|yer defined within the cal cul ati onEl enents
structure:.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent ref="underlyi ngAsset" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
In cases mhere t he under ylng i ndex is observed by
obserV|ng he value of a speCific security different from
the in exmhtyplca a futures price), the s eC|f|c
securit ose price was observed. For exanple, the
underlylng |ndex m ght be NYNEX Crude O, and the
under | yi ng asset _whose price is observed on a Partlcular
day m ght "be CLU7. The_ index is specified via,
under | yer Reference, while the specific asset is specified
via the underl|yi ngAsset .
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="observati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
The date when the rate | S observed. Cbrresp ds. to
adj ust edFi xi ngDate on the Interest Rate Derivatives
subschema.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="observedVal ue" type="Basi cQuotation" nminQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) o
The observed rate or price, together with descriptive
i nfornmati on such as units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="wei ght" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xn1:!an?="en"> ) ) )
The factor used to wei ght the observation in conputing a



wei ght ed average. This is ty |caI!¥ based on the nunber of
dayS weighting™to be associated with the rate observation,
I.e. the nunmpbér of days such rate is in effect. This Is
apPllcab!e in the case of a weighted average nethod of
cal cul ation where nore than one observate date is
established for a s!nﬂle cal cul ati on per.i od. If omtted al
observations are MBI? ted equal ly. For Equity Derivatives
Products it defines the basket percentage
</ xsd: docunent ati on>
</ xsd; annot ati on>

</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute nanme="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>
<xsd: co exT pe nane=" Cashf | owCbser vat i onRef er ence" >
<xsd annota I on>
<xsd; document ation xm :|ang="en">
Ref erence to a_cash flow obervation conponent.
</ xsd: docunent at i on>
</ xsd: annot ati on> )
<xsd:attribute name="href" type="xsd: | DREF" use="required" ecore:reference="Cashfl owdbser v:
</ xsd: conpl exType>
<xsd: conp exTY e name=" G ossCashf | ow'>
<xsd: annota I on>
<xsd: document ati on xm :1ang="en">
A paynent conponent owed fromone party to the other for the
cash flow date Thi s payment co onent should by of only a
single type, e.g. a fee or a cashflow froma cashflow stream
</ xsd: docunenfatlon>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: sequence m nOccurs="0">
<xsd: el ement name="cashfl ow d" type="Cashfl ow d">
<xsd: annot at | on>
<xsd: documrent at i on xm : 1 ang="en"
Uni que identifier for a cash flow
</ xsd:'docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref =" Payer Recei ver. nodel "
<xsd: el ement nane="cashf | owAnount" type="Mney">
<xsd annot at i on>
<xsd docunentation xnl:lang="en">
flow anount in a given currency to be paid/received.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</xsd:sequence> .
<xsd: el ement nane="cashfl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm ;I ang="en" >
Defines the type of cash f|OM/ For |nstance a type of fee,
prem um pr|nC|paI exchange, leg f
</ Xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e name="Mat chl d" >
<xsd: annota I on>
<xsd: document ation xm :1ang="e
An identifier used to |dent|fy mat ched cashf | ows.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd n ormal i zedString">
<xsd:attribute nanme= chl dSchene" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e nanme="Paynent | d" >
<xsd: annota I on>
<xsd: docurment ati on xm : | ang="en"
An identifier used to |dent|fy a mat chabl e paynent.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Xxsd: nor ma
<xsd:attribute nane="paynent |
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe> )
<xsd: conp exType nane=" Payment Mat chi ng" >

i zedS tr|n?
dSche ype="xsd: anyURI "/ >



<xsd: annot ati on> .
<xsd: docunentati on xni:|
A gl obal type describ
process, along with it
details. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . o
<xsd: el ement nane="identifier" type="Paynmentld">
<xsd: annot ati on> _
<xsd; docunentation xnl:|ang="en">, )
Uni que identifier assigned by either party or matching
service, as agreed, to a paynent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd. group ref="Payer Recei ver. nodel "/>
<xsd: el ement nanme="paynent Amount " type="Money">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) ]
Paynment amount in a given currency to be paid/received
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nane="cal cul ati onDetail s" type="Cal cul ati onDetails" m nQccurs="0" maxQCccur s:
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The set of cash fl ow conponents with cal cul ations that
conprise this paynent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="St epRef er ence" >
<xsd: annot ati on>
<xsd; docunent ati on xm :|ang="en">
Ref erence to a Schedul e'S Step
</ xsd: docunent ati on>
</ xsd: annot ati on> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Step"/>
</ xsd: conpl exType>
<xsd: conp exType nane="Tr adeCashf| owsAssert ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I apng="en">

ang="en" >
nggthe paynent exposed to the matching
s gross conponent(s) and cal cul ation

Message for assertion of "paynents to be reconcile
Noti fication nessage that subn1tﬁ c?shglors tPat need to be
rade | evel.

reconci | ed er,pagnent date at the
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> .
<xsd: group ref="TradeCashf| owsDefi nition.nodel "/>
<xsd: group ref="TradeCashf| ows. node| "/ > ]
<xsd: el enent name="mat chl d" type="Matchld" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">
A unjque identifier assigned by either Farty, or
mat ching service, as agreed, to each set of nmatched
cashf | ows. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="TradeCashf | owsl d" >
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> )
An identifier used to identify the collection of cashflows for
a particular trade on a particular day.
</ xsd: docunent at i on>
</ xsd: annot at | on>



<xsd: si npl eCont ent > .
<xsd: ext ensi on base="xsd: normaliz
<xsd: attri bute nane="tradeCashf
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane="Tr adeCashf| owsMat chResul t " >
<xsd: annot ati on>
<xsd: docunent ati on xnl:lang="en">
Message for sending match results. ResPonse nmessage that
returns the status of the set of cashflows (nore than one in
the case of cross-currency swaps) that have been reconcil ed.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el ement nanme="status" type="TradeCashfl owsSt at us">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
Reconciliation status of "the set of cashfl ows.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: sequence>
<xsd: el enrent nane="assertedCashfl ow' type="AssertedCashfl ow'>
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
Cashfl ow (or set of cashflows for cross-currency
swap) asserted by one of the parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent name="proposedMat ch" type="TradeCashf| owsProposedMat ch"
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an9:"en"> S
"Other side's" cashflow that neets the m ni m mum
matching criteria and is proposed as match to the
cashfl ow that |s beling asserted.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el ement nane="al | egedCashfl ow' type="Al Il egedCashfl ow'>
<xsd: annot ati on> _
<xsd: docunent ati on xm : 1l ang="en">
Cashfl ow (or set of cashf|lows for cross-currency
swap) asserted by the "other side' s" party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>

-

type="xsd: anyURl "/ >

m nCccur s=" (

<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >

<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adeCashf| owsProposediat ch" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> L
"Ot her side's" cashflow that nmeets the mininnmum mat
criteria and is proposed as match to the cash flowt
belng asserted,
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="1dAndTr adeCashf| ows. node
<xsd: el ement nane="mat chl d" type="Match
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) )
A unique identifijer aSS|?ned by the matching service to
each set of matched cashfl ows.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >

| "/ >
d">



<xsd: el ement nane="difference" type="TradeD fference" m nCccurs="0"
<xsd: annot ati on>
<xsd docunentation xnl: | ang="en"> )
A type used to record the details of a difference between
two” si des of a paynent.
</ xsd: docunent ati on
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e nanme="Tr adeCashf | owsSt at us" >
<xsd: annota I on>
<xsd docunent ati on xm : | ang="en">
COdIn% schene used to describe the matching status of a
Tr adeCashFl ows_ el enent .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nor mal i
<xsd:attribute nane="tradeCash
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nanme="Tr adeDet ai | s">
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en"
Sunmary trade econom c détails used to help identify a trade
ere no shared trade ID is avail able.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="tradeDate" type="IdentifiedDate">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
The trade date,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nanme="effectiveDate" type="Adjustabl eDate2">
<xsd: annot ati on>
<xsd: documrent ati on xnl : | ang="en"> )
The earliest of all the effective dates of all constituent
streans.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nanme="term nati onDate" type="Adj ustabl eDat e2">
<xsd: annot at i on>
<xsd: docurment ation xnl :|ang="en">
The latest of all of the ternmination dates of the
constituent streans.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="product Type" type:"ProductType" m nQccur s="0">
<xsd: annot ati on>
<xsd: document ati on xmi : Ian?
A classification of the Yﬁe of product FpM. does not
def|ne domai n val ues for is el enent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

zedS t ?
flows usSchene" type="xsd: anyURl "

maxCQccur s=" unbounded'

defaul t="htt p://ww.

<xsd: el enent nane="underlyer" type="TradeUnderlyer" m nQccurs="0" maxQccur s="unbounded" >

<xsd: annot at i on>
<xsd: docunmentati on xm :|ang="en">
The set of underlyers tothe trade that can be used in

conputing the trade's cashflows, If this infornmation iIs
needed to |dent|fy the trade, ail of the trade's under|yers
shoul d be specjfiéd, whether or not theK figure into the
cashfl ow cal cul ation, O herw se, onl ose under| yers used
to conpute this particul ar casht!ow need be suppl i &ed.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="notional" type="Cashfl owNotional" m nCccurs="0" naxQOccur s="unbounded":

<xsd: annot ati on>
<xsd: document ati on xm :1ang="en"
The notional or notionals in effect on the last day of the
| ast cal cul ati on gerlod i n each stream
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>



</ xsd: conpl exType> o
<xsd: conpl exType name="Tradel dentifyingltens">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

Data el enments that can be used to identify the trade for whjch
cashfl ows are being communi cated. This includes both explicit
trade identifiers and summary econom c details.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent name="partyTradeldentifier" type="PartyTradeldentifier"
<xsd: annot ati on> |
<xsd: docunent atjon xm : [ ang="en">

Structure defining one of nore trade identifiers allocated
to the trade by a party. It Is expected that for externa
communi cation of trade'there will be only one tradeld sent

in the docunment per party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="tradeDetail s" type="TradeDetails" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> o
Structure that hol ds sone trade-specific elenments for
identifying the trade only in the case of trades that_ have
not beeh négotiated through electronic platforns and for
whi ch the countergarty‘s rade I'D has not been captured.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="TradeUnder | yer">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
The underlying asset/indéex/reference price etc. whose
rate/price may be observed to conpute the val ue of the
cashflow It can be an index, fixed rate, listed security,
uoted currency pair, or a reference entity (for credit
erivatives). °
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: cho| ce> ) )
<xsd: el ement nane="fl oati ngRate" type="Fl oati ngRate">
<xsd: annot ati on> .
<xsd; docupentation xm :lang="en">
A floating rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="fi xedRate" type="Schedul e">
<xsd: annot ati on> .
<xsd: docunentation xpl:Ilang="en"> o
The fixed rate or fixed rate schedul e expressed as explicit
fixed rates and dates. In the case of a schedule, the step
dates may be subject to adjustpent in accordance with an¥
adj ustnents specified in cal cul ati onPeri odDat esAdj ust nments.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement ref="underlyi ngAsset">
<xsd: annot ati on> _
<xsd; docunentation xn:lang="en"> | ) )
Define the underlglng asSet when it is a listed security.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en"> ) )
The corporate or soverelgn entity on which you are buying
or selling Protectlon,an an¥ successor that assumes all “or
substanti al all of its contractual and other obligations.
It is vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, )
Reference Entities cannot be senior or.subordinated, It is
the obligations of the Reference Entities that can _be
seni or of subordinated. |SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>

maxCccur s=" unboundec



<xsd:attribute name="id" type="xsd:ID'/>
</xsd:conPIexType>
<xsd: conpl exType name="TradeUnder | yer Ref erence" >
<xsd: annot ati on>
<xsd; docunent ati on xml : | ang="en">
Ref erence to a trade undeéerlyer conponent.
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="TradeUnderl yer’
</ xsd: conpl exType> i
<xsd: conpl exType name="Under | yer Ref erenceUni ts" >
<xsd: sequentce>
<xsd: el ement nanme="under| yer Ref erence" type="TradeUnderl| yer Ref erence">
<xsd: annot ati on>
<xsd; docunentation xnl : |l ang="en"> o
Ref erence to the underlyer defined within the
cal cul ati onEl epents structure.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="quantity" type="xsd:decimal">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Amount of units.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl'exType> = |
<xsd: group nanme="Defi niti onAndCashf| ows. nodel ">
<xsd: sequence> L
<xsd: group ref="TradeCashf| owsDefi njtion. nodel "/ >
<xsd: group ref="TradeCashfl ows. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group nanme="I|dAndTr adeCashf| ows. nodel " >
<xsd: sequence>
<xsd: el ement nanme="tradeCashfl owsl d" type="TradeCashfl owsld">
<xsd: annot ati on>
<xsd; docupentation xnl:|ang="en">
Uni que identifier assigned by either party to a set of
cashf | ows. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: group ref="TradeCashfl ows. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group name="TradeCashf| ows. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) )
A group descrlbln? the cashflows owing on a particul ar
adj ust edPaynment Date for a specific trade.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> o o
<xsd: el ement nanme="tradel dentifyingltens" type="Tradeldentifyingltens">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Structure that holds reference to the trade through the

tradeld and optionally sone trade-specific elenmenfs for
identifying the trade”in the case of trades that have not
been negotiated through electronic platforns and for which
the counterparty's trade I D has not been captured.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> )
The adjusted date 1 n which the paynents are being
pai d/ receil ved. .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="paynent" type="Paynment Mat chi ng" nmaxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Specifies the paynent that i s exposed to the natchln?
process. Usually there will be a single paynent but for
cross-currency swaps a different payment péer currency shal
be provided. °.
</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: group> S
<xsd:group nane="Tr adeCashf| owsDefi ni ti on. nodel ">
<xsd: sequence> i )
<xsd: el enent nanme="asCf Dat e" type="xsd: dateTi me" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
gh?_dahe and time at which the set of cashfl ows was
ef i ned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="tradeCashfl owsl d" type="TradeCashfl owsld">
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" > i
Uni que identifier assignéd by the party asserting the set
of cashflows to be reconcil ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:%rou >
</ xsd: schema
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