FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

FoML

Financial products Markup Language

FpML - Credit Derivative Component Definitions



FpML - Credit Derivative Component DefinitionswWorking Draft 5 February 2007

Version: 4.3

This Version:
http://lwww.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05

Latest Version:
http://ww.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05

Previous Version:
http:/iwww.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/

Errata For This Version:
http://www.fpml.org/spec/errata/wd-fpml-4-3-2007-02-05-errata.html

Document built



FpML - Credit Derivative Component DefinitionswWorking Draft 5 February 2007

Copyright (c) 1999 - 2007 by International Swaps and Derivatives Association, Inc.
Financial Products Markup Language is subject to the FpML Public License.

FpML is a registered trademark of the International Swaps and Derivatives Association, Inc.
A copy of this license is available at http://www.fpml.org/documents/license.html

The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
without limitation, warranties that FpML, or the FpML specifications are free of defects, merchantable, fit for a
particular purpose or non-infringing. The entire risk as to the quality and performance of the specifications is
with you. Should any of the FpML specifications prove defective in an?/ respect, you assume the cost of any
necessary servicing or repair. Under no circumstances and under no legal theor%, whether tort (including
negligence), contract, or otherwise, shall ISDA, any of its members, or any distributor of documents or
software containing any of the FpML specifications, or any supplier of any of such parties, be liable to you or
any other person for any indirect, special, incidental, or consequential damages of any character including,
without limitation, damages for loss of goodwill, work stoppage, computer failure or malfunction, or any and all
gther commercial damages or losses, even if such party shall have been informed of the possibility of such
amages.

_p_3_



FpML - Credit Derivative Component DefinitionswWorking Draft 5 February 2007

Table Of Contents

1 Global Complex Types 11

11 AdditionalFixedPayments 12
1.11 Description: 12
1.1.2 Contents: 12
1.1.3 Used by: 12
114 Derived Types: 12
1.15 Figure: 12
1.1.6 Schema Fragment: 12

1.2 AdditionalTerm 13
1.21 Description: 13
1.2.2 Contents: 13
1.2.3 Used by: 13
1.24 Derived Types: 13
1.25 Figure: 13
1.2.6 Schema Fragment: 13

1.3 AdjustedPaymentDates 14
131 Description: 14
1.3.2 Contents: 14
1.3.3 Used by: 14
1.34 Derived Types: 14
1.35 Figure: 14
1.3.6 Schema Fragment: 14

14 BasketReferencelnformation 15
141 Description: 15
1.4.2 Contents: 15
1.4.3 Used by: 15
144 Derived Types: 15
1.45 Figure: 15
1.4.6 Schema Fragment: 15

15 CalculationAmount 17
151 Description: 17
152 Contents: 17
15.3 Used by: 17
154 Derived Types: 17
155 Figure: 17
15.6 Schema Fragment: 17

1.6 CashSettlementTerms 18
1.6.1 Description: 18
1.6.2 Contents: 18
1.6.3 Used by: 18
1.6.4 Derived Types: 18
1.6.5 Figure: 18
1.6.6 Schema Fragment: 18

1.7 CreditDefaultSwap 21
1.71 Description: 21
1.7.2 Contents: 21
1.7.3 Used by: 21
1.74 Derived Types: 21
1.75 Figure: 21
1.7.6 Schema Fragment: 21

1.8 CreditEventNotice 23
1.8.1 Description: 23
1.8.2 Contents: 23
1.8.3 Used by: 23
1.84 Derived Types: 23
1.85 Figure: 23
1.8.6 Schema Fragment: 23

1.9 CreditEvents 25
191 Description: 25
1.9.2 Contents: 25

_p_4_



FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

1.9.3 Used by: 25
194 Derived Types: 26
1.9.5 Figure: 26
1.9.6 Schema Fragment: 26

1.10 DeliverableObligations 28
1.10.1 Description: 28
1.10.2 Contents: 28
1.10.3 Used by: 29
1.10.4 Derived Types: 29
1.10.5 Figure: 29
1.10.6 Schema Fragment: 29

1.11 DeprecatedScheduledTerminationDate 33
1.11.1 Description: 33
1.11.2 Contents: 33
1.11.3 Used by: 33
1.11.4 Derived Types: 33
1.115 Figure: 33
1.11.6 Schema Fragment: 33

1.12 EntityType 34
1.12.1 Description: 34
1.12.2 Contents: 34
1.12.3 Used by: 34
1.12.4 Derived Types: 34
1.12.5 Figure: 34
1.12.6 Schema Fragment: 34

1.13 FailureToPay 35
1.13.1 Description: 35
1.13.2 Contents: 35
1.13.3 Used by: 35
1.13.4 Derived Types: 35
1.13.5 Figure: 35
1.13.6 Schema Fragment: 35

1.14 Feeleg 36
1.14.1 Description: 36
1.14.2 Contents: 36
1.14.3 Used by: 36
1.14.4 Derived Types: 36
1.14.5 Figure: 36
1.14.6 Schema Fragment: 36

1.15 FixedAmountCalculation 38
1.15.1 Description: 38
1.15.2 Contents: 38
1.15.3 Used by: 38
1.15.4 Derived Types: 38
1.15.5 Figure: 38
1.15.6 Schema Fragment: 38

1.16 FloatingAmountEvents 39
1.16.1 Description: 39
1.16.2 Contents: 39
1.16.3 Used by: 39
1.16.4 Derived Types: 39
1.16.5 Figure: 39
1.16.6 Schema Fragment: 39

1.17 FloatingAmountProvisions 41
1.17.1 Description: 41
1.17.2 Contents: 41
1.17.3 Used by: 41
1.17.4 Derived Types: 41
1.17.5 Figure: 41
1.17.6 Schema Fragment: 41

1.18 GeneralTerms 42
1.18.1 Description: 42
1.18.2 Contents: 42
1.18.3 Used by: 42

_p_5_



FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

1.18.4 Derived Types: 42
1.18.5 Figure: 42
1.18.6 Schema Fragment: 42

1.19 GracePeriodExtension 45
1.19.1 Description: 45
1.19.2 Contents: 45
1.19.3 Used by: 45
1.19.4 Derived Types: 45
1.19.5 Figure: 45
1.19.6 Schema Fragment: 45

1.20 IndexAnnexSource 46
1.20.1 Description: 46
1.20.2 Contents: 46
1.20.3 Used by: 46
1.20.4 Derived Types: 46
1.20.5 Figure: 46
1.20.6 Schema Fragment: 46

1.21 IndexId a7
1.21.1 Description: 47
1.21.2 Contents: 47
1.21.3 Used by: a7
1.21.4 Derived Types: 47
1.21.5 Figure: 47
1.21.6 Schema Fragment: a7

1.22 IndexName 48
1.22.1 Description: 48
1.22.2 Contents: 48
1.22.3 Used by: 48
1.22.4 Derived Types: 48
1.22.5 Figure: 48
1.22.6 Schema Fragment: 48

1.23 IndexReferencelnformation 49
1.23.1 Description: 49
1.23.2 Contents: 49
1.23.3 Used by: 49
1.23.4 Derived Types: 49
1.23.5 Figure: 49
1.23.6 Schema Fragment: 49

1.24 InitialPayment 51
1.24.1 Description: 51
1.24.2 Contents: 51
1.24.3 Used by: 51
1.24.4 Derived Types: 51
1.24.5 Figure: 51
1.24.6 Schema Fragment: 51

1.25 InterestShortFall 52
1.25.1 Description: 52
1.25.2 Contents: 52
1.25.3 Used by: 52
1.25.4 Derived Types: 52
1.25.5 Figure: 52
1.25.6 Schema Fragment: 52

1.26 LoanParticipation 53
1.26.1 Description: 53
1.26.2 Contents: 53
1.26.3 Used by: 53
1.26.4 Derived Types: 53
1.26.5 Figure: 53
1.26.6 Schema Fragment: 53

1.27 MatrixSource 54
1.27.1 Description: 54
1.27.2 Contents: 54
1.27.3 Used by: 54
1.27.4 Derived Types: 54

_p_6_



FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

1.27.5 Figure: 54
1.27.6 Schema Fragment: 54

1.28 MultipleValuationDates 55
1.28.1 Description: 55
1.28.2 Contents: 55
1.28.3 Used by: 55
1.28.4 Derived Types: 55
1.28.5 Figure: 55
1.28.6 Schema Fragment: 55

1.29 NotDomesticCurrency 56
1.29.1 Description: 56
1.29.2 Contents: 56
1.29.3 Used by: 56
1.294 Derived Types: 56
1.29.5 Figure: 56
1.29.6 Schema Fragment: 56

1.30 NotifyingParty 57
1.30.1 Description: 57
1.30.2 Contents: 57
1.30.3 Used by: 57
1.30.4 Derived Types: 57
1.30.5 Figure: 57
1.30.6 Schema Fragment: 57

1.31 Obligations 58
1.31.1 Description: 58
1.31.2 Contents: 58
1.31.3 Used by: 59
1.31.4 Derived Types: 59
1.31.5 Figure: 59
1.31.6 Schema Fragment: 59

1.32 PCDeliverableObligationCharac 62
1.32.1 Description: 62
1.32.2 Contents: 62
1.32.3 Used by: 62
1.32.4 Derived Types: 62
1.32.5 Figure: 62
1.32.6 Schema Fragment: 62

1.33 PeriodicPayment 63
1.33.1 Description: 63
1.33.2 Contents: 63
1.33.3 Used by: 63
1.33.4 Derived Types: 63
1.33.5 Figure: 63
1.33.6 Schema Fragment: 63

1.34 PhysicalSettlementPeriod 66
1.34.1 Description: 66
1.34.2 Contents: 66
1.34.3 Used by: 66
1.34.4 Derived Types: 66
1.34.5 Figure: 66
1.34.6 Schema Fragment: 66

1.35 PhysicalSettlementTerms 67
1.35.1 Description: 67
1.35.2 Contents: 67
1.35.3 Used by: 67
1.35.4 Derived Types: 67
1.35.5 Figure: 67
1.35.6 Schema Fragment: 67

1.36 ProtectionTerms 69
1.36.1 Description: 69
1.36.2 Contents: 69
1.36.3 Used by: 69
1.36.4 Derived Types: 69
1.36.5 Figure: 69

_p_7_



FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

1.36.6 Schema Fragment: 69

1.37 ProtectionTermsReference 71
1.37.1 Description: 71
1.37.2 Contents: 71
1.37.3 Used by: 71
1.37.4 Derived Types: 71
1.37.5 Figure: 71
1.37.6 Schema Fragment: 71

1.38 PubliclyAvailableInformation 72
1.38.1 Description: 72
1.38.2 Contents: 72
1.38.3 Used by: 72
1.38.4 Derived Types: 72
1.38.5 Figure: 72
1.38.6 Schema Fragment: 72

1.39 Referencelnformation 73
1.39.1 Description: 73
1.39.2 Contents: 73
1.39.3 Used by: 73
1.39.4 Derived Types: 73
1.39.5 Figure: 73
1.39.6 Schema Fragment: 73

1.40 ReferenceObligation 76
1.40.1 Description: 76
1.40.2 Contents: 76
1.40.3 Used by: 76
1.40.4 Derived Types: 76
1.40.5 Figure: 76
1.40.6 Schema Fragment: 76

1.41 ReferencePair 78
1.41.1 Description: 78
1.41.2 Contents: 78
1.41.3 Used by: 78
1.41.4 Derived Types: 78
1.41.5 Figure: 78
1.41.6 Schema Fragment: 78

1.42 ReferencePool 80
1.42.1 Description: 80
1.42.2 Contents: 80
1.42.3 Used by: 80
1.42.4 Derived Types: 80
1.42.5 Figure: 80
1.42.6 Schema Fragment: 80

1.43 ReferencePoolltem 81
1.43.1 Description: 81
1.43.2 Contents: 81
1.43.3 Used by: 81
1.43.4 Derived Types: 81
1.43.5 Figure: 81
1.43.6 Schema Fragment: 81

1.44 Restructuring 82
1.44.1 Description: 82
1.44.2 Contents: 82
1.44.3 Used by: 82
1.44.4 Derived Types: 82
1.44.5 Figure: 82
1.44.6 Schema Fragment: 82

1.45 RestructuringType 83
1.45.1 Description: 83
1.45.2 Contents: 83
1.45.3 Used by: 83
1.45.4 Derived Types: 83
1.45.5 Figure: 83
1.45.6 Schema Fragment: 83

_p_8_



FpML - Credit Derivative Component DefinitionsWorking Draft 5 February 2007

1.46 ScheduledTerminationDate 84
1.46.1 Description: 84
1.46.2 Contents: 84
1.46.3 Used by: 84
1.46.4 Derived Types: 84
1.46.5 Figure: 84
1.46.6 Schema Fragment: 84

1.47 SettledEntityMatrix 85
1.47.1 Description: 85
1.47.2 Contents: 85
1.47.3 Used by: 85
1.47.4 Derived Types: 85
1.47.5 Figure: 85
1.47.6 Schema Fragment: 85

1.48 SettlementTerms 86
1.48.1 Description: 86
1.48.2 Contents: 86
1.48.3 Used by: 86
1.48.4 Derived Types: 86
1.48.5 Figure: 86
1.48.6 Schema Fragment: 86

1.49 SettlementTermsReference 87
1.49.1 Description: 87
1.49.2 Contents: 87
1.49.3 Used by: 87
1.49.4 Derived Types: 87
1.49.5 Figure: 87
1.49.6 Schema Fragment: 87

1.50 SinglePayment 88
1.50.1 Description: 88
1.50.2 Contents: 88
1.50.3 Used by: 88
1.50.4 Derived Types: 88
1.50.5 Figure: 88
1.50.6 Schema Fragment: 88

151 SingleValuationDate 89
1.51.1 Description: 89
1.51.2 Contents: 89
1.51.3 Used by: 89
1.51.4 Derived Types: 89
1.51.5 Figure: 89
1.51.6 Schema Fragment: 89

1.52 SpecifiedCurrency 90
1.52.1 Description: 90
1.52.2 Contents: 90
1.52.3 Used by: 90
1.52.4 Derived Types: 90
1.52.5 Figure: 20
1.52.6 Schema Fragment: 90

1.53 Tranche 91
1.53.1 Description: 91
1.53.2 Contents: 91
1.53.3 Used by: 91
1.53.4 Derived Types: 91
1.53.5 Figure: 91
1.53.6 Schema Fragment: 91

154 ValuationDate 93
1.54.1 Description: 93
1.54.2 Contents: 93
1.54.3 Used by: 93
1.54.4 Derived Types: 93
1.54.5 Figure: 93
1.54.6 Schema Fragment: 93
2 Global Elements 94

_p_g_



FpML - Credit Derivative Component DefinitionswWorking Draft 5 February 2007

2.1 creditDefaultSwap 95
211 Description: 95
2.1.2 Contents: 95
2.1.3 Used by: 95
214 Substituted by: 95
2.15 Figure: 95
2.1.6 Schema Fragment: 95
3 Schema listing 96

-p.10-



1 Global Complex Types



1.1 AdditionalFixedPayments

1.1.1 Description:

1.1.2 Contents:

interestShortfallReimbursement (zero or one occurrence; of the type Empty) An additional Fixed Payment
Event. Corresponds to the payment by or on behalf of the Issuer of an actual interest amount in respect to the
referebnce obligation that is greater than the expected interest amount. ISDA 2003 Term: Interest Shortfall
Reimbursement.

principalShortfallReimbursement (zero or one occurrence; of the type Empty) An additional Fixed Payment
Event. Corresponds to the payment by or on behalf of the Issuer of an actual principal amount in respect to the
referebnce obligation that is greater than the expected principal amount. ISDA 2003 Term: Principal Shortfall
Reimbursement.

writedownReimbursement (zero or one occurrence; of the type Empty) An Additional Fixed Payment.
Corresponds to the payment by or on behalf of the issuer of an amount in respect to the reference obligation in
reduction of the prior writedowns. ISDA 2003 Term: Writedown Reimbursement.

1.1.3 Used by:

*  Complex type: FloatingAmountEvents

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType name="Addi ti onal Fi xedPaynent s" >
<xsd: sequence> ) ] )
<xsd: el enent nanme="int er est Shortfall Rei nbursenment” type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xml ;I ang="en">
An addi tional Fixed Payment Event. CbrresPonds to the paynent
by or on behalf of the Issuer of an actual 1 nterest anount In
respect to the reference obligation that Is greater than the
expected interest amount. | SDA 2003 Term Inferest Shortfal
Rel mbur senent . .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i i
<xsd: el ement nanme="princi pal Shortfall Rei mbursenent" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl .l ang="en">
An addi tional Fixed Payment Event. CbrresPon (
by or on behalf of the Issuer of an actual principal anpunt
in respect to the reference obligation that is greater than
t he expected principal anpunt. |SDA 2003 Term Principa
Shaortfall Rei nbursenent.
</ xsd: docunent at | on>
</ xsd; annot at | on>
</ xsd: el emrent > . . .
<xsd: el emrent nanme="witedownRei mbursenment" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
An Additional Fixed Paynent. Corresponds to the PaynEnt by or
on behalf of the issuer of an amounl in respect to'the
reference obligation in reduction of the prior witedowns.
| SDA 2003 TernT Witedown Rei mbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>

ds to the paynment


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.FloatingAmountEvents

1.2 AdditionalTerm

1.2.1 Description:

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

1.2.3 Used by:

Complex type: GeneralTerms

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conpl exType name="Addi ti onal Ter ni' >
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedStrin
<xsd: attri bute nane="addi ti onal Ter nSch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

g">
ene" type="xsd:anyURl "/ >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

1.3 AdjustedPaymentDates

1.3.1 Description:

1.3.2 Contents:

adjustedPaymentDate (exactly one occurrence; of the type xsd:date) The adjusted payment date. This date
should already be adjusted for any applicable business day convention. This component is not intended for
use in trade confirmation but my be specified to allow the fee structure to also serve as a cashflow type
component (all dates the the Cashflows type are adjusted payment dates).

paymentAmount (exactly one occurrence; of the type Money) The currency amount of the payment.
1.3.3 Used by:

*  Complex type: PeriodicPayment

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conpl exType name="Adj ust edPaynent Dat es" >
<xsd: sequente> )
<xsd: el enent nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en">
The adj usted paynent date, This date should al ready be
adj usted for any applicabl e busi ness day convention. This
component is not intended for use in trade confirnation but
nmy be specified to allowthe fee structure to also serve as a
cashfl ow type conponent (all dates the the Cashflows type are
adj ust ed paynent dates).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el enrent nane="paynent Amount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en" >
The currency apount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.PeriodicPayment

1.4 BasketReferencelnformation

1.4.1 Description:
CDS Basket Reference Information
1.4.2 Contents:

referencePool g_exactly one occurrence; of the type ReferencePool) This element contains all the reference
pool items to define the reference entity and reference obligation(s) in the basket

Either
tranche (exactly one occurrence; of the type Tranche) This element contains CDS tranche terms.

1.4.3 Used by:
*  Complex type: GeneralTerms

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conpl exType nanme="Basket Ref er encel nf ormati on">
<xsd: annot ati on>
<xsd: docunentation xnm :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . o
Reuses the group that specifies a nane and an identifier for
a given basket,
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup>
<xsd: element nanme="referencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" >
This el enent contains alll the reference
I

ool
the reference entity and reference obl i

p it to define
gation(s t

n the

ens
) i
asket ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el ement nane="nt hToDefaul t" type="xsd: positivelnteger">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en" > )
Nth reference obligation to default triggers payout.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o )
<xsd: el ement nanme="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docupentation xm : |l ang="en">
Mth reference obligation to default
representation of Nth to Mth defau
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el ement nanme="tranche" type="Tranche">
<xsd: annot ati on> _
<xsd; docunment ati on xm : | ang="en" >
Thi s el enent contains tranche terns.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>

to all ow
ts.


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.GeneralTerms




1.5 CalculationAmount

1.5.1 Description:

1.5.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Money)
» Atype defining a currency amount.

step (zero or more occurrences; of the type SteP) A schedule of step date and value pairs. On each step date

the associated step value becomes effective. A list of steps may be ordered in the document by ascending

3tep date. An FpML document containing an unordered list of steps is still regarded as a conformant
ocument.

1.5.3 Used by:

*  Complex type: FixedAmountCalculation

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd: conpl exType nane="Cal cul ati onAnount " >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence> )
<xsd: el ement nanme="step" type="Step" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> i
A schedul e of step date and value pairs. On each steP
date the associ ated step val ue becones effective. A list
of steps may be ordered in the docunent by ascending step
date. An FpM. docunent contalnln? an unordered |i st of
steps is still regarded as a conformant documnent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.FixedAmountCalculation

1.6 CashSettlementTerms

1.6.1 Description:

1.6.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SettlementTerms)

valuationDate (zero or one occurrence; of the type ValuationDate) The number of business days after
conditions to settlement have been satisfied when the calculation agent obtains a price quotation on the
Reference Obligation for purposes of cash settlement. There may be one or more valuation dates. This is
typically specified if the cash settlement amount is not a fixed amount. ISDA 2003 Term: Valuation Date

valuationTime (zero or one occurrence; of the type BusinessCenterTime) The time of day in the specified
business center when the calculation agent seeks quotations for an amount of the reference obligation for
purposes of cash settlement. ISDA 2003 Term: Valuation Time

quotationMethod (zero or one occurrence; of the type QuotationRateTypeEnum) The type of price quotations
to be requested from dealers when determining the market value of the reference obligation for purposes of
cash settlement. For example, Bid, Offer or Mid-market. ISDA 2003 Term: Quotation Method

guotationAmount (zero or one occurrence; of the type Money) In the determination of a cash settlement
amount, if weighted average quotations are to be obtained, the quotation amount specifies an upper limit to
the outstanding principal balance of the reference obligation for which the quote should be obtained. If not
specified, the ISDA definitions provide for a fallback amount equal to the floating rate payer calculation
amount. ISDA 2003 Term: Quotation Amount

minimumQuotationAmount (zero or one occurrence; of the type Money) In the determination of a cash
settlement amount, if weighted average quotations are to be obtained, the minimum quotation amount
specifies a minimum intended threshold amount of outstanding principal balance of the reference obligation for
which the quote should be obtained. If not specified, the ISDA definitions provide for a fallback amount of the
lower of either USD 1,000,000 (or its equivalent in the relevant obligation currency) or the quotation amount.
ISDA 2003 Term: Minimum Quotation Amount

dealer (zero or more occurrences; of the type xsd:string) A dealer from whom quotations are obtained by the
calculation agent on the reference obligation for purposes of cash settlement. ISDA 2003 Term: Dealer

cashSettlementBusinessDays (zero or one occurrence; of the type xsd:nonNegativelnteger) The number of

business days used in the determination of the cash settlement payment date. If a cash settlement amount is

specified, the cash settlement payment date will be this number of business days foIIowing the calculation of

the final price. If a cash settlement amount is not specified, the cash settlement payment date will be this

Bumber of business days after all conditions to settlement are satisfied. ISDA 2003 Term: Cash Settlement
ate

cashSettlementAmount (zero or one occurrence; of the type Money) The amount paid by the seller to the
buyer for cash settlement on the cash settlement date. If not otherwise specified, would typically be calculated
as 100 (or the Reference Price) minus the price of the Reference Obliﬂation (all expressed as a percentage)
times Floating Rate Payer Calculation Amount. ISDA 2003 Term: Cash Settlement Amount

accruedInterest (zero or one occurrence; of the type xsd:boolean) Indicates whether accrued interest is
included (true) or not (false). For cash settlement this specifies whether quotations should be obtained
inclusive or not of accrued Interest. For BhP/sical settlement this specifies whether the buyer should deliver the
obligation with an outstanding principal balance that includes or excludes accrued interest. ISDA 2003 Term:
Include/Exclude Accrued Interest

valuationMethod (zero or one occurrence; of the type ValuationMethodEnum) The ISDA defined
methodology for determining the final price of the reference obligation for purposes of cash settlement. (ISDA
2003 Term: Valuation Method). For example, Market, Highest etc.

1.6.3 Used by:
*  Complex type: CreditDefaultSwap

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:
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<xsd: conpl exType name="CashSett| enent Terns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Sett!| enent Ter ns" >
<xsd: sequence> . . .
<xsd: el ement nanme="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

The nunber of business days after conditions to |

sett| enent have been satiSfied when the cal cul ati on agent
obtains a Prlce qguotation on the Reference Obligation for
pur poses of cash settlenent. There may be one of nore

val uation dates. This is tychaIIy specified if the_cash
settlepent _anmount is not a fixed amount. | SDA 2003 Term

Val uati on Date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="val uati onTi ne" type="Busi nessCenterTi ne" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ]
The tine of day in the specified business center when the
cal cul ati on agéent seeks quotations for an anpunt of the
ref erence obligation for purposes of cash settlenent.
| SDA 2003 Ternt Val uation Tinme
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="quot ati onMet hod" type="Quot ati onRat eTypeEnunt’ mni nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xm : |l ang="en">
The type of price quotations to be requested from deal ers
when determ ning the narket value of the reference
obligation for purposes of cash settlenent. For exanpl e,
Ehgh gffer or d-market. | SDA 2003 Term Quotation
0
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="quot ati onAmount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : |l ang="en">

In the determnation of a cash sett|enment amount, if

melghted average quotations are to be obtained, the

qguotati on anpbunt specifies an uPper limt to the . i

outstandlng princi pal balance of the reference obligatiaon

for which the quote should be obtained. If not specified,

the | SDA definitions provide for a fallback anpunt egggg
on a

to the floating rate Payer cal cul ation anmount. | SDA
Term Quotation Amoun
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > o . .
<xsd: el ement nanme="m ni munfuot ati onAmount" type="Money" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en"> )
In the determnation of a cash sett|lenment anmount, if
wei ghted average quotations are to be obtained, the

m ni"mum quot at i on anount specifies a m ninum i ntended
t hreshol d anpunt of outstandi ng principal balance of the
reference obligation for whichthe quote should be .
obtained. |f not specified, the | SDA definitions provide
for a fallback ampunt of the | ower of either USD .
1,000,000 (or its equivalent in the relevant obligation
currency) or the quotation anmount. |SDA 2003 Term
M ni num Quot at i on Anpunt

</ xsd: docunent at i on>

</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="deal er" type="xsd:string" mnCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en">

A deal er from whom quot ati ons are obtai ned by the
cal cul ati on agent on the reference obligation for
pur poses of cash settlenent. |SDA 2003 Term Deal er

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="cashSett| ement Busi nessDays" type="xsd: nonNegati vel nteger” m nQCccur s:
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) )
The nunber of business days used in the deternination of
t he cash settl enment paKnent date. |f a cash settlenent
anmount Is specified, the cash settlenent paynent date



wi |l be this nunmber of business days follomnng t he
calculation of the final price. |[f a cash setil enent
anpunt Is not specified he cash settlenent Paynent dat e
wi I be this nunber of business days after ondi ti ons
to settlenent are satlsfled I SDA 2003 Tern1 Cash

Settl| ement Date

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="cashSett| ement Amount" type="Money" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The armpunt paid by the séller to the buyer for cash
settlepent on the cash sett|lenent date.” If not otherw se
speci fied, would typically be. calcul ated as 100 (or the
Reference Price) n1nus the price of the Reference
ol i gation Egll ressed as a ercentage% times Floatlng
Rat e Payer Icula i on Anount. | SDA 200 erm Cash
Settl enent Anpunt
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent name="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at i on> .
<xsd: document ati on xm : | ang="en">

I'ndi cat es whether accrued jnterest is inc Iuded (true%

not (false). For cash settlenent this specifies er
guot at i ons should be obtained I nclusive or not of accrued
interest. For physical settlenent this specifies whether
t he buyer shoul d dellver t he ob |?at|on with an
outstandln? pr|nC|P bal ance that 1 ncludes or excludes
accrued 1 nferest SDA 2003 Term | ncl ude/ Excl ude Accrued

I nt er est
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="val uati onMet hod" type="Val uati onMet hodEnunt mi nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatlon xm IanP— en"

The I SDA defi ned net hodo ogy for determ ning the fina
price of the reference obligation for purpoSes of cash
settlenent. (1SDA 2003 Ternl Val uation Met hod). For

exanpl e, Mar ket, Hi ghest etc.
</ xsd: docunent at i on>
</ xsd; annot ati on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: compl exCont ent >

</ xsd: conpl exType>



1.7 CreditDefaultSwap

1.7.1 Description:

1.7.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Product)
*  The base type which all FpML products extend.

generalTerms (exactly one occurrence; of the type GeneralTerms) This element contains all the data that
appears in the section entitled "1. General Terms" in the 2003 ISDA Credit Derivatives Confirmation.

feeLeg (exactly one occurrence; of the type FeeLeg) This element contains all the terms relevant to defining
the fixed amounts/payments per the applicable ISDA definitions.

protectionTerms (one or more occurrences; of the type ProtectionTerms) This element contains all the terms
relevant to defining the applicable floatln%r_ate_payer calculation amount, credit events and associated
conditions to settlement, and reference obligations.

Either

cashSettlementTerms (exactlg one occurrence; of the tﬁpe CashSettlementTerms) This element contains all
the IISDA terms relevant to cash settlement for when cash settlement is applicable. ISDA 2003 Term: Cash
Settlement

Or

physicalSettlementTerms (exactly one occurrence; of the type PhysicalSettlementTerms) This element
contains all the ISDA terms relevant to physical settlement for when physical settlement is applicable. ISDA
2003 Term: Physical Settlement

1.7.3 Used by:

*  Element: creditDefaultSwap

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd:conp|exTyEg nane="Cr edi t Def aul t Swap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nane="general Terns" type="General Terns">
<xsd: annot ati on>
<xsd; docunentati on xnl: |l ang="en">
This elenent contains all the data that a
section entitled "1. General Terms" In th
Credit Derivatives Confirmation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="feelLeg" type="FeelLeg">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > o
This elenent contains all the ternms rel evant to defining
the fixed anmounts/paynents per the applicable | SDA
definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement name="protectionTerns" type="ProtectionTerns" maxCccurs="unbounded">
<xsd: annot ati on> |
<xsd; docunentati on xm :lang="en"> o
This elenment contains all’ the ternms rel evant to defining
the applicable floating rate payer cal culation anount,
credit events and assocCi ated conditions to settlenent,
and reference obligations.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
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<xsd: choi ce m nCccurs="0" maxQCccur s="unbounded" >
<xsd: el ement nane="cashSett!| enment Terns" type="CashSettl| enent Terns" >
<xsd: annot at i on>
<xsd; docunment ati on xm : | ang="en">
This el enent contains all the 1SDA terns relevant to
cash settlement for when cash settlenment is applicable.
| SDA 2003 Term Cash Sett!| enent
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="physi cal Settl enent Terns" type="Physical Settl enent Terns" >
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en"
Thi s el enent contains al the ISDA terns rel evant to
phyS|caI settl ement for R yS|ca settlenent is
appl icable. |1SDA 2003 Tern1 Physi cal Settl enent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.8 CreditEventNotice

1.8.1 Description:

1.8.2 Contents:

notifyingParty éexactly one occurrence; of the type NotifyingParty) Pointer style references to a party

identifier defined elsewhere in the document. The notifying party is the party that notifies the other party when

a credit event has occurred by means of a credit event notice. If more than one party is referenced as being

tFt;e notifying party then either party may notify the other of a credit event occurring. ISDA 2003 Term: Notifying
arty

businessCenter (zero or one occurrence; of the type BusinessCenter) Inclusion of this business center
element implies that Greenwich Mean Time in Section 3.3 of the 2003 ISDA Credit Derivatives Definitions is
replaced by the local time of the city indicated by the businessCenter element value.

publiclyAvailablelnformation (zero or one occurrence; of the type PubliclyAvailablelnformation) A specified
condition to settlement. Publicly available information means information that reasonably confirms any of the
facts relevant to determining that a credit event or potential repudiation/moratorium, as applicable, has
occurred. The ISDA defined list (2003) is the market standard and is considered comprehensive, and a
minimum of two differing public sources must have published the relevant information, to declare a Credit
Event. ISDA 2003 Term: Notice of Publicly Available Information Applicable

1.8.3 Used by:
«  Complex type: CreditEvents

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType nane="CreditEvent Notice">
<xsd: sequentce> o o
<xsd: el ement name="notifyingParty" type="NotifyingParty">
<xsd: annot ati on>
<xsd; docunent ati on xnl :lang="en">

Pointer style references to_a party identifier define

el sewhere in the docunment. The notifying party is the party
that notifies the other party when a credit event has
occurred by neans of a credit event notice. If nore than one
party is referenced as being the notjfying party then either
Barty may notify the other of a credit”evént occurring. |SDA
003" Term Notifying Party

</ xsd: docunent at i oh>

</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="busi nessCenter" type="Busi nessCenter" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunentation xpl:|ang="en">

Inclusion of this busineSs center elenent inplies that
Greenwich Mean Tine . in Section 3.3 of the 2003 | SDA Credit
Derivatives Definitions is replaced by the Iocal ime of the

i t
city indicated by the businessCenter el enment val ue.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . . . ) ) ) )
<xsd: el ement nane="publicl yAvail abl el nfornmati on" type="Publicl yAvail abl el nf ormati on" m nCc
<xsd: annot ati on> _
<xsd: docunent ation xnl :lang="en">

A specified condition to settlenment. Publicly avail able

|

i nformati on neans infornmation that reasonably confirns any of
the facts relevant to determning that a credit event or
potential repudiation/nmoratoriun as applicable, has
occurred. The |SDA defined |ist (2003) Is the narket standard
and i s _considered conprehensive, and a m ni num of two
differing public sources nust have published the rel evant
information, to declare a Credit Event. |SDA 2003 Term
Not i ce of Publgclg Avail abl e Information Applicable

</ xsd: docunent at i on

</ xsd: annot at i on>
</ xsd: el ement >
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</ xsd: sequence>
</ xsd: conpl exType>



1.9 CreditEvents

1.9.1 Description:

1.9.2 Contents:

bankruptcy (zero or one occurrence; of the type Empty) A credit event. The reference entity has been

dissolved or has become insolvent. It also covers events that may be a precursor to insolvency such as
instigation of bankruptcy or insolvency proceedings. Sovereign trades are not subject to Bankruptcy as
"technically" a Sovereign cannot become bankrupt. ISDA 2003 Term: Bankruptcy

failureToPay (zero or one occurrence; of the type FailureToPay) A credit event. This credit event triggers,
after the expiration of any applicable grace period, if the reference entity fails to make due payments in an
aggregrate amount of not less than the payment requirement on one or more obligations (e.g. a missed
coupon payment). ISDA 2003 Term: Fallure to Pay

failureToPayPrincipal (zero or one occurrence; of the type Empty) A credit event. Corresponds to the failure
by the Reference Entity to pay an expected principal amount or the payment of an actual principal amount that
is less than the expected principal amount. ISDA 2003 Term: Failure to Pay Principal.

failureToPaylInterest (zero or one occurrence; of the type Empty) A credit event. Corresponds to the failure
by the Reference Entity to pay an expected interest amount or the payment of an actual interest amount that is
less than the expected interest amount. ISDA 2003 Term: Failure to Pay Interest.

obligationDefault (zero or one occurrence; of the type Empty) A credit event. One or more of the obligations
have become capable of being declared due and payable before they would otherwise have been due and
payable as a result of, or on the basis of, the occurrence of a default, event of default or other similar condition
or event other than failure to pay. ISDA 2003 Term: Obligation Default

obligationAcceleration (zero or one occurrence; of the t%/pe Emp(?/) A credit event. One or more of the
obligations have been declared due and payable before they would otherwise have been due and payable as
a result of, or on the basis of, the occurrence of a default, event of default or other similar condition or event
other than failure to pay (preferred by the market over Obligation Default, because more definitive and
encompasses the definition of Obligation Default - this is more favorable to the Seller). Subject to the default
requirement amount. ISDA 2003 Term: Obligation Acceleration

repudiationMoratorium (zero or one occurrence; of the type Empty) A credit event. The reference entity, or a
governmental authority, either refuses to recognise or challenges the validity of one or more obligations of the
reference entity, or imposes a moratorium thereby postponing payments on one or more of the obligations of
the reference entity. Subject to the default requirement amount. ISDA 2003 Term: Repudiation/Moratorium

restructuring (zero or one occurrence; of the type Restructuring) A credit event. A restructuring is an event
that materially impacts the reference entity's obligations, such as an interest rate reduction, principal reduction,
deferral of interest or principal, change in priority ranking, or change in currency or composition of payment.
ISDA 2003 Term: Restructuring

distressedRatingsDowngrade (zero or one occurrence; of the t)ga_e Empty) A credit event. Results from the
fact that the rating of the reference obligation is downgraded to a distressed rating level. From a usage
standpoint, this credit event is typically not applicable in case of RMBS trades.

maturityExtension (zero or one occurrence; of the type Empty) A credit event. Results from the fact that the
underlier fails to make principal payments as expected.

writedown (zero or one occurrence; of the type Empty) A credit event. Results from the fact that the underlier
writes down its outstanding principal amount.

defaultRequirement (zero or one occurrence; of the type Money) In relation to certain credit events, serves
as a threshold for Obligation Acceleration, Obligation Default, Repudiation/Moratorium and Restructuring.
Market standard is USD 10,000,000 (JPY 1,000,000,000 for all Japanese Yen trades). This is applied on an
aggregate or total basis across all Obligations of the Reference Entity. Used to prevent technical/operational
errors from triggering credit events. ISDA 2003 Term: Default Requirement

creditEventNotice (zero or one occurrence; of the type CreditEventNotice) A specified condition to
settlement. An irrevocable written or verbal notice that describes a credit event that has occurred. The notice is
sent from the notifying party (either the buyer or the seller) to the counterparty. It provides information relevant
to determining that a credit event has occurred. This is typically accompanied by Publicly Available
Information. ISDA 2003 Term: Credit Event Notice

1.9.3 Used by:
*  Complex type: ProtectionTerms
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1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conpl exType nanme="CreditEvents">
<xsd: sequence> .
<xsd: el enrent nanme="bankruptcy" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation_xnl :lang="en"> )
A credit event. The reference entity has been dissol ved or
has beconme insolvent. It also covers events that nay be a
precursor to insolvency such as instigation of bankfruptcy or
I.nsol vency proceedi ngs. Sovereign trades are not subject’to
Bankruptcy as "technical ly" a Sovereign cannot becone
bankrupt. | SDA 2003 Term ~ Bankr upt cy
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="fail ureToPay" type="Fail ureToPay" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang;"en"> )
A credit event. This credit event triggers, .
engratlon of any applicable grace period, i
entity falls to make due paynents ih an aggr
not |éss than the paynment réequirenment on oOne r
obligations (e.g. a mssed coupon paynent). |SDA 2003 Term
Failire to Pay.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el enent name="fail ureToPayPrinci pal" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > i

A credit event. Corresponds to the failure by the Reference

Entity to pay an expected principal anount of the paynent of

an_actual principal anmount that Is |ess than the expected

princi pal anount. |SDA 2003 Term Failure to Pay Principal
</ xsd: docunent at 1 on>
</ xsd: annot at | on>
</ xsd: el enent > . )
<xsd: el ement nanme="fail ureToPayl nterest" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )

A credit event. Corresponds to the failure by the Reference

Entity to paY an expected interest anount or’the paynent of

an actual 1 nterest anpunt that is _|ess than the expected

interest anpbunt. | SDA 2003 Term Failure to Pay Interest.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="obligati onDefault" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )

A credit event. One or nbre of the obligations have becone
aRabIe of belng decl ared due and payable before they would
therwi se have been due and payable as a result of, or on the
asis of, the occurrence of a default, event of default or
other simlar condition or event other than failure to pay.

| SDA 2003 Term Obligation Default

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el enent nanme="obl i gati onAccel eration" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" > i

A credit event. One or nbre of the obligat

decl ared due and Bayable before they wotld

been due and payable as a result of] or on e basis of, the

occurrence of a default, event of default or other simlar

condition or event other than failure to pay (preferred by
the mar ket over Obligation Default, because nbre definitive
and enconpasses the definition of Cbligation Default - this

is nore favorable to the Seller). Subjéct to the default,

requi renent anpunt. | SDA 2003 Term ligation Accel eration

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="repudi ati onMorat ori un' type="Enpty" m nCccurs="0">
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<xsd: annot ati on>
<xsd: document ati on_xm : | ang="en" >
A credit event. The refefence entity, or %overnnental
authority, either refuses to recognise or c I enges the
val idity” of one or npre obl |gat|ons of the reference entity,
or i nposes a noratoriumtheréby postponlng Paynents on one’” or
nore of the obligations of the reference én y. Subject to
the default requirepent amount. | SDA 2003 Ter ni
Repudi ati on/ Morat ori um
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="restructuring" type="Restructuring" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> )
A credit event A restructurlng is an event that materially
nPacts the reference entity' s obligations, such as an
interest rate reduction, principal reduction, deferral of
interest or principal, change in prlorlt ranki ng
in currency or conposition of payment. DA 2003 Term
Restructuring
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent > . . .
<xsd: el emrent nane= dlstressedRatlngsEbmngrade" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_xm : IanP
A credit event Resul t s rontth

or change

e fact that the rating of the
reference obligation is downgraded to a di stressed. rating
| evel . From a Usage standpoint, this credit event is
typlcally not applicable in case of RVBS trades

</ x5d: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane= naturltyExtenS|on type="Enpty" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment ati on_xni : Ian?
A credit event. Results rontthe fact that the underlier
fails to nake principal paynents as expected.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent name="witedown" type:"Enpty" m nQccur s="0">
<xsd: annot at i on>
<xsd: docunent ati on xn1'lan?
A credit event. Resuits rontthe fact that the underlier
wites down its outstanding principal anount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="def aul t Requi renent" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm :lang="en">

[n‘relation to certain credit events, serves as a threshold
for oligation Acceleration, Obligation Default
Repudi at i on/ Morat or i um and RestrucCturi ng, Nhrket standard is
USD 10, 000, 000, (JPY 1 000,000 000 for all Japanese Yen
trades). This is applied on an anregate or total basis
across all (Obligations of the Reféerence Entity. Used to
prevent technical /operational errors fromtriggering credit
events. | SDA 2003 Term Default Requirenent

</ xsd: docunent at i on>

</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="creditEvent Notice" type="CreditEventNotice" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupent ati on. xm : | ang="en" >
A specified condition to settlement. An irrevocable witten
or verbal notice that describes a credit event that has
occurred. The notice is sent fromthe notlfylnP party. (elther
the buyer or the seller) to the counterparty t provides
|nfornat|on relevant to determining that a credit event has
occurred, This is txglcall y acconpanied by Publicly Avail able
I'nformation, | SDA 3 Term Credit Event” Notice
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.10 DeliverableObligations

1.10.1 Description:

1.10.2 Contents:

accruedInterest (zero or one occurrence; of the type xsd:boolean) Indicates whether accrued interest is
included (true) or not (false). For cash settlement this specifies whether quotations should be obtained
inclusive or not of accrued interest. For gh sical settlement this specifies whether the buyer should deliver the
obligation with an outstanding principal balance that includes or excludes accrued interest. ISDA 2003 Term:
Include/Exclude Accrued Interest

cat_egor%/ (zero or one occurrence; of the type ObligationCategoryEnum) Used in both obligations and
deliverable obligations to represent a class or type of securities which apply. ISDA 2003 Term: Obligation
Category/Deliverable Obligation Category

notSubordinated (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. An obligation that ranks at least equal with the most senior Reference Obligation in priority of
payment or, if no Reference Obligation is specified in the related Confirmation, the obligations of the
Reference Entity that are senior. ISDA 2003 Term: Not Subordinated

sBecifi_edCurrency_(z_ero or one occurrence; of the type SpecifiedCurrency) An obligation and deliverable
obligation characteristic. The currency or currencies in which an obligation or deliverable obligation must be
payable. ISDA 2003 Term: Specified Currency

notSovereignLender (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. Any obligation that is not primarily (majority) owed to a Sovereign or Supranational
Organization. ISDA 2003 Term: Not Sovereign Lender

notDomesticCurrency (zero or one occurrence; of the type NotDomesticCurrency) An obligation and

deliverable obligation characteristic. Any obligation that is payable in any currency other than the domestic

currency. Domestic currency is either the currency so specified or, if no currency is specified, the currency of

(a) the reference entity, if the reference entity is a sovereign, or (b) the jurisdiction in which the relevant

E(;:‘ference entity is organised, if the reference entity is not a sovereign. ISDA 2003 Term: Not Domestic
urrency

notDomesticLaw (zero or one occurrence; of the type Empty) An oin?ation and deliverable obligation
characteristic. If the reference entity is a Sovereign, this means any obligation that is not subject to the laws of
the reference entity. If the reference entity is not a sovereign, this means any obligation that is not subject to
the laws of the jurisdiction of the reference entity. ISDA 2003 Term: Not Domestic Law

listed (zero or one occurrence; of the type Empty?_ An obligation and deliverable obligation characteristic.
I2n0d0|<::3a_'|[_es whlfz_theaor not the obligation is quoted, listed or ordinarily purchased and sold on an exchange. ISDA
erm: Liste

notContingent (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. In essence
Not Contingent means the repayment of principal cannot be dependant on a formula/index, i.e. to prevent the
risk of being delivered an instrument that may never pay any element of principal, and to ensure that the
obligation is interest bearing (on a regular schedule). ISDA 2003 Term: Not Contingent

notDomesticlssuance (zero or one occurrence; of the type Empty) An obligation and deliverable obligation

characteristic. Any obligation other than an obligation that was intended to be offered for sale primarily in the
domestic market of the relevant Reference Entity. This specifies that the obligation must be an internationally
recognized bond. ISDA 2003 Term: Not Domestic Issuance

assignableLoan (zero or one occurrence; of the type PCDeliverableObligationCharac) A deliverable
obligation characteristic. A loan that is freely assignable to a bank or financial institution without the consent of
the Reference Entity or the guarantor, if any, of the loan (or the consent of the applicable borrower if a
Reference Entity is guaranteeing the loan) or any agent. ISDA 2003 Term: Assignable Loan

consentRequiredLoan (zero or one occurrence; of the type PCDeliverableObligationCharac) A deliverable
obligation characteristic. A loan that is capable of being assigned with the consent of the Reference Entity or
the guarantor, if any, of the loan or any agent. ISDA 2003 Term: Consent Required Loan

directLoanParticipation (zero or one occurrence; of the type LoanParticipation) A deliverable obligation
characteristic. A loan with a participation agreement whereby the buyer is capable of creating, or procuring the
creation of, a contractual right in favour of the seller that provides the seller with recourse to the participation
seller for a specified share in any payments due under the relevant loan which are received by the
participation seller. ISDA 2003 Term: Direct Loan Participation

transferable (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. An obligation



that is transferable to institutional investors without any contractual, statutory or regulatory restrictions. ISDA
2003 Term: Transferable

maximumMaturity (zero or one occurrence; of the type Interval) A deliverable obligation characteristic. An
obligation that has a remaining maturity from the Physical Settlement Date of not greater than the period
specified. ISDA 2003 Term: Maximum Maturity

acceleratedOrMatured (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. An
obligation at time of default is due to mature and due to be repaid, or as a result of downgrade/bankruptcy is
due to be repaid as a result of an acceleration clause. ISDA 2003 Term: Accelerated or Matured

notBearer (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. Any obligation
that is not a bearer instrument. This applies to Bonds only and is meant to avoid tax, fraud and
security/delivery provisions that can potentially be associated with Bearer Bonds. ISDA 2003 Term: Not Bearer

Either

fullFaithAndCreditObLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Full Faith and Credit Obligation Liability

Or

generalFundObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: General Fund Obligation Liability

Or

revenueObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Revenue Obligation Liability

indirectLoanParticipation (zero or one occurrence; of the type LoanParticipation) ISDA 1999 Term: Indirect
Loan Participation. NOTE: Only applicable as a deliverable obligation under ISDA Credit 1999.

excluded (zero or one occurrence; of the type xsd:string) A free format string to specify any excluded

obligations or deliverable obligations, as the case may be, of the reference entity or excluded types of

ootgigatlpns or deliverable obligations. ISDA 2003 Term: Excluded Obligations/Excluded Deliverable
Igations

othReferenceEntityObligations (zero or one occurrence; of the type xsd:string) This element is used to
sge_\mfy_ any other obligations of a reference entity in both obligations and deliverable obligations. The
obligations can be specified free-form. ISDA 2003 Term: Other Obligations of a Reference Entity

1.10.3 Used by:

Complex type: PhysicalSettlementTerms

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conpl exType name="Del i ver abl eol i gati ons">
<xsd: sequence> .
<xsd: el enent name="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docurment ati on xm : | ang="en"> o
I ndi cat es_whet her accrued interest is included (true) or not
(fal se). For cash settlenent this specifies whether
guot ati ons _shoul d be obtained inclusive or not of accrued
interest. For physical sett|lenment this specifies whether the
buyer shoul d deliver the obligation with an outstand!n?
PrInCI al bal ance that includés or excludes accrued | nferest.
SDA 2003 Term I ncl ude/ Excl ude Accrued |nterest
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) .
<xsd: el ement nane="cat egory" type="CbligationCategoryEnum' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;lang="en"> . .
Used in both obligations and deliverable obligations to


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.PhysicalSettlementTerms

reBresent a class or t¥ge of securiti
2003 Term Cbligation tegory/ Delive
Category .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal wth the nbst senior
Reference Qoligation in priority of payment or, if no
Reference (bligation is s ate .
Confirmati on he ob %atlons of the Reference Entity that
are senior. |SDA 200 er Not Subor di nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fiedCurrency" type="SpecifiedCurrency”" m nCccurs="0">
<xsd: annotation> . .
<xsd: documentation xnml :|ang="en"> ) o
An obligation and deliverable obligation characteri st
currency or currencies in which an obligation or del
gﬁllgatlon nmust be payable. | SDA 2003 Term Specified
</xsd:doc¥npntat|on>

rreénc
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="not Sover ei gnLender" type="Enpty" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> o
An obligation and deliverabl e obli gat characteristic. Any
obligation that is not primarily, (fajor tY owed to_a
Soverej gn or Supranational Organization. DA 2003 Term Not
Sover el gn Lender
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enment nane="not Donmesti cCurrency" type="NotDonesticCurrency” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and delivefable obligation characterjstic., Any
obligation that 1's payable In any Currency other than the
doneStic_currency, hestic currency is either the currency
SO sPeC|f|ed or, if no currencK is specified, the currency” of
a he reference entity, if the reference entity is a
sovereign, or (b) the jurisdiction in which the rel evant
reference enti is organised, If the reference entity is not
a sovereign. | SDA 2003 Term Not Domestic Currency
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="not Dormesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

I
|
L i
3

3~0O

ic. The
ver abl e

An obligation and del|verable obligation characteristic. If
the reference entity is a Sovereignh, this neans any
obligation that is not subject to the laws of the reference
entify. If the reference entity is not a soverelpn, this
nmeans any_obll ation that 1s not subject to the 'aws of the
urisdiction of the reference entity. |SDA 2003 Term Not
mestic Law
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="listed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
I ndi cat s whether or not the obligation is quoted, listed or
ordinarily purchased and sold on an exchange. | SDA 2003 Term

Listed i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xm :|ang="en"> o
A deliverable obligation characteristi
Cont 1 ngent neans the repaynent of prin
dependant on a formula/index, i.e. to
bei ng delivered an instrument that may
of principal, and to ensure that the ©

. I n essence Not

i pal cannot be

revent the risk of
never pay. any el ement
bligation’is interest

—

c
C
p



bearing (on a regular schedule). |SDA 2003 Term Not
Cont i ngent .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . )
<xsd: el ement nanme="not Donesti cl ssuance" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

An obligation and deliverable obligation characteristic. Any
obligation other than an obligation that was intended to be
offered for sale primarily in the donmestic narket of the .
rel evant Reference EntltY- This specifies that the obligation
nust _be an_ internationally recogni zed bond. |SDA 2003 Térm
Not Donestic | ssuance

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nanme="assi gnabl eLoan" type="PCDel i ver abl eQbl i gati onCharac" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en"> o )
A deliverable obligation characteristic. Aloan that is
freely assignable to a bank or financial institution w thout
t he consent "of the Reference Entity or the guarantor, if any,
of the | oan gp the consent of the apPllcab e borrower if a
Ref erence Entity Is guaranteeing the |oan) or any agent. |SDA
2003 Term Assignabl & Loan
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nanme="consent Requi r edLoan" type="PCDel i verabl eObl i gationCharac" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en"> o )
A de| jverable obligation characteristic. Aloan that is
capabl e of being aSsigned wth the consent of the Reference
En |t¥ or the guarantor, if any, of the |oan or any agent.
| SDA 2003 TernT Consent Required Loan
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) o ) o ) )
<xsd: el ement nanme="di rectLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnm :|ang="en"> o )
A deliverable obligation characteristic. Aloan with a
articipation agreenent whereby the buyer is capable of
reating, or procuring the creation of; a contractual right
n favour of the sellér that provides the seller with
e
n

course to the participation seller for a specified share in
aynents due under the relevant | oan which are received
y the participation seller. |SDA 2003 Term Direct Loan
Parti ci pation .
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i
<xsd: el ement name="transferable" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o ) )
A deliverable obligation characteristic. An obligation that
is transferable to institutional investors w tholt an
contractual, statutory or regulatory restrictions. |SDA 2003
Term Transferable
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement name="maxi nunvaturity" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xm :|ang="en">

p
c
|

r
a
b

A deliverable obligation characteristic. An _obligation that
has a remaining matfurity fromthe Physical Settlenent Date of
not greater than the period specified. |SDA 2003 Term

Maxi mum Maturity
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i
<xsd: el ement nanme="accel erat edOr Mat ured" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o ) )

A deliverable obligation characteristic. An obligation at
time of default is due to mature and due to be repaid, or as
a result of downgrade/ bankruptcy is due to be repaid as a

result of an acceleration clause. | SDA 2003 Term Accel erated
or Matured .
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent > i
<xsd: el ement nanme="not Bearer" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> )
A deliverable obligation characteri st
is not a bearer inStrument. This appl
meant to avoid tax, fraud and securit
that can potentially be associ ated w
2003 Term Not  Beareéer
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: choice m nQccurs="0"> . . o
<xsd: el ement name="full Fai t hAndCredit CoLi ability" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An_obligation and delivefable obljgation characteristic.
Defined”in the | SDA published addi tfi onal provisions for
U S. Minicipal as Reference Entlty, | SDA 2003 Term Ful
Faith and Credit Cbligation LiabifTity
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) o
<xsd: el emrent nane="general FundQObl i gationLiability" type="Enmpty">
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
Defined i n the | SDA Publlshed addi tional provisions for
U S. Minicipal as Reference Entity. |SDA 2003 Term Genera
Fund Obligation Liability
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . L
<xsd: el ement name="revenuebligationLiability" type="Enpty">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
obligation and deliverable obligation characteristic.
fined i n the | SDA Publlshed addi t1onal provisions for
.S, Munici pal as Reference Entity. |SDA 2003 Term Revenue
Ooligation Liability
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: choi ce>

ic. Any obligation that
ies to Bonds only and is
yldellvery provi Si ons

h Bearer” Bonds. | SDA

el

<xsd: el ement nanme="indirectLoanParticipation" type="LoanParticipation" m nCccurs="0">

<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> o )
I SDA 1999 Term Indirect Loan Participation. NOTE: Only
a 5b|cable as a deliverable obligation under |SDA Credit

</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > . i
<xsd: el ement nanme="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd; docupentation xnl:|lang="en"> . .
free format string to Specify any excluded obligations or
del i verabl e obligations, as the case may be, of the reference
entity or excluded types of obligations or deliverable
obl 1 gations. | SDA 20 Term Excluded Obligations/Excl uded
Del i verabl e Obligations
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > . . . . .
<xsd: el ement nanme="ot hRef erenceEntityCbligations" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd; docunentatijon xnl:|lang="en">

This elenment 1s used to Specify any other obligatijions of a
reference entity in both obligations and deliveérable
obligations. The obligations Can be specified free-form | SDA
2003 Term O her Obligations of a Reference Entity

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.11 DeprecatedScheduledTerminationDate

1.11.1 Description:

DEPRECATED

1.11.2 Contents:

adjustableDate (exactly one occurrence; of the type AdjustableDate?2)
1.11.3 Used by:

*  Complex type: GeneralTerms

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Depr ecat edSchedul edTer mi nati onDat e" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
DEPRECATED

</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
</ xsd: sequence>
</ xsd: conpl exType>
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1.12 EntityType

1.12.1 Description:

Defines a coding scheme of the entity types defined in the ISDA First to Default documentation.
1.12.2 Contents:

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

1.12.3 Used by:
Complex type: ReferencePair

1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="EntityType">
<xsd: annot ati on>
<xsd; docunent atjon xnl :lang="en"> ) ) )
Defines a coding scheme of the entity types defined in the | SDA
First to Default docunentation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornalizedString">
<xsd:attri bute nane="entityTypeSchene" “type="xsd: anyURl " default="http://ww. fpm . org/ coc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.13 FailureToPay

1.13.1 Description:

1.13.2 Contents:

gracePeriodExtension (zero or one occurrence; of the type GracePeriodExtension) If this element is
specified, indicates whether or not a grace period extension is applicable. ISDA 2003 Term: Grace Period
Extension Applicable

paymentRequirement (zero or one occurrence; of the type Money) Specifies a threshold for the failure to pay
credit event. Market standard is USD 1,000,000 (JPY 100,000,000 for Japanese Yen trades) or its equivalent
in the relevant obligation currency. This is applied on an aggregate basis across all Obligations of the
Reference Entity. Intended to prevent technical/operational errors from triggering credit events. ISDA 2003
Term: Payment Requirement

1.13.3 Used by:
Complex type: CreditEvents

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd: conpl exType nanme="Fai |l ureToPay" >
<xsd: sequentce> ) ) ) ) )
<xsd: el enent nanme="gracePeri odExt ensi on" type="G acePeri odExt ensi on" m nCccurs="0">
<xsd: annot ation> .
<xsd:docunEntat|on_xn1:Ian?; en">
If this elenent is specified, ind
grape period extension Is applicab
er i od Ext ensi on Applicable
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enent nanme="paynent Requi renent" type="Money" m nCccurs="0">
<xsd:annot ation> | Y
<xsd: docunentatjon xn:Ilang="en">

cates whether or not a
le. ISDA 2003 Term G ace

Specifies a threshold for the failure to pa% credit event

rket standard is USD 1, 000,000 (JPY 100, 000, 000 for
Japanese Yen trades) or its equivalent in the relevant
obligation currency. This is aBplled on an a?gre ate basis
acroSs all Obligations of the Reference Entify. I'ntended to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Paynment Requirenment

</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.14 FeelLeg

1.14.1 Description:

1.14.2 Contents:

initial Pagment (zero or one occurrence; of the type InitialPayment) Specifies a single fixed payment that is
payable by the payer to the receiver on the initial payment date. The fixed peg/ment to be paid is specified in
terms of a known currency amount. This element should be used for CDS Index trades and can be used for
CDS trades where it is necessary to represent a payment from Seller to Buyer. For CDS trades where a
payment is to be made from Buyer to Seller the feeLeg/singlePayment structure must be used.

singlePayment (zero or more occurrences; of the type SinglePayment) Specifies a single fixed amount that is
payable by the buyer to the seller on the fixed rate payer payment date. The fixed amount to be paid is
specified in terms of a known currency amount.

PeriodicPayment (zero or one occurrence; of the type PeriodicPayment) Specifies a periodic schedule of
ixed amounts that are payable by the buyer to the seller on the fixed rate payer payment dates. The fixed
amount to be paid on each payment date can be specified in terms of a known currency amount or as an
amount calculated on a formula basis by reference to a per annum fixed rate. The applicable business day
convention and business day for adjusting any fixed rate payer payment date if it would otherwise fall on a day
that is not a business day are those specitied in the dateAdjustments element within the generalTerms
component. ISDA 2003 Term:

marketFixedRate (zero or one occurrence; of the type xsd:decimal) An optional element that only has
meaning in a credit index trade. This element contains the credit spread ("fair value™) at which the trade was
executed. Unlike the fixedRate of an index, the marketFixedRate varies over the life of the index depending on
market conditions. The marketFixedRate is the price of the index as quoted by trading desks.

paymentDelay (zero or one occurrence; of the type xsd:boolean) Applicable to CDS on MBS to specify
whether payment delays are applicable to the fixed Amount. RMBS typically have a payment delay of 5 days
between the coupon date of the reference obligation and the payment date of the synthetic swap. CMBS do
not, on the other hand, with both payment dates being on the 25th of each month.

1.14.3 Used by:
*  Complex type: CreditDefaultSwap

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conpl exType nane="FeelLeg">
<xsd: sequence> o o .
<xsd: el ement nanme="initial Payment" type="Initial Paynent" mi nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl;Ilang="en"> )
Specifies a single fixed paynment that is Payable by the payer
to the recejver on the initial paynent date. The fixed
paynment to be paid is specified in terns of a known currency
anobunt. This el enent should be used for CDS I ndex trades and
can be used for CDS trades where it IS necessary to represent
a paynment from Seller to Buyer. For CDS trades where a
aynent is to be made from Buyer to Seller the
eelLeg/ si ngl ePaynent structure nust be used.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="si ngl ePaynent" type="Si ngl ePaynent” mni nCccurs="0" maxCccur s="unbounded":

<xsd: annot ati on>
<xsd: docunentatjon xnl ;lang="en"> )
Specifies a single fixed amount that is payable by the buyer
to the seller on the fixed rate payer paynent date. The fixed
annun% to be paid is specified in terns of a known currency
amount .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o o .
<xsd: el ement nane="peri odi cPaynent" type="Periodi cPayment" m nCccurs="0">
<xsd: annot at i on>
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<xsd: docunentation xpl: Il ang="en"> )
Specifies a perjodic schedule of fixed anbunts that are
payabl e by the buyer to the seller on the fixed rate payer
paynent dates. The fixed anount to be paid on each paynent
date can be specified in ternms of a kpown currency anbunt or
as an anount calcul ated on a formula basis by reference to a
per annum fi xed rate. The applicabl e  busi ness day convention
and busi ness day for adJUStInP any fixed rate payer paynment
date if it would otherwse fall oh a day that is not a
busi ness daK_are those specified in the” dat eAdj ust nents
el ement wthin the general Terns conponent. | SDA 2003 Term

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="nmar ket Fi xedRat e" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm :|ang="en">

An optional element that "only has neaning in a credit index
trade, This elenment contains the credit eread ("falrr value")
at which the trade was executed. Unlike the fixedRate of an

i ndex, . the mar ket Fi xedRate varies over the |ife of the index
dependi ng on market conditions. The market Fi xedRate is the
price of "'the index as quoted by tradi ng desks.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="paynent Del ay" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnm :lang="en">
Applicable to CDS on MBS to specify whet her paynent del ays

are applicable to the fixed Amount. RMBS typically have a

paynment del ay of 5 days between the coupon date of the

reference obligation and the paynment date of the synthetic

swap. CMBS do_hot, on thﬁ Oth?% hand, wth both paynent dates
ach nont h.

belng on the 25th of e
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.15 FixedAmountCalculation

1.15.1 Description:

1.15.2 Contents:

calculationAmount (zero or one occurrence; of the type CalculationAmount) The notional amount used in the
calculation of fixed amounts where an amount is calculated on a formula basis, i.e. fixed amount = fixed rate
payer calculation amount x fixed rate x fixed rate day count fraction. ISDA 2003 Term: Fixed Rate Payer
Calculation Amount.

fixedRate (exactly one occurrence; of the type xsd:decimal) The calculation period fixed rate. A per annum
rate, expressed as a decimal. A fixed rate of 5% would be represented as 0.05.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count fraction. ISDA 2003
Term: Fixed Rate Day Count Fraction.

1.15.3 Used by:
Complex type: PeriodicPayment

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd: conpl exType name="Fi xedAnount Cal cul ati on">
<xsd: sequente> . . .
<xsd: el ement nanme="cal cul ati onAnount" type="Cal cul ati onAnpbunt" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> ) )
The notional amount used’in the cal culation of fixed anpunts
where an anmount 1s calculated on a fornula basis, i.e. fixed
amount = fixed rate payer calculation anmount x fixed rate x
fixed rate day. count fraction. |SDA 2003 Term Fixed Rate
Payer Cal cul ati on Ampunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="fi xedRat e" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xm : I ang="en">
The cal culation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% woul d be
represented as 0. 05.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . . .
<xsd: el ement nane="dayCount Fraction" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xni:lanP:"en"> )
Ehe 9ay count fraction. T'SDA 2003 Term Fixed Rate Day Count
raction.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.16 FloatingAmountEvents

1.16.1 Description:

1.16.2 Contents:

failureToPayPrincipal (zero or one occurrence, of the type Empty) A floating rate payment event.
Corresponds to the failure by the Reference Entity to pay an expected principal amount or the payment of an
actual prllnC|paI amount that is less than the expected principal amount. ISDA 2003 Term: Failure to Pay
Principal.

interestShortfall (zero or one occurrence; of the type InterestShortFall) A floating rate payment event. With
respect to any Reference Obligation Payment Date, either (a) the non-payment of an Expected Interest
Amount or (b) the payment of an Actual Interest Amount that is less than the Expected Interest Amount. ISDA
2003 Term: Interest Shortfall.

writedown (zero or one occurrence; of the type Empty) A floating rate payment event. Results from the fact
that the underlyer writes down its outstanding principal amount. ISDA 2003 Term: Writedown.

floatingAmountProvisions (zero or one occurrence; of the type FloatingAmountProvisions) Specifies the
floating amount provisions associated with the floatingAmountEvents.

additionalFixedPayments (zero or one occurrence; of the type AdditionalFixedPayments) Specifies the
events that will give rise to the payment a additional fixed payments.

1.16.3 Used by:

Complex type: ProtectionTerms

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd: conpl exType nane="Fl oati ngAnmount Event s" >
<xsd: sequence> . o .
<xsd: el enent name="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xm : | ang="en"> )
Afloating rate Paynent event. Corresponds to the failure by
the Referéence Entity to pay. an expected principal anmount or
t he paynent of an actual prlnC|Pa ampunt _that is |ess than
Ehe expeFted princi pal anount. |SDA 2003 Term Failure to Pay
rincipal .
</xsd:dogunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="interestShortfall" type="InterestShortFall" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docupentation xnl :lang="en">
A floating rate paynent event. W
ol 1 gation Paynent” Date, either
Expected | nterest Anount or (b%
Interest Ampunt that is less't
Amount . | SDA 2003 Term Interes
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ XSd' el erT'E‘nt > n H n n n 5 n n
<xsd: el ement name="witedown" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunpentation xnl :lang="en">
A floating rate paynment évent. Results fromt
underlyer wites down its outstanding princip
2003 Term Wit edown.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . o .
<xsd: el ement nanme="fl oat i ngAnount Provi si ons"” type="Fl oati ngAnmount Provi si ons" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> o ) )
Specifies the floating afount provisions associated with the
fl oat i ngAnount Event s.
</ xsd: docunent at | on>

th respect to any Reference
a) the non-paynent of an

he paynent of " an Actual

t he Pected I nt er est
Shortfall

he fact that the
al anpunt. DA
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</ xsd: annot at i on>
</ xsd: el enent > o ) o ) )
<xsd: el enent nanme="addi ti onal Fi xedPaynments" type="Additional Fi xedPaynments" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> . )
Specifies the events that will give rise to the paynent a
addi tional fixed gaymant S.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.17 FloatingAmountProvisions

1.17.1 Description:

1.17.2 Contents:

WACCaplInterestProvision (zero or one occurrence; of the type Empty) As specified by the ISDA Supplement
for use with trades on mortgage-backed securities, "WAC Cap" means a weighted average coupon or
weighted average rate cap provision (however defined in the Underlying Instruments) of the Underlying
Instruments that limits, increases or decreases the interest rate or interest entitlement, as set out in the
Underlying Instruments on the Effective Date without regard to any subsequent amendment The presence of
the element signifies that the provision is applicable. From a usage standpoint, this provision is typically
applicable in the case of CMBS and not applicable in case of RMBS trades.

stepUpProvision (zero or one occurrence; of the t)g)e Empty) As specified by the ISDA Standard Terms
Supplement for use with trades on mortgage-backed securities. The presence of the element signifies that the
provision is applicable. If applicable, the applicable step-up terms are specified as part of that ISDA Standard
Terms Supglement. From a usage standpoint, this provision is typically applicable in the case of RMBS and
not applicable in case of CMBS trades.

1.17.3 Used by:
*  Complex type: FloatingAmountEvents

1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

<xsd: conpl exType name="Fl| oat i ngAnount Pr ovi si ons" >
<xsd: sequence> o )
<xsd: el ement nanme="WACCapl nt er est Provi si on" type="Enpty" m nCccurs="0">
<xsd: annot at i on>

<xsd: docupentation xnml :l ang="en"> .

As specified by the | SDA"Suppl enent for use with trades on
nor t gage- backed securities, "WAC Cap" neans a wejghted

aver age coupon or wei ghted average rate cap provi Sion
however defined in the Underlying Instrunents) of the
nderlying Instrunments that limts, 1 ncreases or decreases
he interést rate or interest entitlement, as set out in the
Underlying Instruments on the Effective Date w thout regard

to any_su sequent anendnent The presence of the el enent
signifies that the provision is applicable. Froma usa?e
standpoint, this provision is typically aPpI|cabIe in the
case of S and not applicable’ i n case of RMVBS trades.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="st epUpProvi si on" type="Enpty" mnmi nQccurs="0">
<xsd: annot ati on> _
<xsd: docupentatijon xnl:lang="en">
As specified by the | SDA Standard Terns Sup@lenent for use
w th trades on” nortgage- backed securities. The presence of
the element signifies that the provision is applicable. If
appl icabl e, the applicable step—ug terns are specified as
part of that | SDA Standard Terms Supplenent. From a usage
standpoint, this provision is typically aPpllcabIe in the
case of RMBS and not applicable in casé of CMBS trades.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.18 GeneralTerms

1.18.1 Description:

1.18.2 Contents:

effectiveDate (zero or one occurrence; of the type AdjustableDate2) The first day of the term of the trade. This
%ay may be subject to adjustment in accordance with a business day convention. ISDA 2003 Term: Effective
ate.

scheduledTerminationDate (zero or one occurrence; of the type DeprecatedScheduledTerminationDate) The
scheduled date on which the credit protection will lapse. May be specified as an adjusting or non-adjusting
date or alternatively as a period offset from the effective date. ISDA 2003 Term: Scheduled Termination Date.
The construct has been adjusted as part of the 4.3 release to remove the choice with the relativeDate which
was of t%/r)e Interval. As part of the version5, the intent is to make the scheduleTerminationDate of type
AdjustableDate2 and remove the adjustableDate node.

sellerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) The seller of the
credit protection. ISDA 2003 Term: Floating Rate Payer.

buyerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) The buyer of the
credit protection. ISDA 2003 Term: Fixed Rate Payer.

dateAdjustments (zero or one occurrence; of the type BusinessDayAdjustments) ISDA 2003 Terms:
Business Day and Business Day Convention.

Either

referencelnformation (exactly one occurrence; of the type Referencelnformation) This element contains all
the terms relevant to defining the reference entity and reference obligation(s).

Or

indexReferencelnformation (exactly one occurrence; of the type IndexReferencelnformation) This element
contains all the terms relevant to defining the Credit DefaultSwap Index.

Or

basketReferencelnformation (exactly one occurrence, of the type BasketReferencelnformation) This element
contains all the terms relevant to defining the Credit Default Swap Basket.

additionalTerm (zero or more occurrences; of the type AdditionalTerm) This element is used for representing
information contained in the Additional Terms field of the 2003 Master Credit Derivatives confirm.

.substi_tutg?n (zero or one occurrence; of the type Empty) Presence of this element indicates that substitution
is applicable.

modifiedEquityDelivery (zero or one occurrence; of the type Empty) Presence of this element indicates that
modified equity delivery is applicable.

1.18.3 Used by:
*  Complex type: CreditDefaultSwap

1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd: conpl exType nanme="Gener al Ter ns" >
<xsd: sequence> ) ) )
<xsd: el ement nanme="effectiveDate" type="Adjustabl ebDate2" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> )
The first day of the termof the trade. This day may be
subj ect to adjustnent in accordance with a business” day
convention. |'SDA 2003 Term Effective Date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="schedul edTerm nati onDat e" type="DeprecatedSchedul edTer ni nati onDat e"
<xsd: annot ati on>

m n(


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.CreditDefaultSwap

<xsd: docunent ati on xm : [ ang="en" >

The scheduled date on mhl h the credlt protection wll |apse.
¥ be speC|f|ed as an a u t in non- adjustlng date or
ernatively as a perlo o fse ron1t e effective date,
ISDA 2003 Term Schedul ed Termi nation Date. The construct has
been adjusted as part of the 4.3 release to renpve the choice
h was of t e Interval. As part of
S

make

the version5, the intent to
type Adjustabletntez and renove

sche duIeTern1nat|onEnte o]
the adj ust abl eDat e node.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="sel | er Part yRef erence" type="PartyO TradeSi deRef er ence" >
<xsd: annot ati on>
<xsd: docupentation xn :lang="en"> ]
The seller of the credit protection. |SDA 2003 Term Floating
Rat e Payer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="buyer PartyRef erence" type="PartyO TradeSi deRef erence">
<xsd: annot at | on>
<xsd: docunment ation xnl:|ang="en"> ]
The buyer of the credit protection. |SDA 2003 Term Fixed
Rat e Payer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . . .
<xsd: el ement nanme="dat eAdj ust nent s" type="Busi nessDayAdj ust nents" m nCccurs="0">
<xsd annot at i on>
<xsd: docunentatlon xm ; | ang="en" >
I SDA 2003 Terns: BusinesS Day and Business Day Conventi on.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: chol ce> . .
<xsd: el ement name="ref erencel nformati on" type="Referencel nfornmation">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
This element contains al “the terns relevant to_defining
the reference entity and reference obligation(s).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nf or mati on" type="1ndexReferencel nformation">
<xsd: annot at | on>
<xsd: docurment ati on xml : | ang="en">
This el ement contains all the terms relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="basket Ref erencel nformati on" type="Basket Ref erencel nformati on">
<xsd: annot ati on> _
<xsd: docurment ati on xml : | ang="en">
Thi s el ement contains all the ternB rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> )
<xsd: el enent name="additi onal Tern type="Additional Term m nCccurs="0" maxQccur s="unboundec
<xsd: annot at | on>
<xsd; docunment ati on xni : Iang: en" > )
This element is used for re resenting_informtion contai ned
in the Additional Terns field of the 2003 Master Credit
Derivatives confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) ) )
Presence of this el enment indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent nane="nodi fi edEqui tyDel i very" type="Enpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunent at i on xm I ang="en" > o )
Presence of this elenent "indicates that nodified equity

t
wth the relativeDate whic
i
f



delivery is aPpllcabIe.
</ xsd: docunent at | on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.19 GracePeriodExtension

1.19.1 Description:

1.19.2 Contents:

gracePeriod (zero or one occurrence; of the type Offset) The number of calendar or business days after any
due date that the reference entity has to fulfil its obligations before a failure to pay credit event is deemed to
have occurred. ISDA 2003 Term: Grace Period

1.19.3 Used by:
Complex type: FailureToPay

1.19.4 Derived Types:

1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conpl exType nanme="G acePeri odExt ensi on" >
<xsd: sequence> . .
<xsd: el ement name="gracePeriod" type="Ofset" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xm : |l ang="en">

The nunpber of cal endar or business days after any due date
that the reference entity has to fulfil its obligations
before a failure to gay credit event i s deened to have
occurred. |SDA 2003 Term G ace Period

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.20 IndexAnnexSource

1.20.1 Description:

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

1.20.3 Used by:
Complex type: IndexReferencelnformation

1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd: conpl exType name="1ndexAnnexSource" >
<xsd: si npl eCont ent > ] )
<xsd: ext ensi on base="xsd: nornalizedString"> .
<xsd: attri bute nane="i ndexAnnexSour ceSchene" defaul t="http://ww. fpnl . org/ codi ng-schene/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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1.21 IndexId

1.21.1 Description:

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

1.21.3 Used by:
Complex type: IndexReferencelnformation

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd: conpl exType name="1ndexl d">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd: attri bute nane="i ndexl dSchene" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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1.22 IndexName

1.22.1 Description:

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

1.22.3 Used by:
Complex type: IndexReferencelnformation

1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd: conpl exType name="1ndexNane" >
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedStri n[g">
<xsd: attri bute nane="i ndexNaneSchene" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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1.23 IndexReferencelnformation

1.23.1 Description:
A type defining a Credit Default Swap Index.
1.23.2 Contents:

indexSeries (zero or one occurrence; of the type xsd:integer) A CDS index series identifier, e.g. 1, 2, 3 etc.

indexAnnexVersion (zero or one occurrence; of the type xsd:integer) A CDS index series version identifier,
e.g. 1, 2, 3etc.

indexAnnexDate (zero or one occurrence; of the type xsd:date) A CDS index series annex date.

indexAnnexSource (zero or one occurrence; of the type IndexAnnexSource) A CDS index series annex
source.

excludedReferenceEntity (zero or more occurrences; of the type LegalEntity) Excluded reference entity.
tranche (zero or one occurrence; of the type Tranche) This element contains CDS tranche terms.

settledEntityMatrix (zero or one occurrence; of the type SettledEntityMatrix) Used to specify the Relevant
Settled Entity Matrix when there are settled entities at the time of the trade.

1.23.3 Used by:

«  Complex type: GeneralTerms

1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1 ndexRef er encel nf or mati on" >
<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en">
A type defining a Credit Default Swap | ndex.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce>
<xsd: sequence> .
<xsd: el ement nane="i ndexNanme" type="IndexNane">
<xsd: annot ati on> _
<xsd: docunent atijon xnl:lang="en">
The nane of the index expressed as a f
FpM. does not define usage rules for t
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="i ndexl d" type="I|ndexld" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd; docunentation xm :Ilang="en"> )
A CDS index identifier (e.g. RED pair code).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> .
<xsd: el ement name="i ndexl d" type="I1ndexld" naxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
CDS index identifier (€.g. RED pair code).
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> ) ) ) )
<xsd: el enent nanme="i ndexSeri es" type="xsd:integer" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
i ndex series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>

ree format string.
his el enent.
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</ xsd: el emrent >

<xsd: el ement nanme="i ndexAnnexVer si on" type="xsd:integer" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
i ndex series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="i ndexAnnexDate" type="xsd: date" nmi nQccurs="0">
<xsd: annot at i on>
<xsd:docunmentati on xn:|ang="en">
A i ndex series annex date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nane="i ndexAnnexSource" type="1ndexAnnexSource" m nCccurs="0">

<xsd: annot ati on> _
<xsd: document ation xm : | ang="en">
A CDS i ndex series annex source.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nanme="excl udedRef erenceEntity" type="Legal Entity" m nCccurs="0"

<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
Excluded reference entity.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > .
<xsd: el ement nane="tranche" type="Tranche" m nQccur s="0">
<xsd annot ati on>
<xsd; docunment ati on xni : ="en">
Thi s el ement contalns tranche terns.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

maxCccur s="unt

<xsd: el enent nane="settl|edEntityMatrix" type="Settl|edEntityMatrix" m nQccurs="0">

<xsd: annot at | on>
<xsd: docunentatlon xn1 | ang="en" >
Used to speC| ¥ he Relevant Settled Entity Matrix when there
are settled ities at the tine of the trade.
</ xsd: docunentatlon>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



1.24 InitialPayment

1.24.1 Description:

1.24.2 Contents:

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.

adg)ustablePaymentD_ate (zero or one occurrence; of the type xsd:date) A fixed payment date that shall be
subject to adjustment in accordance with the aBpllcabIe business day convention if it would otherwise fall on a
day that is not a business day. The applicable business day convention and business day are those specified
in the dateAdjustments element within the generalTerms component.

adjustedPaymentDate (zero or one occurrence; of the type xsd:date) The adjusted payment date. This date
should already be adjusted for any applicable business day convention. This component is not intended for
use in trade confirmation but may be specified to allow the fee structure to also serve as a cashflow type
component.

paymentAmount (exactly one occurrence; of the type Money) A fixed payment amount.
1.24.3 Used by:

Complex type: FeelLeg
1.24.4 Derived Types:

1.24.5 Figure:
1.24.6 Schema Fragment:

<xsd: conpl exType nanme="lniti al Paynent">
<xsd: sequence> .
<xsd:. group ref="PayerRecei ver. nodel "/> i
<xsd: el ement nanme="adj ust abl ePaynment Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) ) )
A fixed paynent date thaf shall be subject to adjustnent in
accordance with the applicable business day convention if it
woul d otherw se fall on a day that 1s not a business day. The
appl i cabl e, busi ness day. convention and business day are’those
specified in the dateAdjustnents el ement within the
general Terns conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent date. This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not Intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve as
a tashflow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> _
<xsd; docunentation xnl : |l ang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.25 InterestShortFall

1.25.1 Description:

1.25.2 Contents:

interestShortfallCap (exactly one occurrence; of the type InterestShortfallCapEnum) Specifies the nature of
the interest Shortfall cap (i.e. Fixed Cap or Variable Cap) in the case where it is applicable. ISDA 2003 Term:
Interest Shortfall Cap.

compounding (exactly one occurrence; of the type xsd:boolean)

rateSource (zero or one occurrence; of the type FloatingRatelndex) The rate source in the case of a variable
cap.

1.25.3 Used by:

*  Complex type: FloatingAmountEvents

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

<xsd: conpl exType nane="Interest ShortFall">
<xsd: sequentce> )
<xsd: el enent nane="interestShortfall Cap" type="Interest Shortfall CapEnuni >
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en">

Specifies the nature of the interest Shortfall cap (i.e
Fi xed Cap or Variable Cap) in the case where It Is
applicable. 1SDA 2003 Term Interest Shortfall Cap

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: e| enent name="conpoundi ng" type="xsd; bool ean"/> :
<xsd: el ement nanme="rat eSour ce™ type="Fl oati ngRat el ndex" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> )
The rate source in the case of a variable cap
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.26 LoanParticipation

1.26.1 Description:

1.26.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type PCDeliverableObligationCharac)

auali_fyingParticipationSeIIe_r (zero or one occurrence; of the type xsd:string) If Direct Loan Participation is
specified as a deliverable obligation characteristic, this specifies any requirements for the Qualifying
Participation Seller. The requirements may be listed free-form. ISDA 2003 Term: Qualifying Participation Seller

1.26.3 Used by:
Complex type: DeliverableObligations

1.26.4 Derived Types:

1.26.5 Figure:
1.26.6 Schema Fragment:

<xsd:conp|exTyEg name="LoanPartici pati on">
<xsd: conpl exCont ent > ] ) )
<xsd: ext ensi on base="PCDel i ver abl eol i gati onCharac">
<xsd: sequence> o o ) ) )
<xsd: el ement nanme="qual i fyi ngParticipationSeller" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xni:|ang="en">

If Direct Loan Participafion is specified as a . |

del i verabl e obligation characteristic, this specifies any
requi renents for the Qualifying Participation Seller. The
requi repents nay be listed free-form |SDA 2003 Term
Qual i fying Participation Seller

</ 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>
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1.27 MatrixSource

1.27.1 Description:
1.27.2 Contents:

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

1.27.3 Used by:
Complex type: SettledEntityMatrix

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

<xsd: conpl exType nanme="Matri xSource">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd: normal i zed St
<xsd:attribute nanme="settl edEntityMa
</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

?xSourceSchene defaul t="http://ww. f pm . org/ codi n
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1.28 MultipleValuationDates

1.28.1 Description:
1.28.2 Contents:

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

businessDaysThereafter (zero or one occurrence; of the type xsd:positivelnteger) The number of business
days between successive valuation dates when multiple valuation dates are applicable for cash settlement.

ISDA 2003 Term: Business Days thereafter

numberValuationDates (zero or one occurrence; of the type xsd:positivelnteger) Where multiple valuation
dates are specified as being applicable for cash settlement, this element specifies (a) the number of applicable
valuation dates, and (b) the number of business days after satisfaction of all conditions to settlement when the
first such valuation date occurs, and (c) the number of business days thereafter of each successive valuation

date. ISDA 2003 Term: Multiple Valuation Dates
1.28.3 Used by:

Complex type: ValuationDate

1.28.4 Derived Types:

1.28.5 Figure:
1.28.6 Schema Fragment:

<xsd: conpl exType name="Mul ti pl eVal uati onDat es" >
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Si ngl eval uati onDat e" >
<xsd: sequence> . o
<xsd: el ement nanme="busi nessDaysThereafter" type="xsd: positivelnteger"
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) )
The nunber of business days between successjve val uation
dates when nultiple valuation dates are apEglcable for
cash settlenent. | SDA 2003 Term Busi ness ys thereafter
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

m nCccur s="0">

<xsd: el ement nanme="nunber Val uati onDat es"” type="xsd: positivelnteger” m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o )
Wiere nulthIe val uation dates are specified as being
applicable tor cash settlement, this elenment specifieés
(ay t he nunber of applicable valuation dates, and (b) the
nunber  of business days after satisfaction of all .
conditions to settlenent when the first such val uation
date occurs, and &c) t he nunber of busi ness daYS
t hereafter of each Ssuccessive valuation date. 1SDA 2003
Term Multiple Valuation Dates
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.29 NotDomesticCurrency

1.29.1 Description:

1.29.2 Contents:
currency (zero or one occurrence; of the type Currency) An explicit specification of the domestic currency.

1.29.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.29.4 Derived Types:

1.29.5 Figure:
1.29.6 Schema Fragment:

<xsd: conpl exType nanme="Not Donesti cCurrency">
<xsd: sequence> .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docupentation xm : |l ang="en"> .
An explicit sPeC|f|cat|on of the donestic currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.30 NotifyingParty

1.30.1 Description:

1.30.2 Contents:

buyerPartyReference (exactly one occurrence; of the type PartyReference)
sellerPartyReference (zero or one occurrence; of the type PartyReference)

1.30.3 Used by:
Complex type: CreditEventNotice

1.30.4 Derived Types:

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd: conpl exType name="Noti fyi ngParty">
<xsd: sequence>
<xsd: e| ement nane:"burerPart Ref erence" type:"Partyﬁeference"/>
<xsd: el ement nanme="sell er PartyRef erence" type="PartyReference"
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>
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1.31 Obligations

1.31.1 Description:

1.31.2 Contents:

cat_egore)/ (exactly one occurrence; of the type ObligationCategoryEnum) Used in both obligations and_
deliverable obligations to represent a class or type of securities which apply. ISDA 2003 Term: Obligation
Category/Deliverable Obligation Category

notSubordinated (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. An obligation that ranks at least equal with the most senior Reference Obligation in priority of
payment or, if no Reference Obligation is specified in the related Confirmation, the obligations of the
Reference Entity that are senior. ISDA 2003 Term: Not Subordinated

sBecifiedCurrency (zero or one occurrence; of the type SpecifiedCurrency) An obligation and deliverable
obligation characteristic. The currency or currencies in which an obligation or deliverable obligation must be
payable. ISDA 2003 Term: Specified Currency

notSovereignLender (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. Any obligation that is not primarily (majority) owed to a Sovereign or Supranational
Organization. ISDA 2003 Term: Not Sovereign Lender

notDomesticCurrency (zero or one occurrence; of the type NotDomesticCurrency) An obligation and

deliverable obligation characteristic. Any obligation that is payable in any currency other than the domestic

currency. Domestic currency is either the currency so specified or, if no currency is specified, the currency of

(a) the reference entity, if the reference entity is a sovereign, or (b) the jurisdiction in which the relevant

geference entity is organised, if the reference entity is not a sovereign. ISDA 2003 Term: Not Domestic
urrency

notDomesticLaw (zero or one occurrence; of the type Empty) An oblig?ation and deliverable obligation
characteristic. If the reference entity is a Sovereign, this means any obligation that is not subject to the laws of
the reference entity. If the reference entity is not a sovereign, this means any obligation that is not subject to
the laws of the jurisdiction of the reference entity. ISDA 2003 Term: Not Domestic Law

listed (zero or one occurrence; of the type Empty?_ An obligation and deliverable obligation characteristic.
Iznoddga_'lt_es WhEthe[jor not the obligation Is quoted, listed or ordinarily purchased and sold on an exchange. ISDA
erm: Liste

notDomesticlssuance (zero or one occurrence; of the type Empty) An obligation and deliverable obligation

characteristic. Any obligation other than an obligation that was intended to be offered for sale primarily in the
domestic market of the relevant Reference Entity. This specifies that the obligation must be an internationally
recognized bond. ISDA 2003 Term: Not Domestic Issuance

Either

fullFaithAndCreditObLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Full Faith and Credit Obligation Liability

Or

generalFundObligationLiabilit _(exactlg one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: General Fund Obligation Liability

Or

revenueObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Revenue Obligation Liability

notContingent (zero or one occurrence; of the type Empty) NOTE: Only allowed as an obligation charcteristic

under ISDA Credit 1999. In essence Not Contingent means the repayment of principal cannot be dependant

on a formula/index, i.e. to prevent the risk of being delivered an instrument that may never pay any element of

E):rinc_ipal, and to ensure that the obligation is interest bearing (on a regular schedule). ISDA 2003 Term: Not
ontingent

excluded (zero or one occurrence; of the type xsd:string) A free format string to specify any excluded

obligations or deliverable obligations, as the case may be, of the reference entity or excluded types of

ootijligatipns or deliverable obligations. ISDA 2003 Term: Excluded Obligations/Excluded Deliverable
igations



othReferenceEntityObligations (zero or one occurrence; of the type xsd:string) This element is used to
sge_mfy_ any other obligations of a reference entity in both obligations and deliverable obligations. The
obligations can be specified free-form. ISDA 2003 Term: Other Obligations of a Reference Entity

designatedPriority (zero or one occurrence; of the type Lien) Applies to Loan CDS, to indicate what lien level
is appropriate for a deliverable obligation. Example: a 2nd lien Loan CDS would imply that the deliverable
obligations are 1st or 2nd lien loans.

1.31.3 Used by:
*  Complex type: ProtectionTerms

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd: conpl exType name="Cbl i gati ons">
<xsd: sequence> ) )
<xsd: el ement nane="cat egory" type="Cbligati onCat egoryEnuni >
<xsd: annot ati on>
<xsd: docunent ati on_xnl ;| ang="en" >

Used in both obligations and deliverable obljgations to
represent a class or type of securities which apply. |SDA
2003 Term Obligation tegory/ Del i verabl e Ooligation

Cat egory .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="not Subor di nat ed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal with the nost senior
Ref erence Qbligation in priority of paynent or, if no
Ref erence Obligation is specified in the rel ated
Confirmati on he obllgatlons of the Reference Entity that
are senior. |ISDA 2003 Term Not Subordi nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > o o )
<xsd: el ement name="speci fi edCurrency” type="SpecifiedCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
An obligation and deliverabl e obligation characteri st
currency or currencies in which an obligation or del
obl 1 gation nmust be payable. |1SDA 2003 Term Specified
Curréency .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="not Sover ei gnLender" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en"> .
An obligation and deliverable obligation
obligation that is not prinarily (imjori
Soverei gn or Supranational Organization
Sover el gn Lender
</ xsd: docUnent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement name="not Donesti cCurrency” type="NotDonesti cCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">

ic. The
ver abl e

characteristic. Any
t}% owed to_a
DA 2003 Term Not

An obligation and deliverable obligation characterjstic. Any
obligation that is Egyable in any currency other than the
doneStic_ currency, hestic currency is_efther the currency
so_specified or, if no currencK is Specified, the currency’ of
(a) the reference entity, if the reference entity is a )

f
sovereign, or (b) the jurisdiction in which the rel evan
referenCe entity is organised, if the reference entity is not
a sovereign. | SDA 2003 Term Not Domestic Currency
</ xsd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="not Donmesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
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<xsd: docunent ation xnl:|ang="en"> ) o
An obligation and deiiverable obligation characteristic. |f
the reference entity Is a Sovereigh, this neans any
oblg?atlon hat is not subject to the |aws of the reference
entify. If the reference entity is not a soverei this
means” any obligation that is not subject to the ams of the
urisdiction of the reference entity. |SDA 2003 Term Not

nmestic Law
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="listed" type="Enmpty" ninQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni : | ang="en"

An obligation and deliverable obllg ion characteristic.
Indlcates whet her or not the obligation is quoted [isted or
ordinariTy purchased and sol'd on an exchange. |SDA 2003 Term

Li sted
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="not Donesti cl ssuance" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd docunent ati on xni ;| ang="en">

An obligation and deiiveFable obligation characteristic. Any
obligation other than an obligation that was intended to be
offered for sale primarily in the donmestic narket of the
rel evant Reference Entit This specifies that the obligation
must _be an_ internationally recogni zed bond. TSDA 2003 Term

Not Domestic | ssuance
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xnl :1ang="en">
An obligation and deiiverabl e obligation characterlstlc
Defined”in the | SDA publi shed add |onal rovisions fo
U S. Muinicipal as Reference Entit Y 003 Term Ful
Fai th and edit Cbligation Liabi |t
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . o
<xsd: el enent nane="general FundObl i gati onLi ability" type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An obligation and deiiverable obljgation characteristic.
Defined”in the | SDA Publlshed addi t'i onal provisions for
U S. Mini ci as Re erence Entity. |SDA 2003 Term GCenera
Fund bl i ga |on Liability
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) o
<xsd: el enent name="revenueCbligationLiability" type="Enpty">
<xsd: annot at | on>
<xsd: document ation xnl : 1 ang="en">
An obligation and deiiverabl e obligation characteristic.
Defined”in the | SDA published addi tional provisions for
U S, Muinicipal as Reference Entity. |ISDA 2003 Term Revenue
oligation Liability
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
4xuidemm
</ xsd: choi ce> )
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd annot ati on>
<xsd: docunentatlon xm : 1 ang="en" >
NOTE; g | owed as an obligation charcteristic under | SDA
Credit 19 9. In essence Not Contingent neans the repaynent of
princi pal cannot be dependant on a fornula/index, i.e. to
prevent the risk of being delivered an instrument that may
never pay any el ement of "principal, and to ensure that the
obligation is interest bearing (on a regular schedule). |SDA
2003 Term Not  Conti ngent
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enrent nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot at | on>
<xsd; document ation xm :1ang="en">
Afree format string to Specify any excluded obligations or
dellverable obli1gations, as the caSe nay be, of the reference



entity or excluded t& es of oinPatlons or deliverable
obligations. |SDA 20 Term Excluded Obligations/Excl uded
Del 1 verabl e Obligations
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el emrent > ) ) ) ) )
<xsd: el enent nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd; docunentatjon xnl :Ilang="en">

This element 1s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations Can be specified free-form |SDA
2003 Term O her Cbligations of a Reference Entity

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i . i ]
<xsd: el ement nane="desi gnatedPriority" type="Lien" nminCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
Applies to Loan CDS, to indicate what lien |evel is i
appropriate for a deliverable obligation. Exanple; a 2nd lien
Loan ~would imply that the deliverable obligations are 1st
or 2nd lien | oans.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.32 PCDeliverableObligationCharac

1.32.1 Description:

1.32.2 Contents:

partialCashSettlement (zero or one occurrence; of the type Empty) Specifies whether either 'Partial Cash
Settlement of Assignable Loans', 'Partial Cash Settlement of Consent Required Loans' or 'Partial Cash
Settlement of Participations' is applicable. If this element is specified and Assignable Loan is a Deliverable
Obligation Chracteristic, any Assignable Loan that is deliverable, but where a non-receipt of Consent by the
Physical Settlement Date has occurred, the Loan can be cash settled rather than physically delivered. If this
element is specified and Consent Required Loan is a Deliverable Obligation Characterisitc, any Consent
Required Loan that is deliverable, but where a non-receipt of Consent by the Physical Settlement Date has
occurred, the Loan can be cash settled rather than physically delivered. If this element is specified and Direct
Loan Participation is a Deliverable Obligation Characterisitic, any Participation that is deliverable, but where
this participation has not been effected (has not come into effect) by the Physical Settlement Date, the
participation can be cash settled rather than physically delivered.

1.32.3 Used by:

*  Complex type: LoanParticipation
*  Complex type: DeliverableObligations

1.32.4 Derived Types:
Complex type: LoanParticipation

1.32.5 Figure:
1.32.6 Schema Fragment:

<xsd: conpl exType name="PCDel i ver abl eObl i gati onChar ac" >
<xsd: sequence> . .
<xsd: el enrent name="partial CashSettl enment" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl:|ang="en">

Specifies whether either ' Partial Cash Settlement of
Assi gnabl e Loans', 'Partial Cash Settl|enment of Consent
Required Loans' or 'Partial Cash Settlenment of o
Participations' is applicable. If this elenment is specified
and Assignable Loan is a Deliverable Cbligation
Chracteristic, any Assignable Loan that 1S deliverable, but
where a non-receipt of nsent bz t he Physical Settl|ement
Dat e, has occurred, the Loan can be cash Settled rather than
Egy3|call delivered. |f this elenent is specified and
hsent Required Loan is a Deliverable oligation
Characterisitec, aa% Consent Required Loan that iIs
deliverabl e, but ere a non-recei pt of Consent by the
Physi cal Settlenent Date has occurred, the Loan can be cash
settled rather than physically delivered, If this elenent Is
%Bec|f|ed and Direct Lboan Participation is a Deliverable
igation Characterisitic, any Participatjon that is
deliverabl e, but where this pafticipation has not been
ef fect ed ghas not cone into effect) by the Physica
Settlement Date, the participation can be cash settled rather
t han physically delivered.
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.33 PeriodicPayment

1.33.1 Description:

1.33.2 Contents:

paymentFrequency (zero or one occurrence; of the type Interval) The time interval between regular fixed rate
payer payment dates.

firstPeriodStartDate (zero or one occurrence; of the type xsd:date) The start date of the initial calculation
period if such date is not equal to the trade’s effective date. It must only be specified if it is not equal to the
effective date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement).

firstPaymentDate (zero or one occurrence; of the type xsd:date) The first unadjusted fixed rate payer
payment date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement). ISDA 2003 Term: Fixed
Rate Payer Payment Date

lastRegularPaymentDate (zero or one occurrence; of the type xsd:date) The last regular unadjusted fixed
rate payer payment date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement). This element should only
be included if there is a final payment stub, i.e. where the last regular unadjusted fixed rate payer payment
date is not equal to the scheduled termination date. ISDA 2003 Term: Fixed Rate Payer Payment Date

rollConvention (zero or one occurrence; of the type RollConventionEnum) Used in conjunction with the
effectiveDate, scheduledTerminationDate, firstPaymentDate, lastRegularPaymentDate and
paymentFrequency to determine the regular fixed rate payer payment dates.

Either

I‘Ai\xedAmount (exactly one occurrence; of the type Money) A fixed payment amount. ISDA 2003 Term: Fixed
mount

Or

fixedAmountCalculation (exactly one occurrence; of the type FixedAmountCalculation) This element
contains all the terms relevant to calculating a fixed amount where the fixed amount is calculated by reference
to a per annum fixed rate. There is no corresponding ISDA 2003 Term. The equivalent is Sec 5.1 "Calculation
of Fixed Amount" but this in itself is not a defined Term.

adjustedPaymentDates (zero or more occurrences; of the type AdjustedPaymentDates) An optional
cashflow-like structure allowing the equivalent representation of the periodic fixed payments in terms of a
series of adjusted payment dates and amounts. This is intended to support application integration within an
organisation and is not intended for use in inter-firm communication or confirmations. ISDA 2003 Term: Fixed
Rate Payer Payment Date

1.33.3 Used by:
Complex type: FeelLeg

1.33.4 Derived Types:

1.33.5 Figure:
1.33.6 Schema Fragment:

<xsd: conpl exType name="Peri odi cPaynment" >
<xsd: sequence> )
<xsd: el enrent nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> )
'(Ij’hte time interval between regular fixed rate payer paynent
at es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
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<xsd: el ement nanme="firstPeriodStartDate" type="xsd:date" m nCccurs="0">

<xsd: annot ati on> _
<xsd: docunent ation xnl : Il ang="en"> ) ) )
The start date of the initial calculation period if such date
is not equal to the trade’'s effective date, It must only be
specified if it is not equal to the effective date. The
appl | cabl e, busi ness day. conventi on and busi ness day are those
specified in the dateAdjustpents elenment wthin the
gener al Ternsg conponent (or in a transacti on suppl enent FpM
representation defined within the referenced general termns
confirmation agreenent).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="first Paynment Dat e" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The first upadjusted fixéd rate payer paynent date. The
appl | cabl e busi ness day. convention and busi ness day are those
specified in the dateAdjustpents elenment wthin the
gener al Terns conponent (or in a transacti on suppl enent FpM
representation defined within the referenced general termns
confirmation agreenent). |SDA 2003 Term Fixed Rate Payer
Paynment Date
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

t
a
t
2

<xsd: el ement nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">

<xsd:annot ati on> L
<xsd: docunentation xnl:|ang="en">
The last reqgul ar unadjusted fixed rate payer paynent date.
The applicabl e business day convention and busihess day are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in a transaction suppl ement FpM
representation defined wwthin the referenced general termns
confirmation agreenment). This el enent should only be included
if there is a final paynent stub, i.e. where the last regular
unadj usted fixed rate payer Pa ment date is not equal to'the
schedul ed term nation date. |SDA 2003 Term Fixed Rate Payer
Paynment e
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement nane="rol | Convention" type="Roll Conventi onEnuni’ m nCccurs="0">

<xsd: annot ati on> .
<xsd: docunent ati on xnml :|ang="en"> )
Used in conjunction with the effectiveDate,
schedul edTerm nati onDat e, firstPaynent Date, i
I ast Regul ar Paynent Dat e and payment Frequency to deternine the
requl ar fixed rate payer paynent dates.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
<xsd: choij ce> )
<xsd: el enent nanme="fi xedAnount" type="Mney">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|anP: en" > )
A fixed paynent anount. TSDA 2003 Term Fi xed Anpunt
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement nanme="fi xedAnount Cal cul ati on" type="Fi xedAnount Cal cul ati on">

<xsd: annot ati on>
<xsd; docunmentati on xm : |l ang="en" > ]
This el ement contains all the ternms relevant to cal cul ating
a fixed anpbunt where the fixed anmount _js cal cul ated by
reference to a per annumfixed rate. There is no
correspondi ng | SDA 2003 Term The equivalent is Sec 5.1
Cal cul ation of Fixed Arount” but this in itself is not a
defined Term
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>

<xsd: el enent nanme="adj ust edPaynent Dat es" type="Adj ust edPaynent Dat es” m nCccurs="0"

<xsd: annotation> . .
<xsd: docunentation xnl :|ang="en">

An optional cashflowliké structure allow ng the equival ent
representation of the periodic fixed paynents in terns of a
series of adjusted payhent dates and anbunts. This iIs

i ntended to support apPI!catlon integration within an
organi sation and is not intended for use in inter-firm
comuni cation or confirmations. |SDA 2003 Term Fixed Rate

maxQCccur



Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.34 PhysicalSettlementPeriod

1.34.1 Description:

1.34.2 Contents:

Either

businessDaysNotSpecified (exactly one occurrence; of the type Empty) An explicit indication that a number
of business days are not specified and therefore ISDA fallback provisions should apply.

Or

businessDays (exactly one occurrence; of the type xsd:nonNegativelnteger) A number of business days. Its
precise meaning is dependant on the context in which this element is used. ISDA 2003 Term: Business Day

Or

maximumBusinessDays (exactly one occurrence; of the type xsd:nonNegativelnteger) A maximum number
of business days. Its precise meanlng is dependant on the context in which this element is used. Intended to
be used to limit a particular ISDA fallback provision.

1.34.3 Used by:

Complex type: PhysicalSettlementTerms

1.34.4 Derived Types:

1.34.5 Figure:
1.34.6 Schema Fragment:

<xsd:conﬁlexT¥pe nanme="Physi cal Sett| enent Peri od" >
<xsd: choi ce ] oo
<xsd: el ement nanme="busi nessDaysNot Speci fi ed" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentati on xm :lang="en"> )
An EXP!ICIt i ndi cation that a nupber of business days are not
speF| ied and therefore |1SDA fallback provisions should
a .
</xgg:%ocunentat|on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent nanme="busi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context 1n which"this elenent is used. | SDA 2003 Term
Busi ness Da .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="maxi munBusi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> .
<xsd: docunentatjon xpl :lang="en">

A maxi mum nunber of business days. Its precise nmeaning is
dependant on the context in which this elenment is use
Intended to be used to limt a particular |1SDA fallback

pravi si on. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: choi ce>
</ xsd: conpl exType>
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1.35 PhysicalSettlementTerms

1.35.1 Description:

1.35.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SettlementTerms)

Bhy_sicaISettIement_Period (zero or one occurrence; of the type PhysicalSettlementPeriod) The number of
usiness days used in the determination of the physical settlement date. The physical settlement date is this
number of business days after all applicable conditions to settlement are satisfied. If a number of business
days is not specified fallback provisions apply for determining the number of business days. If Section 8.5/8.6
of the 1999/2003 ISDA Definitions are to appIY the businessDaysNotSpecified element should be included. If a
specified number of business days are to apply these should be specified in the businessDays element. If
Section 8.5/8.6 of the 1999/2003 ISDA Definitions are to apply but capped at a maximum number of business
days then the maximum number should be specified in the maximumBusinessDays element. ISDA 2003 Term:
Physical Settlement Period

deliverableObligations (zero or one occurrence; of the type DeliverableObligations) This element contains all
the ISDA terms relevant to defining the deliverable obligations.

escrow (zero or one occurrence; of the type xsd:boolean) If this element is specified, indicates that phP/sicaI
settlement must take place through the use of an escrow agent. (For Canadian counterparties this is always
"Not Applicable". ISDA 2003 Term: Escrow

sixtyBusinessDaySettlementCap (zero or one occurrence; of the type xsd:boolean) If this element is
specified, for a transaction documented under the 2003 ISDA Credit Derivatives Definitions, has the effect of
incorporating the language set forth below into the confirmation. The section references are to the 2003 ISDA
Credit Derivatives Definitions. Notwithstanding Section 1.7 or any provisions of Sections 9.9 or 9.10 to the
contrary, but without prejudice to Section 9.3 and (where aﬁplicable) Sections 9.4, 9.5 and 9.6, if the
Termination Date has not occurred on or prior to the date that is 60 Business Days following the Physical
Settlement Date, such 60th Business Day shall be deemed to be the Termination Date with respect to this
Transaction except in relation to any portion of the Transaction (an "Affected Portion") in respect of which: (1)
a valid notice of Buy-in Price has been delivered that is effective fewer than three Business Days prior to such
60th Business Day, in which case the Termination Date for that Affected Portion shall be the third Business
Da?/ following the date on which such notice is effective; or (2) Buyer has purchased but not Delivered
Deliverable Obligations validly specified by Seller pursuant to Section 9.10(?, in which case the Termination
Date for that Affected Portion shall be the tenth Business Day following the date on which Seller validly
specified such Deliverable Obligations to Buyer.

1.35.3 Used by:
*  Complex type: CreditDefaultSwap

1.35.4 Derived Types:

1.35.5 Figure:
1.35.6 Schema Fragment:

<xsd:conp|exTyES nane="Physi cal Sett| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Settl| ement Terns" >
<xsd: sequence> ) ) ) ) )
<xsd: el enent nanme="physi cal Settl| enent Peri od" type="Physical Settl enentPeriod" m nCccurs:
<xsd: annot ati on> |
<xsd: docupentation xnl :Ilang="en"> ) )

The nunber of business days used in the deternipation of
t he physical settlenent date. The physical settlenent
date 15 this nunber of business days after all ﬁBpllcable
conditions to settlenent are satisfied. If a nunber of
busi ness days is not specified fall back provisions apply
for determ ning the nunber of business days. If Section
8.5/8.6 of the 1999/2003 |ISDA Definitions are to aPpIy
t he busi nessDaysNot Specified, el enent shoul d be incl uded.
If a specified nunmber of business days are to apply t hese
shoul d be specified in the businessDays el enent.
Section 8.5/8.6 of the 1999/2003 | SDA Definitions are to
apply but capped at a nmaxi mum nunmber of business days
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then the maxi mum nunber shoul d _be SBECIerd in the
maxi munBusi nessDays el enent. | SDA 2003 Term Physica
Settl ement Peri od
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nanme="del i verabl eQbl i gati ons" type="Deliverabl eoligations" m nCccurs="0":
<xsd: annot ati on> .
<xsd; docunent ati on xn1:|anP: en" >
This element contains all the |SDA terns relevant to
defining the deliverable obligations.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="escrow' type="xsd: bool ean" m nCccurs="0">
<xsd: annotation> . .
<xsd:docunEntat|on_xn1:IanP; en">
If this elenent is specified, indjicates th
sett| enent nust take place through the use
agent. (For Canadian counterparties this
plicable". | SDA 2003 Term Escrow
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="si xt yBusi nessDaySett| enent Cap" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<XS :dopunentatlon,xn1:Iang;"en">
his elenent is specified, for
unent ed under the 2003 ISbA Cre
initions, has the effect of ince
orth belowinto e confirmt
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</ 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>

D



1.36 ProtectionTerms

1.36.1 Description:

1.36.2 Contents:

calculationAmount (exactly one occurrence; of the type Money) The notional amount of protection coverage.
ISDA 2003 Term: Floating Rate Payer Calculation Amount

creditEvents (zero or one occurrence; of the type CreditEvents) This element contains all the ISDA terms
relating to credit events.

obligations (zero or one occurrence; of the type Oin%ations ) The underlying obligations of the reference

entity on which you are buying or selling protection. The credit events Failure to Pay, Obligation Acceleration,

(z)éjcl)iggation Default, Restructuring, Repudiation/Moratorium are defined with respect to these obligations. ISDA
Term:

floatingAmountEvents (zero or one occurrence; of the type FloatingAmountEvents) This element contains
the ISDA terms relating to the floating rate payment events and the implied additional fixed payments, _
applllcable to the credit derivatives transactions on mortgage-backed securities with pay-as-you-go or physical
settlement.

1.36.3 Used by:
Complex type: CreditDefaultSwap

1.36.4 Derived Types:

1.36.5 Figure:
1.36.6 Schema Fragment:

<xsd: conpl exType name="Protecti onTerns">
<xsd: sequentce> .
<xsd: el ement nanme="cal cul ati onAmount" type="NMoney" >
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
The notional anount of protection coverage. |SDA 2003 Term
Fl oati ng Rate Payer Cal cul ati on Anpunt
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nanme="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > . .
Th|stelenEnt contains all the |ISDA terns relating to credit
events.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i i i
<xsd: el ement nanme="obligations" type="Cbligations” m nCccurs="0">
<xsd: annot at | on>

<xsd: docunentation xpl: |l ang="en"> . .
The underlying obligations of the reference entity on which
ou are buying or_ selling protection, The credit events
ailure to! Pay, I'igation Acceleration, Obligation Default,
Restructur|n%, Repudiati on/ Moratorium are defined with
respect to these obligations. |SDA 2003 Term

</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="fl oati ngAnount Event s" type="Fl oati ngAnount Events" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) )
This elenment contains the ISDA ternms relating to the floating
rate paynment events and the inplied additional fixed .
paynents, apBI|cabIe to the credit derivatives transactions
on” nortgage- backed securities wth pay-as-you-go or physica
settl enent. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>

e th
i xe
i an
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</ xsd: conpl exType>



1.37 ProtectionTermsReference

1.37.1 Description:
Reference to protectionTerms component.
1.37.2 Contents:

1.37.3 Used by:
*  Complex type: ReferencePoolltem

1.37.4 Derived Types:

1.37.5 Figure:
1.37.6 Schema Fragment:

<xsd: conplexType nane="Prot ecti onTer nsRef erence" >
<xsd: annot at | on>
<xsd; docunent ati on xm ;| ang="en" >
Reference to ProtectlonTernB component .
</ xsd: docunent at | on>
</ xsd: annot at i on>

<xsd:attribute nanme="href" type="xsd: | DREF" use="required" ecore:reference="ProtectionTerns"/

</ xsd: conpl exType>
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1.38 PubliclyAvailablelnformation

1.38.1 Description:

1.38.2 Contents:

standardPublicSources (zero or one occurrence; of the type Empty) If this element is specified, indicates that
ISDA defined Standard Public Sources are applicable.

publicSource (zero or more occurrences; of the tyBe_: xsd:string) A public information source, e.g. a particular
newspaper or electronic news service, that may publish relevant information used in the determination of
whether or not a credit event has occurred. ISDA 2003 Term: Public Source

specifiedNumber (zero or one occurrence; of the 'gyﬁe xsd:positivelnteger) The minimum number of the
specified public information sources that must publish information that reasonably confirms that a credit event
has occurred. The market convention is two. ISDA 2003 Term: Specified Number

1.38.3 Used by:
Complex type: CreditEventNotice

1.38.4 Derived Types:

1.38.5 Figure:
1.38.6 Schema Fragment:

<xsd: conpl exType name="Publ i cl yAvail abl el nf ormati on">
<xsd: sequente> . .
<xsd: el enent nanme="st andar dPubl i cSour ces" type="Enpty" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentati on xnml : | ang="en">
If this elenment is specified, indica
Standard Publi¢c Sources are applicab
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . . .
<xsd: el ement nane="publicSource" type="xsd:string" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A public information soufce, e.g. a particular newspaper or
el ectronic news service, that pay publish rel evant
information used in the determ nation_of whether or not a
credit event has occurred. |SDA 2003 Term Public Source
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > L L i
<xsd: el ement nanme="speci fiedNunber" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docupentation xnl ;I ang="en">

}es t hat | SDA defi ned
e.

The m ni mum nunber of the specified public infornmatijon
sources that must publish information that reasonab
confirnms that a credit event has occurred, The narke
convention is two. |SDA 2003 Term Specified Nunber

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.39 Referencelnformation

1.39.1 Description:

1.39.2 Contents:

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

Either

referenceObligation (one or more occurrences; of the type ReferenceObligation) The Reference Obligation is
a financial instrument that is either issued or guaranteed by the reference entity. It serves to clarify the precise
reference entity protection is being offered upon, and its legal position with regard to other related firms
(parents/subsidiaries). Furthermore the Reference Obligation is ALWAYS deliverable and establishes the Pari
Passu ranking (as the deliverable bonds must rank equal to the reference obligation). ISDA 2003 Term:
Reference Obligation

Or

noReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that there is no
Reference Obligation associated with this Credit Default Swap and that there will never be one.

Or

unknownReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that the
Reference obligation associated with the Credit Default Swap is c_urrentI?/ not known. This is not valid for Legal
Confirmation purposes, but is valid for earlier stages in the trade life cycle (e.g. Broker Confirmation).

allGuarantees (zero or one occurrence; of the type xsd:boolean) Indicates whether an obligation of the
Reference Entity, guaranteed by the Reference Entity on behalf of a non-Affiliate, is to be considered an
Obligation for the purpose of the transaction. It will be considered an obligation if allGuarantees is applicable
(true) and not if allGuarantees is inapplicable (false). ISDA 2003 Term: All Guarantees

referencePrice (zero or one occurrence; of the type xsd:decimal) Used to determine (a) for physically settled

trades, the Physical Settlement Amount, which equals the Floating Rate Payer Calculation Amount times the

Reference Price and (b) for cash settled trades, the Cash Settlement Amount, which equals the greater of (i)

tFrJe difference between the Reference Price and the Final Price and (ii) zero. ISDA 2003 Term: Reference
rice

referencePolicy (zero or one occurrence; of the t%/pe Empty) Applicable to the transactions on
mortgage-backed security, which can make use of a reference policy. Presence of the element indicates that
the reference policy is applicable; absence implies that it is not.

securedList (zero or one occurrence; of the type xsd:boolean) With respect to any day, the list of Syndicated
Secured Obligations of the Designated Priority of the Reference Entity published by Markit Group Limited or
an%/ successor thereto appointed by the Specified Dealers (the "Secured List Publisher") on or most recently
ge ore 3u|<_:_h day, which list is currently available at [http://www.markit.com]. ISDA 2003 Term: Relevant

ecured List.

1.39.3 Used by:
Complex type: GeneralTerms

1.39.4 Derived Types:

1.39.5 Figure:
1.39.6 Schema Fragment:

<xsd: conpl exType name="Ref erencel nformation">
<xsd: sequence> ) )
<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
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selling protection and any successor that assunes all or
substantlally all of its ctontractual and other obligations.
It 1s 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, )
Ref erence 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 ati on>
</ xsd: el ement >
<xsd: choi ce> . . . .
<xsd: el ement nanme="referencebligati on" type="Referenceligation"
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">, ) ) )
The Reference Obligation’is a fipancial instrunent that is
el ther issued or guaranteed by the reference entlty. It
serves to clarify the precise’ reference entity protection
I's being offereg Ppon, and its |legal position"wth regard
I

to other related firns (parents/subsidiaries). Furthernore
the Reference Obligation is ALWAYS deliverabl e and

est abl i shes the Pafi Passu ranking (as the deljverable
bonds_nust rank equal to the reference obligation). |SDA
2003 Term Reference oligation

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nane="noReferenceCbligation" type="Enpty">
<xsd: annot ati on>
<xsd: docunentation xpl :lang="en"> ) )
Used to indicate that théere s no Reference Obligation
associated with this Credit Default Swap and that there
w [ | never be one.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="unknownRef erenceCbl i gati on" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ation xnl ;I ang="en"> ) ) )
Used to indicate that the Reference obljgation associated
with the Credit Default Swap is currently not known. This
is not valid for Legal Confirmation purposes, but is valid
for earlier stages in the trade life cycle (e.g. Broker
Confirmation).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement nane="al | Guar ant ees" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xnl : Il ang="en"> )
I ndi cat es whether an obligation of the Reference Entity,
guaranteed by the ReferenCe Entity on behalf of a
non-Affiliate, is to be considered an Cbligation for the
purpose of the transaction. |t wl
obligation if all Guarantees is apP
al | Glarantees is inapplicable (fa
Quar ant ees .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="referencePrice" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">

| be conSidered an )
licable (true) and not if
se). | SDA 2003 Term All

Used to determine (a) for physically settled trades, the
Physi cal Settlenent Amount, Wwhich eguals the Floating Rate
Payer Cal cul ation Anount t|nmes the Reference Price and (b%
for cash settled trades, the Cash Settlenment Anmount, whic
equal s the greater of (|L_the di fference between the
Reference Price and the Final Price and (ii) zero. |SDA 2003

Term Reference Price
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="referencePolicy" type="Enpty" m nQccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">
Gﬁpllcable to the transacCtions on nortgage-backed secu
ich can nmake use of a reference pollcy, Presence of
e

he
y is applicab

it
he
el ement | ndicates that the reference po | e;
absence inplies that it Is not.
</ xsd: docunent ati on>

</ xsd: annot ati on>

maxQccur s=" unbounded":



</ xsd: el enent > . .
<xsd: el ement name="securedLi st" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm :|ang="en">
Wth respect to any day, the list of Syndicated Secured
Cbllgatlons of the EES|Enated Prlorlt of the Ref erence
publlshed bg it G Li ed any successaor
t here o appoi nted by the Spec
F on or nbst rece t
i S current y avail able at [ht
Term Rel evant Secured Lis
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

up
fi ed EEaIers (the "Secured. List
% P? ore such day, which |ist

0
1y
t www. mar ki t. conj . ISDA 2003



1.40 ReferenceObligation

1.40.1 Description:

1.40.2 Contents:

Either
bond (exactly one occurrence; of the type Bond) Defines the underlying asset when it is a bond.
Or

convertibleBond (exactly one occurrence; of the type ConvertibleBond) Defines the underlying asset when it
is a convertible bond.

Or

mortgage (exactly one occurrence; of the type Mortgage) Defines an underlying asset that is a mortgage.
Or

loan (exactly one occurrence; of the type Loan) Defines a simple underlying asset that is a loan.

Either

primaryOingor (exactly one occurrence; of the type LegalEntity) The entity primarily responsible for repaying
debt to a creditor as a result of borrowing or issuing bonds. ISDA 2003 Term: Primary Obligor

Or

primaryObligorReference (exactly one occurrence; of the type LegalEntit%Reference) A pointer style
reference to a reference entity defined elsewhere in the document. Used when the reference entity is the
primary obligor.

Either

guarantor (exactly one occurrence; of the type LegalEntity) The party that guarantees by way of a contractual
arrangement to pay the debts of an obligor if the obligor is unable to make the required payments itself. ISDA
2003 Term: Guarantor

Or

guarantorReference (exactly one occurrence; of the type LegalEntityReference) A pointer style reference to a
reference entity defined elsewhere in the document. Used when the reference entity is the guarantor.

1.40.3 Used by:

*  Complex type: Referencelnformation
Complex type: ReferencePair

1.40.4 Derived Types:

1.40.5 Figure:
1.40.6 Schema Fragment:

<xsd: conpl exType nane="Referencebl i gation">
<xsd: sequence>
<xsd: chol ce>

</ xsd: choi ce>,
<xsd: choj ce mi nCccurs="0"> i i
<xsd: el ement name="primaryQoligor" type="Legal Entity">
i

<xsd:. el enent ref="bond"/> .
<xsd: el enent ref="convertibl eBond"/>
<xsd: el enent ref="nortgage"/>
<xsd: el enent ref="loan"/>

c

<xsd: annot ati on> |
<xsd: docupentatjon xml:lang="en"> )
The entity primaril esponsi bl e for repaying debt to a
creditor as _a_ resul ssui ng”bonds. | SDA
2003 Term Pri mar
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enrent nanme="pri maryol i gor Ref erence" type="Legal EntityReference">

r
Pf orrow ng or

i gor
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<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in”the docunent. Used when the referéence entity
is the primary obligor.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>,
<xsd: choi ce m nCccur s="0" nmaxCccur s="unbounded" >
<xsd: el enent name="guarantor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" >
The party that guaranteeS by way of a contractual .
arrangenent to pay the debts of "an obligor iIf the obllgor
i s unable to nake the required paynents itself. | SDA 2003
Term Quar ant or
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on>
<xsd: docunentatijon xpl:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in”the docunent. Used when the referéence entity
i s the guarantor.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.41 ReferencePair

1.41.1 Description:

1.41.2 Contents:

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

Either

referenceObligation (exactly one occurrence; of the type ReferenceObligation) The Reference Obligation is a
financial instrument that is either issued or guaranteed by the reference entity. It serves to clarify the precise
reference entity protection is being offered upon, and its legal position with regard to other related firms _
(parents/subsidiaries). Furthermore the Reference Obligation is ALWAYS deliverable and establishes the Pari
Passu ranking (as the deliverable bonds must rank equal to the reference obligation). ISDA 2003 Term:
Reference Obligation

Or

noReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that there is no
Reference Obligation associated with this Credit Default Swap and that there will never be one.

entityType (exactly one occurrence; of the type EntityType) Defines the reference entity types corresponding
to a list of types in the ISDA First to Default documentation.

1.41.3 Used by:
«  Complex type: ReferencePoolltem

1.41.4 Derived Types:

1.41.5 Figure:
1.41.6 Schema Fragment:

<xsd: conpl exType nanme="ReferencePair">
<xsd: sequentce> . .
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . .
The corporate or soverei gn 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 1s 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, )
Ref erence Entities cannot be senior or subordinated, It is
the obligations of the Reference Entities that can be senior
or subordi nated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
<xsd: choi ce> i i i i
<xsd: el ement nanme="referencebligati on" type="Referenceligation">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

The Reference bligation’is a fipancial instrunent that is
either issued or guaranteed by the reference entity. It
serves to clarify the precise’ reference entity protection
is being offered upon, and its |egal position"with regard
to other related firns (parents/sub5|d!ar|es?. Furt hernore
the Reference Obligation is ALWAYS del i verabl e and

est abl i shes the Pari Passu ranking (as the deliverable
bonds_nust rank equal to the reference obligation). |SDA
2003 Term Reference Cbligation

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
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<xsd: el ement nane="noRef erenceCbligation" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ati on xni : | ang="en"> ) )
Used to indicate that thére is no Reference Cbl|?at|on
associated with this Credit Default Swap and thal there
w || never be one.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> ) )
<xsd: el enent name="entityType" type="EntityType">
<xsd: annot ati on>
<xsd; docunment ati on xni : Ian? en' >
Defines the reference enfit
types in the I SDA First to
</ x5d: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl'exType>

It docunentati on.

Eet s corresponding to a list of



1.42 ReferencePool

1.42.1 Description:

'tl)'hlsktype contains all the reference pool items to define the reference entity and reference obligation(s) in the
asket

1.42.2 Contents:
referencePoolltem (one or more occurrences; of the type ReferencePoolltem)
1.42.3 Used by:

*  Complex type: BasketReferencelnformation

1.42.4 Derived Types:

1.42.5 Figure:
1.42.6 Schema Fragment:

<xsd: conpl exType nanme="Ref er encePool ">
<xsd: annot at i on>
<xsd: docunment ation xnl :|ang="en">
This type contains all the reference pool itens to
reference entity and reference obliga |on( ) in the
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane="ref erencePool I tenf type="ReferencePool Itenf maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

d e the

efi
ba et
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1.43 ReferencePoolltem

1.43.1 Description:
This type contains all the constituent weight and reference information.
1.43.2 Contents:

constituentWeight (zero or one occurrence; of the type ConstituentWeight) Describes the weight of each of
the constituents within the basket. If not provided, it is assumed to be equal weighted.

referencePair (exactly one occurrence; of the type ReferencePair)

protectionTermsReference (zero or one occurrence; of the type ProtectionTermsReference) Reference to
the documentation terms applicable to this item.

settlementTermsReference (zero or one occurrence; of the type SettlementTermsReference) Reference to
the settlement terms applicable to this item.

1.43.3 Used by:
*  Complex type: ReferencePool

1.43.4 Derived Types:

1.43.5 Figure:
1.43.6 Schema Fragment:

<xsd: conpl exType nane="ReferencePool | teni >
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an%:"en"> ) )
This type contains all the constituent weight and reference
i nf ormati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el enent nanme="constituent Wi ght" type="ConstituentWight" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xpl:Ilang="en"> ) o
Descri bes the wei ght of each of the constituents within the
basket. If not provided, it is assumed to be equal wei ghted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="r ef erencePai r" EyPe:"RbferencePalr"/>
<xsd: el ement nanme="protecti onTer nsRe
<xsd: annot ati on> .
<xsd; docunent ati on xn1:|an?="en"> ) o
Ref erence to the docunmentation terns applicable to this item
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

erence" type="ProtectionTernsReference" m nCccurs="0

(LI

<xsd: el enent nane="settl| enent Ter reRef erence" type="Settl| enent Ter nsRef erence" m nCccurs="0":

<xsd: annot ati on>
<xsd; docunent ati on xnl:|ang="en"> ) o
Ref erence to the settlenent terns applicable to this item
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.44 Restructuring

1.44.1 Description:

1.44.2 Contents:

restructuringType (zero or one occurrence; of the type RestructuringType) Specifies the type of restructuring
that is applicable.

multipleHolderObligation (zero or one occurrence; of the type Empty) In relation to a restructuring credit
event, unless muItiBIe holder obligation is not specified restructurings are limited to multiple holder obligations.
A multiple holder obligation means an obligation that is held by more than three holders that are not affiliates
of each other and where at least two thirds of the holders must agree to the event that constitutes the
restructuring credit event. ISDA 2003 Term: Multiple Holder Obligation

multipleCreditEventNotices (zero or one occurrence; of the type Empty) Presence of this element indicates
that Section 3.9 of the 2003 Credit Derivatives Definitions shall apply. Absence of this element indicates that
Section 3.9 shall not apply. NOTE: Not allowed under ISDA Credit 1999.

1.44.3 Used by:
Complex type: CreditEvents

1.44.4 Derived Types:

1.44.5 Figure:
1.44.6 Schema Fragment:

<xsd: conpl exType name="Restructuring">
<xsd: sequence> . ) .
<xsd: el ement nanme="restructuringType" type="RestructuringType" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm ;lang="en"> . .
Specifies the type of reStructuring that is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="mul ti pl eHol der Gbl i gati on" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunmentati on xm ;| ang="en" >

In relation to a restructuring credit event, unless nultiple
hol der obligation is not specified restructurings are limted
to multiple holder obligations, A nultiple holdér obligation
nmeans an obligation that is held by nore than three holders
that are not affiliates of each other and where at | east two
thirds of the hol ders nust agree to the event that
constitutes the reftructurlng credit event. | SDA 2003 Term
I

Mul tiple Hol der Ob
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="nul ti pl eCredit Event Noti ces" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
Presence of this elenent "indicates that Section 3.9 of the
2003 Credit Derivatives Definitions shall aPPIy. Absence of
this element indicates that Section 3.9 sha not apply.
. Not allowed under |SDA Credit 1999.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>

gation
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1.45 RestructuringType

1.45.1 Description:

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

1.45.3 Used by:

e Complex type: Restructuring

1.45.4 Derived Types:

1.45.5 Figure:
1.45.6 Schema Fragment:

<xsd: conpl exT%ge nane="Restruct uri ngType">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornalizedString">
<xsd:attri bute nane="restructuringSchene" type="xsd:anyURlI" default="http://ww.fpnm . org/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.Restructuring

1.46 ScheduledTerminationDate

1.46.1 Description:

1.46.2 Contents:

Either

adjustableDate (exactly one occurrence; of the type AdjustableDate?2)
Or

relativeDate (exactly one occurrence; of the type Interval)

1.46.3 Used by:
1.46.4 Derived Types:

1.46.5 Figure:
1.46.6 Schema Fragment:

<xsd:conﬁlexT¥pe nane="Schedul edTer ni nati onDat e" >
<xsd: choij ce . .
<xsd: el enent nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
<xsd: el ement nane="rel ativeDate" type="Interval />
</ xsd: choi ce>
</ xsd: conpl exType>



1.47 SettledEntityMatrix

1.47.1 Description:

1.47.2 Contents:
matrixSource (exactly one occurrence; of the type MatrixSource) Relevant settled entity matrix source.

publicationDate (zero or one occurrence; of the type xsd:date) Specifies the publication date of the applicable
version of the matrix. When this element is omitted, the Standard Terms Supplement defines rules for which
version of the matrix is applicable.

1.47.3 Used by:
*  Complex type: IndexReferencelnformation

1.47.4 Derived Types:

1.47.5 Figure:
1.47.6 Schema Fragment:

<xsd: conpl exType nanme="Settl| edEntityMatrix">
<xsd: sequence> ) .
<xsd: el ement nanme="matri xSource" type="MatrixSource">
<xsd: annot ati on> _
<xsd: docunentatijon xnl ;| ang="en">
Rel evant settled entity matrix source.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="publicati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
Specifies the publication date of the applicable version of
the matrix. When this element is omtted, the Standard, Terns
Suppl ement defines rules for which version of the matrix is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.IndexReferenceInformation

1.48 SettlementTerms

1.48.1 Description:

1.48.2 Contents:
settlementCurrency (zero or one occurrence; of the type Currency) ISDA 2003 Term: Settlement Currency
1.48.3 Used by:

*  Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.48.4 Derived Types:

Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.48.5 Figure:
1.48.6 Schema Fragment:

<xsd: conpl exType nanme="Settl| enment Ter ns" >
<xsd: sequentce> .
<xsd: el ement name="settl enent Currency" type="Currency"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
| SDA 2003 Term Settlenment Currency
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:ID' use="optional"/>
</ xsd: conpl exType>
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1.49 SettlementTermsReference

1.49.1 Description:
Reference to a settlement terms derived construct (cashSettlementTerms or physicalSettlementTerms).
1.49.2 Contents:

1.49.3 Used by:
*  Complex type: ReferencePoolltem

1.49.4 Derived Types:

1.49.5 Figure:
1.49.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Set t | ement Ter nsRef erence" >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > )
Reference to a settlement terns derived construct
(cashSett!l enment Terns or physical Settl ement Ter ns).
</ xsd: docunent at i on>
</ xsd: annot ati on> )
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Settl enent Terns"/
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.ReferencePoolItem

1.50 SinglePayment

1.50.1 Description:

1.50.2 Contents:

adjustablePaymentDate (exactly one occurrence; of the type xsd:date) A fixed amount payment date that
shall be subject to adjustment in accordance with the agplicable business day convention if it would otherwise
fall on a day that is not a business day. The applicable business day convention and business day are those
specified in the dateAdjustments element within the generalTerms component. ISDA 2003 Term: Fixed Rate
Payer Payment Date

adjustedPaymentDate (zero or one occurrence; of the type xsd:date) The adjusted payment date. This date
should already be adjusted for any applicable business day convention. This component is not intended for
use in trade confirmation but may be specified to allow the fee structure to also serve as a cashflow type
component.

I‘AixedAmount (exactly one occurrence; of the type Money) A fixed payment amount. ISDA 2003 Term: Fixed
mount

1.50.3 Used by:
e Complex type: FeelLeg

1.50.4 Derived Types:

1.50.5 Figure:
1.50.6 Schema Fragment:

<xsd: conpl exType name="Si ngl ePaynment " >
<xsd: sequence> )
<xsd: el enent nane="adj ust abl ePaynment Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" > i
A fixed amount paynent date that shall be subject to
adjustnent 1 n accordance with the aPPllcabIe usi ness day
convention If it would otherw se fa on a day that is not a
busi ness day. The applicabl e busi ness day convention and
busi ness daK_are those specified in the dat eAdj ust nents
el ement. wWwthin the general Terns conponent. | SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enrent nane="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm : Il ang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for an apPI|cabIe busi ness day convention. This
conponent is not intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve as
a cashfl ow tyPe conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="fi xedAnount" type="Mney">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > )
A fixed paynent anount. TSDA 2003 Term Fi xed Anpunt
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.51 SingleValuationDate

1.51.1 Description:

1.51.2 Contents:

businessDays (zero or one occurrence; of the type xsd:nonNegativelnteger) A number of business days. Its
precise meaning is dependant on the context in which this element is used. ISDA 2003 Term: Business Day

1.51.3 Used by:

*  Complex type: MultipleValuationDates
Complex type: ValuationDate

1.51.4 Derived Types:
*  Complex type: MultipleValuationDates

1.51.5 Figure:
1.51.6 Schema Fragment:

<xsd: conpl exType nanme="Si ngl eVal uati onDat e" >
<xsd: sequentce> ) . .
<xsd: el ement nanme="busi nessDays" type="xsd: nonNegati vel nteger"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . . .
A nupber of business dayS, Its precise neaning i s dependant
on the context in which this elenent is used. | SDA 2003 Term
Busi ness Da .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.52 SpecifiedCurrency

1.52.1 Description:

1.52.2 Contents:
currency (zero or more occurrences; of the type Currency) The currency in which an amount is denominated.

1.52.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.52.4 Derived Types:

1.52.5 Figure:
1.52.6 Schema Fragment:

<xsd: conpl exType nane="Speci fi edCurrency">
<xsd: sequence> .
<xsd: el ement nane="currency" type="Currency" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatjon xp :lang="en"> .
The currency 1 n which an"anpbunt i s denom nat ed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.53 Tranche

1.53.1 Description:
This type represents a CDS Tranche.
1.53.2 Contents:

attachmentPoint (exactly one occurrence; of the type xsd:decimal) Lower bound percentage of the loss that
the Tranche can endure, expressed as a decimal. An attachment point of 5% would be represented as 0.05.
The difference between Attachment and Exhaustion points is call the width of the Tranche. A schema facet to
constraint the value between 0 to 1 will be introduced in FpML 4.3.

exhaustionPoint (exactly one occurrence; of the type xsd:decimal) Upper bound percentage of the loss that
the Tranche can endure, expressed as a decimal. An exhaustion point of 5% would be represented as 0.05.
The difference between Attachment and Exhaustion points is call the width of the Tranche. A schema facet to
constraint the value between 0 to 1 will be introduced in FpML 4.3.

incurredRecoveryApplicable (zero or one occurrence; of the type xsd:boolean) Outstanding Swap Notional
Amount is defined at any time on any day, as the greater of: (a) Zero; If Incurred Recovery Amount Applicable:
(b) The Original Swap Notional Amount minus the sum of all Incurred Loss Amounts and all Incurred Recovery
Amounts (if any) determined under this Confirmation at or prior to such time.Incurred Recovery Amount not
populated: (b) The Original Swap Notional Amount minus the sum of all Incurred Loss Amounts determined
under this Confirmation at or prior to such time.

1.53.3 Used by:

*  Complex type: BasketReferencelnformation
Complex type: IndexReferencelnformation

1.53.4 Derived Types:

1.53.5 Figure:
1.53.6 Schema Fragment:

<xsd:conp|exT¥pe name="Tr anche" >
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" >
This type represents a Tranche.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="attachment Poi nt" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">
Lower bound percentage of the loss that the Tranche can
endure, expressed as a decinmal. An attachment point of 5%
woul d be represented as 0.05, The difference between
Attachnent and Exhaustion points is call the wdth of the
Tranche. A schema facet to constraint the value between 0 to
1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="exhausti onPoi nt" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an9:"en">
Upper bound percentage of the loss that the Tranche can
endure, expressed as a decinmal. An exhaustion point of 5%
woul d be represented as 0.05, The difference between
Attachnent and Exhaustion points is call the wdth of the
Tranche. A schema facet to constraint the value between 0 to
1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ncurredRecoveryAppli cabl e" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xm ;| ang="en">

Qut st andi ng Swap Notional Ampunt _is defined at any tinme on
any day, aS the greater_of: (a). Zero, If Incurred” Recovery
Amount ~ Appli cabl & (b) The O'iginal Swap Notional Amount
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http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cd-4-3.xsd#Complex.IndexReferenceInformation

m nus the sumof all Incurred Loss Amounts and all |
Recovery Anounts (if any) determ ned under this Confirmation
at or prior to such tine.Incurred Recovery Anpunt

popul at ed: fb) The Oiginal Swap Notional " Amount m nus the
sumof all Incurred LoSs Anpunts determ ned under
Confirmation at or prior to such tine.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.54 ValuationDate

1.54.1 Description:

1.54.2 Contents:

Either

singleValuationDate (exactly one occurrence; of the type SingleValuationDate) Where single valuation date
is specified as being applicable for cash settlement, this element specifies the number of business days after
satisfaction of all conditions to settiement when such valuation date occurs. ISDA 2003 Term: Single Valuation
Date

Or

multipleValuationDates (exactly one occurrence; of the type MultipleValuationDates) Where multiple
valuation dates are specified as being applicable for cash settlement, this element specifies (a) the number of
applicable valuation dates, and (b) the number of business days after satisfaction of all conditions to
settlement when the first such valuation date occurs, and (c) the number of business days thereafter of each
successive valuation date. ISDA 2003 Term: Multlple Valuation Dates

1.54.3 Used by:
*  Complex type: CashSettlementTerms

1.54.4 Derived Types:
1.54.5 Figure:
1.54.6 Schema Fragment:

<xsd: co Iengpe name="Val uat i onDat e" >
<xsd: choj ce

<xsd: el enent nane="si ngl eVal uati onDat e" type="Si ngl eVal uati onDat e" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en" >

Wiere single valuation date IS sPeC|f|ed as belng nBpllcable
for cash Settlement, this el epen speC| ies the nu

busi ness days after satisfaction o 'l conditions

settl enent when such val uation date occurs | SDA 2003 Term
Singl e Val uation Date

</ xsd docunent ati on>

</ xsd; annot at i
</ xsd: el ement >

on>

<xsd: el ement name="mul ti pl eVal uati onDat es" type="Milti pl eVal uati onDat es" >
<xsd: annot at I on>
<xsd: document ati on xm :|ang="en">

Where mult

Rpllcable

e nunb

settlenEnt
t he nunber
val uati1on

i pl e val uation dates are specified as being
or cash settlenent, this elenent S eC|f|es (%%
appl i cabl e val uation dates P t he nu er

busi ness days after satisfaction of ail condl i ons

eh the first such val uation date occurs, d (c)
of business days thereafter of each succeSS|ve
date, |SDA 2003 " Term Miltiple Valuation Dates

</ xsd: docunent at i on>

</ xsd; annot at i
</ xsd: e| enent >
</ xsd: choi ce>
</ xsd: conpl exType>

on>
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2 Global Elements



2.1 creditDefaultSwap

2.1.1 Description:

In a credit default swap one party (the protection seller) agrees to compensate another party (the protection
buyer) if a specified company or Sovereign (the reference entity) experiences a credit event, indicating it is or
may be unable to service its debts. The Brotectlon seller is typically paid a fee and/or premium, expressed as
an annualized percent of the notional in basis points, regularly over the life of the transaction or otherwise as
agreed by the parties.

2.1.2 Contents:
Element creditDefaultSwap is defined by the complex type CreditDefaultSwap
2.1.3 Used by:

2.1.4 Substituted by:
2.1.5 Figure:

2.1.6 Schema Fragment:

<xsd: el ement nanme="cr edi t Def aul t Swap" type="CreditDefaul t Swap” substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ati on xnm :|ang="en">

In"a credit default swap one Party (the protection seller) agrees

to conpensat e anot her Party § he protection buyer) if a specifjed

conpany_ or Sovereign (the re erence entlty) experiences a credit

event, |nd|cat|ng it I's or may be unable 0 service its debts.

The protection séller is typicall ald a fee and/or prenium

expressed as an annual i zed” percen the notiopal 1n basis
transaction or otherw se

poi nt s, gularly over the life of the
as a reed ¥ t he Eartles
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent >



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:Fackage:"org.fpn1" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: 1 nclude_schenalLocati on="f pnl - asset - 4-3"xsd"/ >
<xsd: conpl exType name="Addi ti onal Fi xedPaynent s" >

<xsd: sequence> ) ] )
<xsd: el ement nanme="int er est Shortfall Rei nbursenment” type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en">
An addi tional Fixed Paynment Event. Corresponds to the
paynent by or on behalf of the Issuer of an actual |nterest
anbunt in'respect to the reference obligation that is
reater than the expected interest anmount. |SDA 2003 Term
nterest Shortfall Reinmbursement.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="princi pal Shortfall Rei mbursenent"” type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
An additional Fixed Paynment Event. Corresponds to the
paynment by or on behalf of the Issuer of an actual
Frlncgpal anmount I n respect to the reference obligation
hat 1s greater than the expected principal anount. | SDA
2003 Term PrlnC|gaI Shortfall Rei nbursenent.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="witedownRei mbursenment" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl .l ang="en">
An Additional Fixed Paynent. Corresponds to the paynment by
or on behalf of the isSuer of an anmpunt in respect to the
reference obligation in reduction of the prior witedowns.
| SDA 2003 TernT Witedown Rei mbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="Addi ti onal Ter ni' >
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornualizedStrin
<xsd:attribute nane="additional Terntch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Adj ust edPaynent Dat es" >
<xsd: sequentce> .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent datée. This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent i s not intended for use in trade confirmati on but
nmy be specified to allowthe fee structure to al so serve as
a cashflow type conponent (all dates the the Cashflows type
are adj usted” paynent dates).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Basket Ref er encel nf or mati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o .
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . o
Reuses the group that specifies a nane and an identifier

g">
ene" type="xsd:anyURl "/ >



for a given basket.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</XSdZPr0up>
<xsd: el'ement nanme="ref erencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > )
This element contains all the reference pool jtens t
define the reference entity and reference obligation
t he basket .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el ement nane="nt hToDefaul t" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: docupentation xm : |l ang="en"> )
N th reference obligation to default triggers payout.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" >
Mth reference obligation to defau
representation of N'th to Mth def
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: el emrent name="tranche" type="Tranche">
<xsd: annot ati on> .
<xsd; docunentati on xnl : |l ang="en">
Thi s el enent contal ns tranche terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Cal cul ati onAnount " >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence> .
<xsd: el ement nanme="step" type="Step"” m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> i
A schedul e of step date and value pairs. On each step
date the associ ated step val ue beconmes effective. A
I'1st of steps may be ordered in the docunent by
ascendlng s_eP date. An FpM. docunent containing an
unordered list of steps is still regarded as a
conf or mant docunent.
</ 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>
<xsd: conpl exType name="CashSett| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Settl| ement Terns" >
<xsd: sequence> . . .
<xsd: el ement name="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl :Ilang="en"> o
The nunber of business days after conditions to |
settl enent have been satisSfied when the cal cul ati on
%gent obtains a price quotation on the Reference
[1gation for purposes of cash settlenent. There may
be one or nore valuation dates. This is typically, .
specified if the cash settlenment amount iS not a fixed
anmpunt. | SDA 2003 Term Val uation Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xn :lang="en"> )
The tine of day in the specified business center when
the cal cul ati oh agent seeks quotations for an anount of

0
(s) in

It to allow
aul ts.



t he reference obllgatlon forvpurposes of cash
settl enent. 03 Term Valuation Tine
</ xsd: docunentat|0n>
</ xsd; annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="quot ati onMet hod" type="Quot ati onRat eTypeEnunt m nCccurs="0">
<xsd annot at i on>
<xsd: document ati on xm : 1 ang="en">

The type of price quotations to be requested from
deal ers when determ ning the market value of the
reference oblrgatron for purposes of cash settlenent.
For exanp O fer or d-market. | SDA 2003 Term

B
Cpotatlon Vet
</ xsd: docunentatron>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="quot ati onAnpunt" type="Mney" ni nQccurs="0">
<xsd: annot at i on>
<xsd: docunentatron xm I ang="en" >

In the determ nation of a cash settlenment amount, if
hted average quotations are to be obtained, the
ation ampuht specifies an upper limt to the

outstandrng princi pal balance of the reference

obligation for which the quote should be obtained. If

not Specified, the | SDA definitions provide for a

fal | back amount equal to the floating rate. payer

cal cul ati on anpunt. |SDA 2003 Term 8potat|on Anount

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nanme="m ni nunfuot ati onAnount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ation xm :1ang="en">
In the determnation of a cash sett|enment anmount, if
wei ghted average quotations are to be obtained, the
m ni mum quot at i on anount specifies, a m ni mum i nt ended

t hreshol d anpbunt of outstandi ng principal balance of
the reference obligation for ich the quote should be
obtalned, If not specified, the ISDA definitions

rovide for a fallback anpunt of the [ower of either

D 1,000,000 (or its equrvalent in the rel evant
obli gation currency t he quotation anmount. | SDA 2003
Termm, M ni mum Quot a |on AnDunt

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enrent nane="deal er" type="xsd:string" mnQCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

A deal er from whom quot ations are obt ai ned. y t he
cal cul ati on agent on the reference oblr ation for
purposes of cash settlenent | SDA 2003 Term Deal er

</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="cashSett| enent Busi nessDays" type="xsd: nonNegati vel nteger" mi nCccut
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The nunber of business days used
of the cash settl|enment paynent da
settl enent amount 1s specified, t
Paynent date w || be thi's nunber
omnng he cal cul ati on of the
settl enent amount Is not specifie
paynment date will be this nunber o
alT conditions to settlenent are s
Term Cash Settlenent Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cashSettl| enment Anount" type="Mney" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
The anmount paid by the séller to the buyer for cash
settl ement on the cash settlenent date. |If
otherw se specified, would typically be calculated as
100 (or the Reference Price) mnus the price of
Ref erence Obligation (all expressed as a percentage%
tinmes Floatrn? Rat e Payer Cal cul ation Anount. |SDA 2003
Term Cash Seftl enment AnDunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

t he determ nation
If a cash

cash settl enent

busi ness days

nal price. If a cash
t he cash settl| enment
busi ness days after
is

tisfied. | SDA 2003



<xsd: el ement nanme="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > S
I ndi cat es whether accrued interest is included (true)
or not (false), For cash settlenment this specifiles
whet her "quot ati ons shoul d be obtai ned | nclusive or not
of accrued I nterest. For physical settlenment this

sBeclfles whet her the buyershoul d deliver the
obligation with an outstandi ng princi pal bal ance that
i ncl ides _or excludes accrued interest. |SDA 2003 Term

I ncl ude/ Excl ude Accrued I nterest
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="val uati onMet hod" type="Val uati onMet hodEnunt’ m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|anP: en" >

The | SDA defined net hodology for determ ning the fina
price of the reference obligation for purpoSes of cash
settlenent., (ISDA 2003 Ternm Val uation Method). For

exanpl e, Market, Hi ghest etc.
</ 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 nane="Credit Def aul t Swap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nane="general Terns" type="General Terns">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >
This elenment contains all the_data that app
section entitled "1. Ceneral Terns" in the
Credit Derivatives Confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="feelLeg" type="FeelLeg">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en">
This elenent contains alll the terns relevant to .
defining the fixed anounts/paynents per the applicable
I SDA definitions.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enment nane="protecti onTernms" type="ProtectionTerns" nmaxCccurs="unbounded">
<xsd: annot ation> . .
<xsd; docunentati on xm :lang="en">
This element contains all the terns relevant to )
defining the applicable floating rate payer calculation
ampunt, credit events and associated conditions to
settl enent, and reference obligations.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: choice m nCccurs="0" naxCccurs="unbounded" >
<xsd: el ement nane="cashSett!| enment Terns" type="CashSettl| enent Terns">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|anP:"en">
This elenent contains all' the | SDA terms r
cash settlenment for when cash settl enent i
applicable. 1SDA 2003 Term Cash Settlenen
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="physi cal Settl enent Terns" type="Physical Settl enent Ter ns" >
<xsd: annot ati on> | .
<xsd; docunentati on xml :lang="en">
This el ement contains all' the | SDA terns relevant to
physi cal settlenent for when Rhyslcal settlenent is
appl icable. |1 SDA 2003 Term Physical Settlenent
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >

ears in _the
2003 | SDA

el evant to
v



</ xsd: conpl exType>
<xsd: conpl exType nanme="Credit Event Notice">
<xsd: sequence> o
<xsd: el enent nane="notifyingParty" type="NotifyingParty">
<xsd: annotatlon>
<xsd: document ati on xnl : | ang="en">

Poi nter style references to_a party identifier defined

el sewhere in the docunent. The notifying party is the party
that notifies the other party when a crédit event has
occurred by neans of a credit event notice. If nore than
one part is referenced as being the notifying party then
el t her tY may notify the other of a credit event
occurrln SDA 2003 Term Notifying Party

</ xsd: docunentatlon>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el enent nane="busi nessCenter" type="Busi nessCenter" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xn :|ang="en"> ,
[nclusion of this busineSs center eIenen lies that |
Greenwich Mean Tinme in Section 3.3 of the 20 3 | SDA Credit
Derivatives Definitions is rep | aced bY the local tine of
the city indicated by the bu3|nessCEn er el enment val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nanme="publicl yAvail abl el nfornati on" type="Publicl yAvail abl el nf ormati on" m n(
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
A specified condition to ttlement. Publicly avail able

se
information neans information that reasonably confirns any
of the facts relevant to determning that a credit event Or
pot enti al repudlatlon/npratorlun1 as app i cabl e, has
occurred. The | SDA defined list (2003) Is the market
standard and i s considered conprehensive, and a m ni num of
two differing public sources nust have published the
rel evant |nformation, to declare a Credlt Event | SDA 2003
Term Notice of Publicly Available I'nformation Applicable

</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Credi t Events" >
<xsd: sequence> .
<xsd: el enent nane="bankruptcy" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document at i on_xm : | ang="en" >
Acredit event. The refefence entity has been dissol ved or
has becone insolvent. It also covers events that may be
precursor to insolvency such as instigation of bankruptcy
or insolvency proceedlngs Soverel gn frades are not subject
to Bankrup tcB technical l'y" a Sovereign cannot becone
bankrupt . | SDA 2003 Term Bankr uptcy
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="fail ureToPay" type="FailureToPay" m nCccurs="0">
<xsd: annot at | on>
<xsd: document at i on xn1:|ang ten ">
i

Acredit event. This cre event triggers, after the

ex iration of any appllcable race period, if the reference
ity falls to na e due paynents in an aggregrate anount

of not | ess than the paynent requirenent on one or nore

obligations (e.g. a msSed coupon paynment). |SDA 2003 Term

Failture to Pa
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) . )
<xsd: el ement name="fail ureToPayPrinci pal " type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en"
A credit event. Corresponds to the failure by the Reference
Entity to pay an exp ec ed principal anpunt of the paynent
of an” act ual pr|n0|pa anount_that is_|less than the
SxpectedlprlnC|paI amount. | SDA 2003 Term Failure to Pay
rincipa
</ xsd: dogunentatlon>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="fail ureToPaylnterest" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">



A credit event. Corresponds to the failure by the Reference
Entity to pay an expected interest anount or’the paynent of
an actual Interest anopunt that is |ess than the expected
interest anpunt. | SDA 2003 Term Failure to Pay Interest.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="obligati onDefault" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> ) )
A credit event. One or nbre of the obligations have becone
caRabIe of belng decl ared due and payable before they would
ot herw se have been due and payable as a result of, ©Or on
the basis of, the occurrence of a default, event of default
or other simlar condition or event other than failure to
pay. |SDA 2003 Term oligation Default
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="obl i gati onAccel eration" type="Empty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">

A credit event. One or nbre of the obligations have been
decl ared due and payabl e before they woll d ot herwi se have
been due and payable as a result of; or on the basis of,
the occurrence of a default, event of default or other
simlar condition or event other than failure to y
(preferred by the narket over (Oblijgation Default, because
nore definitive and enconpasses thé definition of
oligation Default - this is nore favorable to the Seller)
Subj éct to the default requirenent anmount. | SDA 2003 Ter n
bl 1 gation Accel eration

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) )
<xsd: el ement name="repudi ati onMoratori un' type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation_xnl :l ang="en">
A credit event, The reference entity, or a governnental
authority, either refuses to recognise or challenges the
validity of one or nore obligations of the reference
entity, or inposes a nnrator|un1therebx post poni ng payments
on one or nore of the obligations of the referencé entity.
Subject to the default requirenent anmount. | SDA 2003 Term
Repudi at i on/ Morat ori um
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement name="restructuring" type="Restructuring" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> . )
Acredit event. A restructuring is an event that materially
i npacts the reference entity' s obligations, such as an
interest rate reduction, principal reduction, deferral of
interest or principal, change I1nh priority rankln%, or
change in currency or conpoSition of paynent. |SDA 2003
Term Restructuring
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="di stressedRati ngsDowngr ade" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on_xm ;| ang="en" >

A credit event. Results fromthe fact that the rating of
the reference obligation is downgraded to a distressed
rating | evel. Froma usage standpoint, this credit event is
typically not applicable’in case of RVBS trades.

</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="mat urityExtension" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|anP: en"> )
A credit event. Results fromthe fact that the underlier
fails to nake principal paynents as expected.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="writedown" type="Enmpty" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|anP: en"> )
A credit event. Results fromthe fact that the underlier
wites down Its outstanding principal anount.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="def aul t Requi renent" type="Money" mi nCccurs="0">
<xsd: annotatron>
<xsd: document ati on xni ;| ang="en">

Inrelation to certain cifedit events, serves as a threshold

for Ooligation Acceleration,_ Obligation Default

Repudi at Ton/ Morat or .um and Restructuring. Market standard
is USD 10, 000, 000 (JPY 1,000, 000,000 for all Japanese Yen

trades). This'is applied on an_aggregate or_ total basis

across all Obligations of the Reféerence Entity. Used to
revent technical/operational errors fromtriggering credit

events. | SDA 2003 Term Default Requirenent

</ xsd: docunent at i on>

</ xsd; annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="creditEvent Notice" type="CreditEventNotice" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xm : 1 ang="en" >

A specified condition to seftlenment. An irrevocable witten
or verbal notice that describes a credit event that has
occurred. The notice is sent fromthe notifying party
(either the buyer or the seller) to the countefparty. It
provides information_relevant t0 determining that a credit
event has occurred. This is typi aIIy acconpani ed by,
Publicly Available Information. |SDA 2003 Term Credit

Event tice
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> . . .
<xsd: conpl exType nanme="Del i verabl eCbl i gati ons" >
<xsd: sequence> )
<xsd: el enent nane="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

I ndi cat es whet her accrued jnterest is |ncluded (true%

not (false). For cash settlenment this specifies er
quot at i ons”_shoul d be obtai ned | ncl usive or not of accrued
interest. For physical settlenent this specifies whether

t he buyer should’ deliver the obligation wth an outstanding
princi pal balance that includes of excludes accrued
interest. |SDA 2003 Term | nclude/ Exclude Accrued I nterest

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent > . . .
<xsd: el ement nane="cat egory" type="CbligationCategoryEnum' m nCccurs="0">
<xsd: annot at | on>
<xsd docunent ati on xnl ;| ang="en">

in both oblrgatrons and deliverabl e obljgations to
Bresent a class or txg securities which apply. |SDA
3 Term oligation tegor /Deliverable Obligation

Cate ory
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :1ang="en">
An obligation and deiivefable obligation characteristic. An
obligation that ranks at |east equal wth the nbst senior
Ref erence Qoligation in prrorrty of paynent or if no
Ref erence Qbli atron is pecrfred inthe rela
Cbnfrrnatron he obl |% i ons of the Reference Entity that
are senior. |SDA 2003 rm Not Subordi nat ed
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > o o )
<xsd: el enent name="speci fi edCurrency" type="SpecifiedCurrency" m nQccurs="0">
<xsd: annot ati on>
<xsd: document ati on xni:|ang="en"> ) o
An obligation and dei i vefabl e obligation characteristic.
The currency or currencies In which an obligation or
del |verab e obligation nust be payable. | SDA 2003 Term
Speci fied Currenc
</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">



An obligation and deliverable obli atlon characteristic.
Any obligation that is not primari najorrtyE owed to a
Soverel gh or Supranational gani zati on.” | SDA" 2003 Term

Not Soverei gn Lender
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el ement > . i ]
<xsd: el enent nane="not Donesti cCurrency" type="NotDonesticCurrency" nmi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">

An obligation and deiiverabl e obligation characteristic.
Any obligation that is Bgyable in any currency other than
the doneStic currency hestic currency is either the
currency so specrfred or, if no currency is specified, the
currency of (a) the reference entity, if the reference
entity is a sovereign (b) the jurisdiction in which the
rel evant reference entlty I's” organised, if the reference
entity is not a sovereigh. |SDA™2003 Term Not Donestic

Currency
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="not Donesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni : 1 ang="en">

An obligation and deiiverable obligation characteristic. |f
the reference entity Is a Sovereigh, this neans any
obligation that is not subject to the | aws of the reference
entify. If the reference entity is not a soverei this
means anY obligation that is ndot subject to the ams of the
urisdiction of the reference entity. |SDA 2003 Term Not

nmestic Law
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="listed" type="Enmpty" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
An obligation and delrverable oblrg
I ndi cat es mhether or not the obligat
or ordiparily purchased and sol d on
Term Listed
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > .
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd docunent ation xm : | ang="en">
A deliverable obligation characteris
Cont 1 ngent neans the repaynment . of pr
dependant  on a formul a/index, i, t
bel ng delrvered an | nstrument that
el enent of principal, and to ensure
i nterest bearing (on a regular sched
Not Conti ngent
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :1ang="en">

ation characteristic.
i on |s quoted, Tisted
an exchange. | sDA”2603
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An obligation and deiiverable obligation characteristic.
Any obl i'gation other than an oblrgatron t hat was I nt ended
to be offered for sale prinmaril ¥ in the donestic market of
the rel evant Reference Entity his specifies that the
obligation nmust be an |nternat|onally recognrzed bond. | SDA

2003 Term Not Donestic |ssuance
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="assi gnabl eLoan" type="PCDel i ver abl eCbl i gati onCharac" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en"> )
A deliverable obligation characteristic, A loan that is
freely assignable fo a bank or financiali |nst|tut|on
wi thout the consent of the Reference Entity or
guarantor, if any, of the Ioan (or the consent of the_
aRplrcabI borrower if a Reference Entity Is guaranteeing
| oan) or any agent. |SDA 2003 Term Assighable Loan
</ xsd: docunhent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="consent Requi r edLoan" type="PCDel i verabl eObl i gati onCharac" m nCccurs="(

—



<xsd: annot ati on>

<xsd: docunent ati on xm : | ang="en" > o )
A deliverabl e obligation characteristic. Aloan that is
ca able of being aSsigned wth the consent of the Reference
En or the guarantor, if any, of the |oan or any agent.
ISDA 003 Ternl Consent Requiréd Loan

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

<xsd: el ement nanme="directLoanParticipation" type="LoanPartici pation"

<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
A deliverable obligation characteristic. A loan wit
part|C|pat|on agreément whereby the buyer is capab
creatlng, Frocurlng t he creatlon of; a contractu
in favour he sellér that provides the seller vu
recour se to the participation seller for a specifie
i n any paynents due under the relevant [oan which a
recel ved by the participation seller. |SDA 2003 Ter
Direct Loah Participation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="transferable" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
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A deliverable obligation characteristic. An obligation that
is transferable to |nst|tut|onal i nvestors. wi t holt an
ont ract ual statutorY or regulatory restrictions. |SDA
e

c
2003 Term Transferab
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="maxi nunvaturity" type="Interval" m nCccurs="0">

<xsd: annot at | on>
<xsd docunent ation xm ;| ang="en">

A deliverable obligation characteristic. obl i gati on _t hat
has a remaining maturity fromthe Ph S|cal Set | enent Date
of not greater than the period specified. ISDA 2003 Term

Maxl mum Mat ur | t
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nane="accel er at edOr Mat ur ed" type="Enpty" mi nCccurs="0">

<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
A deliverable obligation characteristic. An obligatjon at
tlne of default is due to mature and due to be répaid, or
as a result of downgrade/bankruptcy is due to be repai d as
a result of an acceleration clause. |SDA 2003 Term
Accel erated or Matured
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="notBearer" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
A deliverable obligation characterjstic. Any obligation
that is not a bearér iInstrument. This applles to Bonds only
and is meant to avoid tax, fraud and security/deliver
rovi sions that can potentially be associated wth Bearer
onds. | SDA 2003 Term Not Bear er
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xnl : 1 ang="en">
An obligation and dellverable obl igation characteristic.
Defined”in the | SDA published addi tional provisions for
U S. Muinicipal as Reference Ent|tY | SDA 2003 Term Ful
Faith and edit oligation Liability
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >

<xsd: el enent nane="general FundObl i gati onLi ability" type="Enpty">

<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An obligation and dellverable obh
Defined”in the | SDA published ad
U S. NUn|C|pal as Retference Enti
General Fund Qoligation Liabilit

I|? t|o characteristic.
di tional Ero i sions for
ty. |SDA 2003 Term

y

m nCccur s="0">



</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) o
<xsd: el ement nane="revenuebligationLiability" type="Enpty">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
Defined i n the | SDA Publlshed addi tional provisions for
U S. Municipal as Reference Entity. |SDA 2003 Term
Revenue Obligation Liability
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> o o ) o ) )
<xsd: el ement nanme="indirectlLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xni:Ilang="en"> o
I SDA 1999 Term |Indirect Loan Participa
%nglcable as a deliverable obligation

tion. NOTE: Only
under |SDA Credit

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd:annot ati on> | Y
<xsd; docupentation xm : |l ang="en">

Afree format string to Specify any excluded obligations or
del i1 verabl e obligations, as the case HHE be, of the
reference entity or excluded t¥8es of obligations or
delgverable obligations. |SDA 2003 Term  EXcl uded

i

8

gatlons/Expluded Del i verabl e Obligations
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annotation> . .
<xsd; docunentatjon xnl :Ilang="en">

This element 1s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations can be specified free-form

| SDA"2003 Term O her "Ooligations of a Reference Entity

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Depr ecat edSchedul edTer m nat i onDat e" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
RECATED

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="EntityType">
<xsd: annot ati on>
<xsd; docunentatjon xnl :lang="en"> ) ) )
Defines a_coding scheme of the entity types defined in the | SDA
First to Defaulf docunentation
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nane="entityTypeSchene" "t ype="xsd: anyURlI " default="http://ww. fpm . org/«
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Fai |l ur eToPay" >
<xsd: sequence> ) ) ) ) )
<xsd: el ement nanme="gracePeri odExt ensi on" type="G acePeri odExt ensi on" m nCccurs="0">
<xsd: annot ati on> ° Y
<xsd: docunentati on xnl : 1l ang="en">
If this elenent is specified, indicates whether or not a
race period extension is applicable. |ISDA 2003 Term Grace
er i od Ext ensi on Applicable
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="paynent Requi renent" type="Money" mni nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



Specifies a threshold for the failure to pay credit event
rket standard is USD 1, 000,000 (JPY 100, 000, 000 for

Japanese Yen trades) or Its equivalent in the rel evant
obligation currency. This is a&plled on an a?gre ate basis

acroSs all ligations of the Reference Entify. I'ntended to

prevent technical/operational errors fromtriggering credit

events. | SDA 2003 Term Paynment Requirenment

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="FeelLeg">
<xsd: sequence>

<xsd: el enment name="initial Paynent" type="Initial Payment" mi nQccurs="0">

<xsd: annot at i on>
<xsd: docunentatron xm ; | ang="en" >

Specifies a single frxed aynment that is pay abl e by_the
Payer to the recejver he |n|t|aI paynent date.” The

i xed paynent to be pald is specified in ternms of _a known
currency amount. This el ement shoul d be used for CDS | ndex
trades and can be used for CDS trades where it Is _necessary
to represent a paynent froaneIIer to Buyer. For trades
where a paynment 1S to be nmade from Buyer'to Seller the
feeLeg/ si ngl ePayment structure nmust be used.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

maxCccur s=" unboundec

<xsd: el enent nane="si ngl ePaynent" type="Si ngl ePaynent" mi nCccurs="0"

<xsd: annot at | on>
<xsd: document atj on xni ;| ang="en">
Specifies a single fixed anpunt that is pay
buyer to the seller on the fixed rate pa yer
The fixed anpbunt to be paid is specified in
knomn currency anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

able b e
Payne t dat e.
efns of a

<xsd: el enent nane="peri odi cPaynent" type="Periodi cPayment"” m nCccurs="0">

<xsd: annot at i on>

<xsd: document ati on xm :1ang="en">

Specifies a periodic schéedul'e of fixed anounts that are
payabl e by the buyer to the seller on the fixed rate payer
aynent dates. The fi xed amount to be paid on each paynent
date can be specified in terms of a known currency anbunt
or as an ampunt cal culated on a fornula basis by reference

to a per annumfixed rate. The applicabl e busi ness day
convention and business day for adjusting any fixed rate
payer payment date if it would otherwise fall on a day that
I s"not a business day are_ those specrfred in the

dateAd ustnents el enent within the general Terns conponent.

Term
</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nane="nar ket Fi xedRat e" type="xsd: deci mal " m nCccurs="0">

<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

An optronal el ement that only has meaning in a credit index
trade, This element contains the credit sBread ("fair
val ue") at which the trade was executed. Unlike the
frxed te of an |ndex the mar ket F| xedRat e vari es over the
l1fe of the_index Ren ing on market conditions. The
narke Fréedﬁate is the price of the index as quoted by

ra esks

</ xsd: doCunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="paynent Del ay" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatron xm : | ang="en"
plicable to CDS on MBSto specrfy whet her paynent delays
are ap licable to the fixed Amount. RMBS typically have
y del ay of 5 days between the coupon date of the
erence ob i gation and he paynent date of the synthetic
do hot, on the ot her "hand, w th bot h payment
Gt 85 being on the 25th o each mont h.
</ xsd: docunentatron>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exType nane="Fi xedAnount Cal cul ati on" >



<xsd: sequence> . . .
<xsd: el enent nane="cal cul ati onAnpunt” type="Cal cul ati onAmount” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The notional amount used in the cal cul ation of fixed |
amounts where an amount is calculated on a fornula basis,
I.,e. fixed ampunt = fixed rate payer calculatlon amount X
fixed rate x fixed rate day count fractlon | SDA 2003 Term
Fi xed Rate Payer Cal cul ation Anmount
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nane="fi xedRate" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ation xni :|ang="en">
The cal cul ation period fixed rate. A per annumrat e,
expressed as a decimal. A fixed rate of 5% woul d be’
represented as 0.05.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nane= dabeuntFractlon" t ype="DayCount Fraction" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xn : P
The da¥ count fractlon SDA 2003 Term Fi xed Rate Day
Cbunt raction,
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conp exType nane="Fl oat i ngAnount Event s" >
<xsd: sequence> . . .
<xsd: el enent nane="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd document ati on xm : | ang="en">
A floating rate payment event. Corresp onds to the fallure
by the Reference Entity to pay,. an exPec ed Pr nci pal annunt
orf the paynent of an_ atCtual pr|n0|pa noun hat |s I ess
than the expected principal anount. A 2003 Term Failure
to Pay Principal.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="interestShortfall" type="InterestShortFall" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentation xnl : |l ang="en">
A floating rate payment event. Wth respect to any
Ref erence bl i gati on Payment Date, either (a) the
non- pa nent of “an Expected I|nterest Ampunt ofr (b)
Egynen an Actual Interest Anpunt _that is |ess
Shpectepllnterest Amount. | SDA 2003 Term Interes
ort
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="writedown" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en">
floatlnP rate paynment event. Results fromthe fact that
the under ¥er VWIteS down its outstanding principal anmount.
A 2003 Term Wit edown.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > . o . o .
<xsd: el enent nane="fl oati ngAnount Provi si ons" type="Fl oati ngAnount Provi si ons" m nOccur s="
<xsd: annot at | on>
<xsd: document ation xni :|ang="en"> o ) ]
SReC|f|es the floating amount provisions associated with
e floati ngAmpunt Events.
</ xsd: docunentat i on>
</ xsd: annot at i on>
</ xsd: el ement > o . o . .
<xsd: el enent nane="addi ti onal Fi xedPaynents" type="Additional Fi xedPayments" m nCccurs="0":
<xsd: annot at | on>
<xsd: docunentatlon xm ;1 ang="en"> ]
Specifies the events tha Wil give rise to the paynent a
addi tional fixed Baynents
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

t he
tthan t he



<xsd: conpl exType nanme="Fl oati ngAnount Provi si ons" >
<xsd: sequence> )
<xsd: el enent name="WACCapl nt er est Provi si on" type="Enpty" mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :lang="en">
As specified by the iSDA Suppl ement for use with tr
nort gage- backed securities, "WAC Cap" means a wei gh
aver agé coupon or MEI%hted average rate cap proviSsi
however defined in the Underlying Instrunen s) of
nderlying Instruments that |imt§, increases or de
the 1nterest rate or interest entitlenent, as set ou
the Underlying Instrunents on the Effectlve Date wit
regard to any subseguent anendnent The presence of th
el ement S|gn|f|es that the provision is p |icable, F
usage stan p0|nt hi's rOV|S|on is typically applica
the case of CMBS and not applicable in case of St
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="st epUpProvi si on" type="Enpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
As specified by the ISDA St andard Terns Suppl enent for use
w th trades on nort gage- backed securities, The presence of
ni
D

>SS0

r
the elepent signifies that the provision is applicable. If
appllcable the applicable step -ug terns are specified as
part of th t | SDA Standard Terns Supplenent. From a usa e
tandp0| hIS prOV|S|on is typlca y applicable int
case of RNB not applicable i n case of CMBS trades.
</ xsd: docunentatlon>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="General Ter ng" >
<xsd: sequence> .
<xsd: el enent nane="effectiveDate" type="Adjustabl eDate2" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en"
The first day. of the term of the trade. ThIS day nmay be
subj ect to adjustnent in accordance with a business” day
convention. |ISDA 2003 Term Effective Date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="schedul edTerm nati onDat e" type="Deprecat edSchedul edTer ni nati onDat e"

<xsd: annot at | on>
<xsd: docunment ation xm : | ang="

The schedul ed date. on which the credit protection wl|

| apse. May be sPeC|f|ed as an adjusting or non-adjustln?_
date or a terna ively as a perlod of fset fromthe effective
date. |SDA Ternt Schedul ed Term natijon Date. The
construct has been adjusted as part _of the 4.3 release to
renove the choice with the rel ativeDate whi ch was of the
Interval. As_part of the ver si onb, the,lntent is to make

t he schedul eTerm nat i En e of type Adjustabl eDate2 and

renove the ad{ustabl te node.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="sel | er Part yRef erence" type="PartyQ TradeSi deRef erence" >
<xsd: annot at | on>
<xsd: docupent ati on xn : | ang="en">
The seller of the credit protection. |SDA 2003 Term
Fl oati ng Rate Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="buyer Part yRef erence" type="PartyQO Tr adeSi deRef er ence" >
<xsd: annot at | on>
<xsd: docunent ati on xnl :| ang="en"> )
The buyer of the credit protection. |SDA 2003 Term Fixed
Rat e Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust ments" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn ;| ang="en">
I SDA 2003 Terns: BusinesS Day and Busi ness Day Conventi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

m



<xsd: choi ce> . .
<xsd: el ement name="ref erencel nformati on" type="Referencel nfornmation">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
This element contains al “the terns relevant to_defining
the reference entity and reference obligation(s).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nf or mati on" type="1ndexReferencel nformation">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
This el ement contains all the terms relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="basket Ref erencel nformati on" type="Basket Ref erencel nformati on">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
Thi s el ement contains all the ternB rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> )
<xsd: el enent name="additi onal Tern type="Additional Term m nCccurs="0" maxQccur s="unbounc
<xsd: annot at | on>
<xsd: document ation xm : Iang— en" >
This element 1s used for representing information _contained
in the Additional Terns field of the 2003 Master Credit
Derivatives confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) ) )
Presence of this el enment indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent nane="nodi fi edEqui tyDel i very" type="Enmpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > o )
Presence of this eIenent i ndicates that nodified equity
delivery is aP pli cabl
</ xsd: docunenta I on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> . .
<xsd: conpl exType nanme="G acePeri odExt ensi on">
<xsd: sequence> ) )
<xsd: el enent nane="gracePeriod" type="Cffset" m nCccurs="0">
<xsd: annot at | on> L
<xsd: document ati on xm : | ang="en">

The nunber of cal endar_ of business days after any due date
that the reference entity has to fulfil its obligations
before a failure to pay credit event is deemed t0 have
occurred. | SDA 2003 Term G ace Period

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexTy pe>
<xsd: co exT e nane="| ndexAnnexSour ce" >
<xsd:'s np nt ent >
<xsd extensi on base="xsd: normalizedString"> )
<xsd:attribute nane="i ndexAnnexSour ceSchene" defaul t="http://ww. f pni . or g/ codi ng- schent
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="1| ndexl| d" >
<xsd S|np eCont ent >
<xsd: ext ensi on base="xsd: nornal i zedStri ng" >
<xsd: attribute nanme="i ndex| dScheme" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exT e nane="1 ndexNane" >
<xsd: S|nple nt ent >



<xsd: ext ensi on base="xsd: nornallzedStr|n9">
<xsd: attribute nanme="I ndexNanmeScheme" fype="xsd: anyURl "/ >
</ xsd; extenS|on>
</ xsd: S|np eCont ent >
</ xsd: conP exTy e>
<xsd: co ex Ype nane="| ndexRef er encel nf or mati on" >
<xsd: annota i on>
<xsd: docunment ati on xml : 1l ang="en"
A type defining a Credit EEfauIt Swap | ndex.
</ xsd? docunent at i on>
</ xsd: annot at 1 on>
<xsd:sequence>
<xsd: choi ce>
<xsd: sequence> )
<xsd: el enent name="i ndexNane" type="I|ndexNane" >
<xsd: annot at | on>
<xsd: docunment at i on_xni : | ang="en"
The nane _of the index ex ressed as a free format
string. FpM. does not define usage rules for this
el ement .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="indexl d" type="1ndexld" minCccurs="0" maxCccurs="unbounded" >
<xsd: annot at | on>
<xsd; document ation xm :|ang="en"
I ndex |dent|f|er (e.g. RED pair code).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence> .
<xsd: el enent nane="i ndexl| d" type—"lndexld" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd:documentati on xni :|ang="
A CDS index identifier (e&. g RED pair code).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd; sequence>
</ xsd: choi ce> . . . .
<xsd: el enent nane="indexSeries" type="xsd:integer" mnQccurs="0">
<xsd: annot at | on>
<xsd:document ation xm :|ang="en">
index series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="i ndexAnnexVersi on" type="xsd:integer" m nCccurs="0">
<xsd: annot at | on>
<xsd:document ati on xn:|ang="en">
index series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="i ndexAnnexDate" type="xsd: date" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
i ndex series annex dat e.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="i ndexAnnexSour ce" type="I|ndexAnnexSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
A i ndex series annex source.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="excl udedRef erenceEntity" type="Legal Entity" m nCccurs="0" nmaxCccurs="1
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
Excluded reference entity.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="tranche" type="Tranche" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
This el ement contains tranche terns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="settl edEntityMatrix" type="SettledEntityMatrix" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en"> ) )
Used to speC|fY the Relevant Settled Entity Matrix when
there are settled entities at the tinme of the trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> o
<xsd: conpl exType name="1niti al Paynent" >
<xsd: sequentce> .
<xsd:. group ref="PayerRecei ver. nodel "/> )
<xsd: el enent nane="ad] ust abl ePaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an9:"en"> ) ) )
A fixed paynent date thaf shall be subject to adjustnent in
accordance’wth_ the aPPllcabIe busi ness day convention if
it would otherwise fall on a day that i1s not a business
day. The applicabl e busi ness day convention and busi ness
day are those specified in the dateAdjustnments el enent
wthin the ?eneraITerns conponent.
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The adj usted paynent daté. This date shoul d al ready be
adj usted for any applicabl e business day convention. This
conponent is not intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot ati on> |
<xsd; docunentation xnl :|lang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Interest ShortFall">
<xsd: sequence> .
<xsd: el ement nane="interestShortfall Cap" type="InterestShortfall CapEnuni >
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en">

Specifies the nature of the interest Shortfall cap (i.e.
Fi xed Cap or Variable Cap) in the case where it is
applicable. |1SDA 2003 Term Interest Shortfall Cap

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd:. el enent nanme="conpoundi ng" type="xsd: bool ean"/> .
<xsd: el enent nanme="rat eSour ce™ type="Fl oati ngRat el ndex" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xn :lang="en"> )
The rate source in the case of a variable cap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> o )
<xsd: conp exTyES nanme="LoanParti ci pation">
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence> S T ) ) )
<xsd: el ement name="qual i fyi ngParticipationSeller" type="xsd:string" mnCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xni:!an?;"en?> o
If Direct Loan Participafion is specified as a . |
del iverabl e obligation characteristic, this specifies
any requirenents for the Qualifying Participation
Seller. The requirements nay be |iSted free-form | SDA
2003 Term Cpallfxlng PartiCi pation Seller
</ xsd: docunentati on
</ xsd: annot ati on>
</ xsd: el emrent >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Matri xSource">
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: nornallzedStr ng" > )
<xsd:attribute nane="settl| edEntityMatrixSourceSchene" defaul t="http://ww.fpn .org/cod
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name= "NUItlplevaluatlonDates">
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Si ngl eVal uati onDat e" >
<xsd: sequence> ) o )
<xsd: el enent name="busi nessDaysThereafter" type="xsd: positivelnteger" nminCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The nunber of business days between successive
val uation dates when nultiple valuation dates are
applicable for cash settlenent. |SDA 2003 Term
Busi ness Days thereafter
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . o .
<xsd: el enent nane="numnber Val uati onDat es" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentatlon xm ;| ang="en" >
Where nul tIP e valuatlon dates are specified as bein
ap licable o cash settlenEnt this el ement speC|f|
E t he nunb of applicabl e val uation dates, (b
t e nunber of bu3|ness days after satisfaction of al
conditions to settlenent when the first such valuatlon
date occurs, and Ec t he nunber of business Y
thereafter of each successive val uation date. |SDA 2003
Term Miltiple Valuation Dates
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Not Donesti cCurrency">
<xsd: sequence> .
<xsd: el enent name="currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: documrent ati on_xm : | ang="en"
An explicit sPeC|f|cat|on of the donestic currency.
</ xsd: docunEnta I on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType nanme="Notifyi ngParty">
<xsd: sequence>
<xsd: el enent nane= "buyer Part yRef er ence" t¥pe— PartyReference"/>
<xsd: el ement nane="sell er PartyRef erence" type="PartyReference" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Cbl i gations">
<xsd: sequence> . .
<xsd: el enent nane="category" type="0CbligationCategoryEnunt >
<xsd: annot at | on>
<xsd: docunentatlon xm ; | ang="en" >

g9
es
?

Used in both ob i gations and de i verabl e obligations to
r Bresent a class or txg urities which apply. |SDA
2003 Term Obligation tegory/ Del i verabl e Cbligation

Cat egory
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Subor di nat ed" type="Enpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
An obligation and deiiverabl e obligation characteristic. An
obl i gation that ranks at |east equal with the nost senior
Reference Qoligation in priority of paynent or, if no
Ref erence (bl i atlon S speC|f ied in the rel ated
Cbnflrnatlon obl |% ions of the Reference Entity that
are senior. SDA 200 rm Not Subordi nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nanme="specifiedCurrency" type="SpecifiedCurrency” m nCccurs="0">

<xsd: annot ati on>
<xsd:docunentat|on xnl : | ang="en" >
An obligation and deliverable Obll ation characterlstlc
The currfency or currencies in an obligation or
del i verabl e” obligation nmust be payable ISD 2003 Term
Speci fied Currencg
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: ei ement >

<xsd: el enent nanme="not Sover ei gnLender" type="Enpty" m nCccurs="0">

<xsd: annot at i on>
<xsd: document ati on xnl : 1 ang="en">

An obligation and deiiverabl e obli atlon characteristic.
Any obli'gation that iIs not rimari najorltyE owed to a
Sover el gn or Supranati onal gani zati on 003 Term

Not Soveéerei gn Lender
</ xsd: docunentati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="not Donesti cCurrency" type="Not DonesticCurrency"
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">

An obl i gation and deiiveFabl e obligation characteristic.
obligation that is payable in any currency other than

the donmeStic currency. hestic curréency is either the
currency so specified or, If no currenc is specified, the
currency of (a) the reference entity, the reference
entity is a sovereign, or (b) the Jurlsd!ctlon i n_which the
rel evant reference entity s’ organised, if the reference
entity I's not a soverelignh. ISDA 2003 Term Not Donestic

Currency
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not DonesticLaw' type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">

An obligation and. deiiverable obligation characteristic. I|f
the reference entlty is a Sovereign, this neans any
obligation that is not subject to the laws of the reference
entify. If the reference entity is not a sovereign, this
neans anY obl i atlon that I1s not subject to the Naws of the
urisdic |on o] he reference entity. |SDA 2003 Term Not

nmestic Law
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent > .
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="en" >
An obligation and deiiverable obligation characteri st
I ndi cat es whether or not the obligation is quoted I
or ordiparily purchased and sold on an exchange. | SDA
Term Llsted
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

ic.
st ed
A 2003

<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">

<xsd: annot at i on>
<xsd: document ation xnl :1ang="en">
An obligation and deiiverable obli
Any obl i'gation other than an obllg
to"be offered for sale prinaril ¥|
the rel evant Reference Entity hi s
obligation nmust be an |nternat|onal
2003 Term Not Donestic |ssuance
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: choji ce m nCccurs="0">
<xsd: el enent nane—"fulIFalthAndCredlthLlablIlty" type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang=
An obl i gation and dellverable obI| ation characteristic.
Defined in the | SDA published addi tional provisions for
U. S. Minicipal  as Re erence EntItY I SDA 2003 Term Ful
Faith and edit Ooligation Liabi
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > . . o
<xsd: el enent nanme="general FundObl i gati onLi ability" type="Enpty">
<xsd: annot at i on>

g ation characteri
at on

n e donestic nma
e

r

I
th
spec

y recogni zed bond. | SDA

m nCccurs="0">



<xsd: docunentation xnl:|ang="en"> ) o
An obligation and dei i vefabl e obI!?atlon characteristic.
Defined 1 n the |1SDA published additi onal ErOVISIonS for
U S. Minicipal as Reference Entity. |SDA 2003 Term
General Fund Cbllgatlon Liability

</ xsd: docunent ati on>

</ xsd: annot at | on>

</ xsd: el ement > . . o
<xsd: el ement nane="revenueObligationLiability" type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An obligation and dellverable obl i gation characteristic.
Eeflned in the | SDA Publlshed addi t'i onal provisions for
U S. Minicip as Rererence Entity. |SDA 2003 Term
Revenue Cbllgatlon Liability
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> ) )
<xsd: el enent nane="not Conti ngent" type="Enpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm | ang="en" >
NOTE: Only allowed as an obligation charcteristic under
| SDA Credit 1999. |In essence t Contingent neans the
repayment of prlnC|paI cannot be dependant on_ a )
forpula/index, |1.e. to prevent the risk of being delivered
an instrument that nay never Fay any el enent of “principal
and to ensure that the o Ilga i on |s i nterest bearlng on a
requl ar schedule). 1SDA 2003 Term Not Conti ngent
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el enent nane="excl uded" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: docupent ati on xni:|ang="en">
free format string to Specify any excluded obligations or
[1verable obllgatlons as the casSe naz of the
ference entity o excluded t¥8es of Ilgatlons or
|iverable o bllgatlons Term | Excl uded
[ gatlons Excl tded Dellverable ol i gations
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="ot hRef erenceEntityCbligations" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">

o-or

e
e
e

9

This element i s used to Specify any other obligations of a
reference entity in both obligations and deliverable

obl i gations. The obligations Can be specified free-form
'SDA”2003 Term Other Obligations of a Reference Entity

xsd: docunent at | on>
</xsd annot at i on>
</ xsd: el ement > ) o ) )
<xsd: el ement nanme="desi gnatedPriority" type="Lien" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en"> i ]
Applies to Loan CDS, to indicate what lien |evel is
appropriate for a deliverable obligation. Exanple; a 2nd
I'ten Loan CDS would | nply that the“del i verabl e obligations
are 1st or 2nd lien Ioan
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> . . .
<xsd: conpl exType nanme="PCDel i ver abl el i gati onCharac" >
<xsd: sequence> ) )
<xsd: el enent nane="partial CashSettlement" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" >
Speci fi es whet her e|ther Partial Cash Settlenent of
Assi gnabl e Loans’ Partijal Cash Settlenent of Consent
Required Loans' or 'Partial Cash Settlenent of
Participations' is applicab

le. If this elenent is specified

and Assignable Loan is a Dellverable Cbllgatlon
Chracteristic, any ASS|ggable Loan that 1S deliverable, but
where a non-recei pt of nsent K e Physical Sett|enent
Dat e has occurred, the Loan can cash Settled rather than
Eoy3|calky dellvered If this elenent 1s specified and

nsent Required Loan is a Deliverable oligation
Characterisitec, am% Consent Required Loan that is
del | verabl e, but ere a non-recei pt of Consent by the
Physi cal Settlenent Date has occurred, the Loan can be cash



settled rather than ph¥5|callg delivered. If this el enent
is specified and Direct Loan Participation is a Deliverable
ol 1 gation Characterisitic, any Participation that iIs
del i1 verabl e, but where this participation has not been
effected (has not cone into effect) by the Physica
Settlement Date, the participation can be cash settled
rat her than physically delivered.
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="Peri odi cPaynment" >
<xsd: sequence> )
<xsd: el enent nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> )
gh? time interval between regular fixed rate payer paynent
at es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="firstPeriodStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xnl:Ilang="en">

The start date of the initial calculation period if such
date is not equal to the trade's effective date. It nust
only be specified if it is not equal to the effective date.
The” appl i cabl e busi ness day conventi on and bu5|ness_da¥ are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in a transaction supplement FpM
representation defined within the referenced general termns
confirmation agreenent).

</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="firstPayment Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
The first upadjusted fixed rate payer paynent date. The
?Rpllcable busi ness day convention”and busi ness daK_are
i

ose specified in the dateAdjustments elenent within the
general Terns conponent (or in a transaction supplenment FpM
representation defined within the referenced general termns
confirmation agreenent). |SDA 2003 Term Fi xed Rate Payer

Payment Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:!an?:"en?>
The last requl ar unadjusted fixed rate payer paynent date.
The applicabl e business day convention and busihess day are
those specified in the dateAdjustnents elenent within the
general Terns conponent (or in a transaction supplenment FpM
representation defined within the referenced general terns

I

in

confirmation agreenment). This el enent should Only be
d

i

included 1f there is a final paynent stub, 1.e. Wwhere the
| ast regul ar unadjusted fixed rate payer Paynent date is
not equal to the scheduled termnnation date: |SDA 2003

Term Fixed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="rol | Conventi on" type="Rol | Conventi onEnun’ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en"> )
Used in conjunction with the effectiveDate,
schedul edTerm nati onDat e, firstPaynent Date, )
| ast Regul ar Paynent Dat e and paynent Frequency to deternine
the regul ar fixed rate payer paynent dates.
</ xsd: doCunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce> .
<xsd: el ement nanme="fixedAnount" type="Mney">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en"> )
A fixed payment anount. ['SDA 2003 Term Fi xed Anount
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="fi xedAnmount Cal cul ati on" type="Fi xedAnount Cal cul ati on">

<xsd: annot ati on> _
<xsd; docunment ati on xm : | ang="en">
This elenent contains all' the terns relevant to i
calculating a fixed amount where the fixed anmount is
calcul ated™by reference to a per annumfixed rate. There
s no _correspondi ng | SDA 2003 Term The equivalent is Sec
5.1 "Cal cul ation of Fixed Amount™ but this in itself is
not a defined Term
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . .
<xsd: el ement nanme="adj ust edPaynent Dat es" type="Adj ust edPaynent Dat es"
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

An optional cashflowliké structure allow ng the equival ent
representation of the periodic fixed paynmenfs in terns of a
seri es of adjusted paynent dates and anbunts. This Is

i ntended to support apPIgcatlon integration within an
organi sation and is not intended for use in inter-firm
conmuni_cation or confirmations. | SDA 2003 Term Fi xed Rate

Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: co engpe nane="Physi cal Sett!| enent Peri od" >
<xsd: choi ce . o
<xsd: el enent nanme="busi nessDaysNot Speci fi ed" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> )
An explicit indication that a nunber of business days are
notlspe0|f|ed and therefore ISDA fall back provisions should
a .
</xgg:%ocunpntat|on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="busi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) ) )
A nunber of business dayS, Its precise neaning is dependant
on the context in which"this elenent is used. | SDA 2003
Term Bu5|ness_Da¥
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nanme="maxi munBusi nessDays" type="xsd: nonNegati vel nt eger"

<xsd:annot ati on> | .
<xsd: docunentatijon xnml ;I ang="en">

A maxi mum nunber of busihess days. Its precise neaning is
dependant on the context in which this elenent is use
Intended to be used to limt a particular |ISDA fall back

provi si on. i
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType> ]
<xsd: conpl exType name="Physi cal Settl enment Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Sett!| enent Terns" >
<xsd: sequence>

<xsd: el ement nanme="physi cal Settl enent Peri od" type="Physical Settl enment Peri od"

<xsd: annot ati on> _
<xsd: docunentation xnml :lang="en"> ) .

The nunber of business days used in the deterni nation
of the physical sett|enent date. The physica

settlenent date is this nunber of business days after
all applicable conditions to settlenent are satisfied,
If a number of business days is not specjfied fallback
grOV|S|ons aPpIy for determining the nunber of business

I oh

ays._lf Sec 8.5/8.6 of the 1999/2003 | SDA . .

Definitions are to,apPIy t he busi nessDaysNot Speci fi ed
el enent should be included. |If a specified nunber of .
busi ness days are to apPIy t hese should be specified in
t he businessDays element. If Section 8.5/8.6 of the
1999/ 2003 I SDA Definitions are to appIK but capped at a
maxi mum nunber  of busi ness days then the naxi num nunber
shoul d be specified in the maXi mnunBusi nessDays el enent.
| SDA 2003 Term Physical Settlenment Period

</ xsd: docunent at | on>

m nCccur s="0"

>

max Oc

m nCccur



</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nane="del i verabl eCbl i gati ons" type="Deliverabl eoligations" m nQccurs="(
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
This el ement contains all the I SDA terms relevant to
defining the deliverable obligations.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="escrow' type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on_ xni : Ian? en"> )
If this elenent is specifie i ndi cates that physica
settlement nust t ke pl ace through he use of an escrow
agent. (For Cana d an counterpartles this is always "Not
Appllca [ e". IS 003 Term Escrow
</ xsd: docunent ati o
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane=' S|xtyBu5|nessDaySettIenentcap" t ype="xsd: bool ean
<xsd: annot at | on>
<xsd: document ati on_xm : IanP
ie

m nCccurs="0">

If this element is speci for a transaction
docunent ed under the 2003 ISDA Credit Derivatives

Definitions, has the effect of jncorporating the

I anguage set forth below into the confirnmation. The
secfion references are to the 2003 I SDA Credit
Derivatives Definitions. hbtmnthstandlng Section 1.7 or
anY provi sions of Sections 9.9 or 9,10 fo the contrary,
but w t hout re{udlce to Section 9.3 and (where
applicable) Sections 9.4, 9.5 and 9.6, if the
Term nation Date has not occurred on. or Prlor to the
date that is 60 Business Da s follomnng he Physica
Settl ement _Date, such 60th I ness Day shal | be deened
to be the Term nation Date wtttrespec to this
Transaction except in relation to any portion of t he
Transaction (an ffected Portion") in respect of
which: (1) a va |d notice of Buy-inh Price has_been
delivered that is effective fewer t an t hree Bu3|ness
Days prior to such 60th Business Da% n which case
Term nati on te for that Affected ortlon shal | be the
third Business Day follow ng the date on which such
notice is effective; or fZ) Buyer has purchased but not
Del i vered Deliverable b |gat|ons valldm% Re ified by
Sel l er pursuant to Section 9. 10(b), ich case the
Termnation Date for that Affected Portion shall be the
tenth Business Day following the date on which Seller
éalldly speci fied such Deliverable Obligations to

uy

er
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>
<xsd: conpl exType nanme="ProtectionTernms">
<xsd: sequence>
<xsd: el enent nane="cal cul ati onAnpunt" type="NMbney">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="en">
The notional anount of protection coverage. |SDA 2003 Term
Floati ng Rate Payer Calcul ation Anmpunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xni:lanpz ) )
Thlstelenent contains all’ the ISDA terms relating to credit
events.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="obligations" type="Cbligations" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">

The underlying obligations of the reference entity on which
ou are buying or selling protection, The credit éevents
ailure to” Pay, Cb |gat|on Accel eration, Obligation

Defaul t, Restructuring, epudlatlon/Nbr torium are defined

with respect to these obligations. |SDA 2003 Term



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="fl oati ngAnount Events" type="Fl oati ngAmount Events" ni nQccurs="0">
<xsd: annotatron>_
<xsd: document ati on xm : | ang="en">

Thi s el ement contains thé | SDA terns relating to the
floating rate paynent events and |nP i ed”addj tiona
fixed paynents, applicable to the cred derjvatives
transactions on nortgage- backed securities wth

pay- as-you-go or Ehysrcal settlenent.
</ xsd: docunentati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> ) )
<xsd: attrrbute nane="id" type="xsd: | D' use="optional"/>
</ xsd: conP exTy e>
<xsd: co ex Ype nane="Prot ecti onTer nsRef erence" >
<xsd: annota i on>
<xsd; document ati on xm :lang="en">
Ref erence to ProtectronTernB conponent .
</ xsd: docunent at i on>
</ xsd: annot ati on> ) )
<xsd:attribute nanme="href" type="xsd: | DREF" use="required" ecore:reference="ProtectionTern:
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Publ i cl yAvai | abl el nf or mati on" >
<xsd: sequence> ) )
<xsd: el enent nane="st andar dPubl i cSour ces" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" > )
[f this element is speci ied, indicates that |SDA defined
Standard Publ'ic Sources are applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="publicSource" type="xsd:string" m nQccurs="0" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
A public information soufce, e.g. a artrcular newspaper or
el ectronic news service, that my pu sh rel evant
i nformati on used in the deterntnatlon of whet her or not a
credit event has occurred. |SDA 2003 Term Public Source
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o .
<xsd: el enent nane="specifi edNunber" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

The m ni mum nunber of thé specified public information
sources that must publish information that reasonab
confirns that a credrt event has occurred, The marke
convention is two. | SDA 2003 Term Specified Nunber

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Ref erencel nf or mati on">
<xsd: sequence> ) )
<xsd: el enent nane="referenceEntity" type="Legal Entity">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The corporate or sovereign entity on mhrch you are buying

or selling Protectron an an¥ successor assunes all “or
substantra of its con ractua and other obli atrons
It is vital to use the correct |egal name of the enfity and

to be careful not to choose a subSidiary if you reaIIy want
to trade protection on a parent conpany. Pl ease note,
Ref erence Entities cannot be senior or.subordinated. is
the obligations of the Reference Entities that can be
seni or of subordinated. |SDA 2003 Term Reference Entity
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: choj ce> ) ) ) )
<xsd: el ement nanme="referencebligation" type="Referencelbligation" nmaxQccurs="unboundec
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The Reference Obligationis a frnancral i nstrunent that
is elther issued of guaranteed by the reference entity.
It serves to clarify the precise’reference entity
protection is being offered upon, and its | egal posrtron
with regard to othér related firns



&Earents/sub5|d|ar|es). Furthernore the Reference .
[1gation i1s ALWAYS del | verabl e and establishes the Pari
PassU ranking (as the deliverable bonds nust rank equa
to the reference obligation). |1SDA 2003 Term Reference
Cbllgatlon )
</ xsd: docunent ati on>
</ xsd: annot at | on>

</ xsd: el ement > . .
<xsd: el ement nane="noReferenceCbligation" type="Enpty">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) )
Used to indicate that théere is no Reference Obligation
associated with this Credit Default Swap and thal there
w || never be one.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="unknownRef erenceCbl i gati on" type="Enpty">
<xsd: annot at i on>
<xsd: docunent at
Used to indic
wth the Cred

on xm :lang="en"> ) . .

te that the Reference obljgation associated
t Default Swap is currently not known. This
0

e
is not valid for Le?al Confirmation purposes, but 1Is
val1d for earlier stages in the trade Iife cycle (e.g.
Broker Confirmation).

</ xsd: docunent at i on>

</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> i
<xsd: el ement nanme="al | Guar ant ees" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ]
I ndi cat es whether an obligation of the Reference Entity,
guaranteed by the ReferenCe Entity on behalf of a
non-Affiliate, is to be,conS|dereP an bligation for the

purpose of the transaction. It will| be consSidered an .
obligation if all Guarantees is apPllcabIe true) and not if
al | Glarantees is inapplicable (false). |1SDA 2003 Term Al

Quar ant ees .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enment nane="referencePrice" type="xsd:decinal" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xm ;I ang="en">

Used to determine (a) for physically settled trades, the
Physi cal Settlenent Anount, Wwhich egquals the Floating Rate
Payer Cal cul ation Anmount t|jnmes the Reference Price and (bL
for cash settled trades, the Cash Settlenent Amount, whic
equal s the greater of (|L_the di fference between the

Ref erence Price and the Final Price and (i1i) zero. |SDA

2003 Term Reference Price
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enrent nanme="referencePolicy" type="Enpty" m nQccurs="0">
<xsd: annot ati on> .
<xsd: docunpentation xm : |l ang="en"> )
Qﬁpllcable to the transacCtions on nortgage-backed securit
I ch can make use of a reference pollcY, Presence of the
icy is applicable

y,

el ement | ndicates that the reference po
absence inplies that it Is not.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement name="securedLi st" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">

Wth respect to any day, the list of Syndicated Secured
CbI!?atlons_of t he” Desi gnat ed Prlor|t¥ of the Reference

Ent | ¥ publi shed bg Markit Group Limted or any successor
thereto appointed by the Specified Dealers (the "Secured,
List Publlsher"? on“or nost recently before such day,_ which
[ist is current avai l able at [http://ww. markit.com

| SDA 2003 Term Rel evant Secured List.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ] ]
<xsd: conpl exType name="ReferenceCbligation">
<xsd: sequence>
<xsd: chol ce>



<xsd: el enent ref="bond"/> .,
<xsd: el enent ref="convertibl eBond"/>
<xsd: el enent ref="nortgage"/>
<xsd: el enent ref="loan"/>

</ xsd: choi ce>, .
<xsd: choi ce m nCccurs="0"> ) )
<xsd: el enrent nanme="primaryQoligor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docunpentatjon xm :Ilang="en"> )
The entity prlnar|I¥ responsi bl e for repaying debt to a
creditor as_a result of borrow ng or 1Issuing bonds. |SDA
2003 Term Prlnarg ol i gor
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement name="pri maryol i gor Ref erence" type="Legal EntityReference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl :Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in”the docunent. Used when the referéence entity
is the primary obligor.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>,
<xsd: choi ce m nCccur s="0" nmaxCccur s="unbounded" >
<xsd: el enent name="guarantor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en">
The party that guaranteeS by way of a contractual .
arrangenent to an the debts of "an obligor If the obllgor
i s unable to nake the required paynents itself. | SDA 2003
Term Quar ant or
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on>
<xsd: docunentatijon xpml:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in”the docunment. Used when the referéence entity
is the guarantor.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="ReferencePair">
<xsd: sequence> ) )
<xsd: el enent nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> . .
The corporate or spverelgn entity on which You are buying
or selling Protectlon,an any successor thaf assunes 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: choij ce> ) ) ) )
<xsd: el enent nane="referencebligation" type="Referenceligation">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en">

The Reference bligation™is a financial instrunment that
is elther Issued of guaranteed by the reference entity.
It serves to clarify the precise reference entity
protection is being offered upon, and its |egal position
wth regard to othér related firmns
&garents/sub3|d|ar|es). Furthernore the Reference )
[1gation 1s ALWAYS del | verabl e and establishes the Pari
PassU ranking (as the deliverable bonds nust rank equa
to the referéence obligation). |1SDA 2003 Term Reference
Cbllgatlon )
</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="noReferenceCbligation" type="Enpty">



<xsd: annot ati on> .
<xsd: docunentation xnl:la
Used to i ndicate that t
associated with this Cr
wi | | never be one.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . .
<xsd: el ement name="entityType" type="EntityType">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an?;"en"> ) ]
Defines the reference en |t¥ t¥ges corresponding to a list
of types in the ISDA First to fault documentati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="Ref er encePool ">
<xsd: annot at i on>

ng="en">
hgre is no Reference oligation
edit Default Swap and that there

<xsd; docunent ati on xn1:|anﬂ="en"> )
This type contains all the reference pool itens to define the
reference entity and reference obligation(s) I n the basket.

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

<xsd: el ement nane="ref erencePool | tem' type="ReferencePool Itent maxCccurs="unbounded"/ >

</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane=" Ref er encePool | t ent' >
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an%:"en"> ) )
This type contains all the constituent weight and reference
i nf or mati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent nanme="constituent Wi ght" type="ConstituentWight" m nCccurs="0">

<xsd: annot ati on> .
<xsd: docunent ation xpl:Ilang="en"> ) o
Descri bes the wei ght of each of the constituents within the
basket. If not provided, it is assunmed to be equa
wel ght ed. i
</ xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="referencePair" EyPe:"ReferencePa|r"/> .
<xsd: el ement nanme="protecti onTer meRef erence" type="Protecti onTer nsRef er ence"
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > ) )
Ref erence to the docunentfation terns applicable to this

item
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nane="settl| enent Ter meRef erence" type="Settl| enment Ter nsRef er ence"
<xsd: annot ati on> _
<xsd; docunentation xnl ;| ang="en"> ) S
Ref erence to the settlenent terns applicable to this item
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Restructuring">
<xsd: sequence>

<xsd: el ement name="restructuringType" type="RestructuringType" m nCccurs="0">

<xsd:annot ati on> Lo
<xsd: docunentation xnl ;lang="en"> ) )
Specifies the type of reStructuring that is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="mul ti pl eHol der Gbl i gati on" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">
u

mjoX

relation to a restructuring credit event, unless
nmul ti ple holder obligation Is not specified restructurings
are limted to nmultiple holder obligations. A nult|BIe
hol der obligation neans an obligation that is held nor e
than three holders that are not "affiliates of each ot her
and where at least two thirds of the holders nmust agree to

m nCccur s=" (

m nCccur s=" (



the event that co n titut
| SDA 2003 Term [tiple
</ xsd: docunentatlon
</ xsd: annot at i on>
</ xsd: el ement > . . . .
<xsd: el ement name="mul ti pl eCredi t Event Noti ces" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Presence of this element indicates that Section 3.9 of the
2003 Credit Derivatives Definitions shall PPI . Absence of
this elenment indicates that Section 3, sha hot apply.
NOTE: Not al |l owed under |SDA Credit 199
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exTy e>
<xsd: co e Xge name="Restructuri ngType">
<xsd nt ent >
<xsd extenS|on base="xsd: normal i zedStri ng">
<xsd: attribute name="restructuringScheme" type="xsd:anyUR " default="http://ww.fpni.or
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conPIexT pe>
<xsd: co engpe nane="Schedul edTer ni nati onDat e" >
<xsd: choi ce
<xs el ement nane=' adiustabIeDate" type—"AdJustabIeDateZ"/>
<xsd: elenent name="rel ati veDate" typé="Interval"/>
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: conp exType nane="Settl edEntityMatrix">
<xsd: sequence> .
<xsd: el enent nanme="matri xSource" type="MatrixSource">
<xsd: annot at | on>
<xsd: docunent atj on xni ;| ang="en">
Rei evant settled entity matrix source.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="publicati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> |
<xsd: document ation xm : | ang="en">
SReC|f|es t he publlcatlon date of the applicable version of
e matrix, When this element is omtted, the Standard
Terms Suppi errent deflnes rul es for which version of the
mat ri x |s aP pl i cabl
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Sett| enent Ter ms" >
<xsd: sequence> .
<xsd: el enent nane="settl| ement Currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
I SDA 2003 Term Settienment Currency
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute name="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>
<xsd: conpl exType name="Sett| enent Ter msRef er ence" >
<xsd: annot at | on>
<xsd; document ati on xm :|ang="en">
Reference to a settlenent terns derived co
(cashSett| ement Terms or physical Settl ement
</ xsd: docunent at i on>
</ xsd: annot at i on> )
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Settl| enent Term
</ xsd: conpl exType>
<xsd: conpl exType nanme="Si ngl ePaynent " >
<xsd: sequence> )
<xsd: el enent name="adj ust abl ePaynent Dat e" type="xsd: date">
<xsd: annot at | on>
<xsd; document ati on xml : | ang="en">
A fixed anount paynent date that shal | be subject to
adj ustnent i n accordance wth the aPPllcabIe usi ness day
convent|on if it_would otherwi se fa on a day that is not
a business day. The applicabl e busi ness daY conventi on and
busi ness daK are those specified in the dateAdj ustments
el ement wthin the general Ternms conponent. IS A 2003 Term

es the f ing credit event.
Hol der (b

nstruct
Terns).



Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e busi ness day convention. This
conmponent is not intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="fixedAnount" type="Mney">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> )
A fixed paynent anount. T'SDA 2003 Term Fi xed Anmount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Si ngl eVal uati onDat e" >
<xsd: sequence> ) ) )
<xsd: el enent nanme="busi nessDays" type="xsd: nonNegativel nteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context 1in which"this elenent is used. | SDA 2003
Term Busi ness. Da
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType nanme="Speci fi edCurrency">
<xsd: sequence> )
<xsd: el ement nane="currency" type="Currency" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomi nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Tranche">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >
This type represents a Tranche.
</ xsd: doctunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nane="attachment Poi nt" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunment ati on xm : |l ang="en" >
Lower bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An attachment point of 5%
woul d be represented as 0.05, The difference between
Attachment and Exhaustion points is call the width of the
Tranche. A schema facet to constraint the value between 0
to 1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="exhaustionPoi nt" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docurment ati on xm : |l ang="en" >
Upper bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An exhaustion point of 5%
woul d be represented as 0.05, The difference between
Attachment and Exhaustion points is call the width of the
Tranche. A schema facet to constraint the val ue between 0
to 1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="i ncurredRecoveryAppli cabl e" type="xsd: bool ean
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en"> ) )
Qut st andi ng Swap Notional Amobunt is defined at any tinme on

m nCccur s="0">



any day, as the greater_of: (a) : curred Recovery
Ambunt ® Appl i cabl e: f ? The O Elnal Swap Notional Anount

m nus the sum of al ncurred Loss Amounts and all Incurred
Recovery Anounts (if any) determ ned under this
Confirmation at or priof . to such tinme. lncurred Recovery
Amount not popul ated: (b) The Oiginal Swap Notional Anount
m nus the sumof all Incurred LosS Anobunts determ ned under
this Confirmation at or prior to such tine

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: co engpe name="Val uat i onDat e" >
<xsd: choi ce ] ) ) )
<xsd: el ement nane="si ngl eVal uati onDat e" type="Si ngl eVal uati onDat e" >
<xsd: annot ati on> .
<xsd: docupentation xn :lang="en"> o )
Where single valuation date Is SFeCIfled as being,
applicabl e for cash settlenment, this el ement specCifies the
nunber of business days after satisfaction of al
conditions to settl enent when such val uati on date occurs.
| SDA 2003 Term Single Valuation Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="mul ti pl eVal uati onDat es" type="Milti pl eVal uati onDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o )
Wher e nulthIe val uati on"dates are specified as being
aRpllcabIe or cash settlenent, this elenment specifiés (a)
t he nunber of  applicable valuation dates, and b? t he
nunber of business days after satisfaction of al
conditions to settlenent when the first such val uation
occurs, and (c) the nupnber of business days thereafter
each successive valuation date. |SDA 2003 " Term Miltip
Val uati on Dat es
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType> ) ) ) )
<xsd: el enent nane="credi t Def aul t Swap" type="CreditDefaul t Swap" substitutionG oup="product">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">

ate
| f

In a credit default swap one party (the protection seller).
agrees. to conpensat e anot her partK the protection buyer)’if a
speci fied conpany or Sovereigh (the reference entity
experiences a credit event, indicating it i1s or nmay be unable
to service its debts. The protection Seller is typically paid a
fee and/or premum expressed as an annual | zed percent of the
notional 1 n basis points, regularly over the Iife of the
transaction or otherw se as agreed by the parties.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: schena>
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