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Schema Document Properties

Version  SRevision: 4598

. Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
. This schema includes components from the following schema document(s):

o fpml-fx-4-5.xsd

o fpml-ird-4-5.xsd

o fpml-eqd-4-5.xsd

o fpml-return-swaps-4-5.xsd

o fpml-cd-4-5.xsd

o fpml-bond-option-4-5.xsd

o fpml-correlation-swaps-4-5.xsd

o fpml-dividend-swaps-4-5.xsd

o fpml-variance-swaps-4-5.xsd

o fpml-loan-4-5.xsd

o fpml-com-4-5.xsd

o fpml-pretrade-4-5.xsd

o fpml-tradeexec-4-5.xsd

o fpml-posttrade-negotiation-4-5.xsd

o fpml-posttrade-execution-4-5.xsd

o fpml-allocation-4-5.xsd

o fpml-trade-notification-4-5.xsd

o fpml-contract-notification-4-5.xsd

o fpml-confirmation-4-5.xsd

o fpml-posttrade-confirmation-4-5.xsd

o fpml-credit-event-notification-4-5.xsd
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o fpml-reporting-4-5.xsd
o fpml-reconciliation-4-5.xsd
o fpml-matching-status-4-5.xsd

Documentation products
business process messaging
pre-trade
negotiation and execution
notification
confirmation
reporting and settlement

miscellaneous

Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
xml http://www.w3.0rg/XML/1998/namespace
ecore http:/iwww.eclipse.orglemf/2002/Ecore

fpml http://www.fpml.org/2008/FpML-4-5
dsig http://www.w3.0rg/2000/09/xmldsig#

xsd http://www.w3.0rg/2001/XMLSchema

Schema Component Representation

<xsd: schema nsPrefix="fpm" package="org.fpm " docunent Root ="FpM." target Nanmespace="http://
www. f pml . or g/ 2008/ FpM.- 4-5" ver si on="$Revi si on: 4459 $"
attribut eFor nDef aul t ="unqual i fi ed" el enent For nDef aul t ="qual i fi ed" >
<xsd: i nclude schenmaLocation="fpm -fx-4-5. xsd"/>
<xsd:include schemaLocation="fpm -ird-4-5.xsd"/>
<xsd: i nclude schenmaLocation="fpmn -eqd-4-5. xsd"/ >
<xsd: i nclude schemaLocati on="fpm -return-swaps-4-5.xsd"/>
<xsd: i nclude schenmaLocation="fpm -cd-4-5. xsd"/>
<xsd: i nclude schenmaLocati on="f pm - bond- opti on-4-5. xsd"/>
<xsd: i nclude schenmalLocati on="fpm -correl ati on-swaps-4-5. xsd"/>
<xsd: i nclude schenmaLocati on="f pm -di vi dend- swaps- 4-5. xsd"/ >
<xsd: i nclude schenmalLocati on="fpnl -vari ance- swaps-4-5. xsd"/ >
<xsd:include schenaLocati on="fpm -1 oan-4-5. xsd"/ >
<xsd: i nclude schenmaLocation="fpm -com 4-5. xsd"/ >
<xsd: i nclude schenmaLocati on="fpm -pretrade-4-5. xsd"/>
<xsd: i nclude schenmaLocation="fpm -tradeexec-4-5. xsd"/ >
<xsd: i nclude schenmaLocati on="fpm - posttrade-negotiation-4-5.xsd"/>
<xsd: i nclude schenmaLocation="fpmnl - posttrade-execution-4-5. xsd"/>
<xsd:include schemaLocati on="fpnl -all ocation-4-5.xsd"/>
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<xsd:include schemaLocati on="fpm -trade-notification-4-5.xsd"/>
<xsd:include schemaLocati on="fpnl -contract-notification-4-5.xsd"/>
<xsd:include schemaLocati on="fpnl -confirmation-4-5.xsd"/>
<xsd:include schemalLocati on="fpml - posttrade-confirnmati on-4-5.xsd"/>
<xsd:include schemaLocati on="fpm -credit-event-notification-4-5.xsd"/>
<xsd:include schemaLocation="fpm -reporting-4-5.xsd"/>
<xsd:include schemaLocati on="fpm -reconciliation-4-5.xsd"/>
<xsd:include schemaLocati on="f pm - mat chi ng- st at us-4-5. xsd"/ >

</ xsd: schema>

Global Declarations

Element:

Name FpML

Type Document

Nillable no

Abstract no

Documentation The FpML element forms the root for any conforming FpML instance document. The actual structure of the document is determined by

setting the 'type" attribute to an appropriate derived subtype of the complex type Document.

Logical Diagram

Locument

FpML
hitp :Mvwaen fpml. orgd20080F p i L5

L

XML Instance Representation

<FpM
ver si on="

"I ndi cate which version of the FpML Schema an FpM. nessage adheres to.'
expect edBui | d="

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunmber of the schema was used to define the message when it was generated.'

1
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|

actual Bui | d="5

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is
val i dat ed agai nst the FpM. schenma and indicates the build nunber of the schema file. Every
ti me FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recommendation to Reconmendati on)
the actual build nunber stays the sanme.'’

">

Diagram

M= >
FouL |B— ) |B— &

EH | The FpML elerment forms the root for any conforming FpbL instance document. The actual structure of the document is
determined by setting the ‘type' attribute to an appropriate derived subtype ofthe complex type Document.

E|—| The abstract base type from which all FphL compliant messages and documents must be derived. |

(I:l Dncument)DLI @ |D I

B Verainnﬁxﬁrihutes.aﬁs

Schema Component Representation

"

<xsd: el enent name="FpM." type=" Docunent "/>

Global Definitions

Complex Type:

Super-types: DataDocument < ValuationDocument (by extension)

Sub-types: None

Name ValuationDocument

Abstract no

Documentation A type defining a content model that includes valuation (pricing and risk) data without expressing any processing intention.

XML Instance Representation

[<.”. -

|versi on=" |

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-main-4-5.xsd.html (4 of 9) [1/9/2009 3:51:18 PM]



XML Schema Documentation

"I ndi cate which version of the FpML Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'"This optional attribute can be supplied by a nmessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nmessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunmber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schenma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.qg., version 4.2) the actual build nunber is incremented. |If no changes have been

made between releases within a version (i.e. from Trial Recommendation to Reconmmendati on)
the actual build nunber stays the sane.'’

">
<val idation> Validation </validation> [0..*]
Start Choice [1]
<trade> Trade </trade> [0..*]

'The root elenent in an FpM. trade docunent.'

<portfolio> Portfolio </portfolio> [0..*]

"An arbitary grouping of trade references (and possibly other portfolios).'

<event> ... </event> [1..*]

" A busi ness event.'

End Choi ce
<party> Party </party> [0..*]

"Alegal entity or a subdivision of a legal entity.', ' Parties can performnultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynents fromtine
to time during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
within a docunent.'

<market> ... </market> [0.. %]

<val uationSet> ... </valuationSet> [0.. 7]
|_</...>
Diagram

—
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l(l:l ValuatiDnDncument)D I @ |D I _E EH | Atype defining a content model that includes valuation (pricing and risk) data without expressing any processing

intention.

@ EI—( [ extends: DataDncument)

(I:l DataDncument)

L

Schema Component Representation

<xsd: conpl exType nane="Val uati onDocunent " >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Dat aDocunent ">
<xsd: sequence>
<xsd: el enent ref=
<xsd: el ement ref=" val uati onSet
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

mar ket " mnGCccurs="0" maxCQccurs="unbounded"/ >
" m nQccurs="0" nmaxCccur s="unbounded"/ >

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)
Name AusAddress
Abstract no
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XML Instance Representation

<... country="Australia" >
<unitNo> string </unitNo> [0..1]
<houseNo> string </houseNo> [1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [ 1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</...>

The XML Instance Representation table above shows the schema component's content as an XML instance.

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].
. Model group information are shown in gray, e.g. Start Choice ... End Choice.
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed.
If the element/attribute’s type is in the schema, a link is provided to it.
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9]{3}>>.

Schema Component Representation

<conpl exType nanme="AusAddr ess" >
<compl exCont ent >

<extensi on base=" Address ">
<sequence>

<el enent nanme="state" type=
<el enent nane="post code" >
<si mpl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>

</restriction>

</ si mpl eType>

</ el enent >

</ sequence>

<attribute nanme="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

AusStates "/ >

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)
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Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmlschema-1/#cldentity-constraint Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.org/TR/xmlIschema-1/#Model Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.0rg/TR/xmlschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmischema-1/#element-sequence.
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Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmischema-1/#cldentity-constraint_Definitions.

top

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Schema Document Properties

Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 4289 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.

Schema Composition . This schema includes components from the following schema document(s):
o fpml-posttrade-4-5.xsd

Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
xml http:/iww.w3.0rg/XML/1998/namespace
ecore http://www.eclipse.orglemf/2002/Ecore

foml http://www.fpml.org/2008/FpML-4-5
dsig http://www.w3.0rg/2000/09/xmldsig#

xsd http://www.w3.0rg/2001/XMLSchema

Schema Component Representation

<xsd: schema nsPrefix="fpm " package="org.fpm " docunment Root="FpM." targetNanespace="http://
www. f pml . or g/ 2008/ FpM.- 4- 5" ver si on="$Revi si on: 4289 $"
attri but eFornDef aul t ="unqual i fi ed" el ement For nDef aul t ="qual i fied">

<xsd:include schenalLocation="fpnl - posttrade-4-5. xsd"/ >

</x.3(.j:'schema>
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Global Definitions

Complex Type:

Super-types: NotificationMessage < AllocationAmended (by extension)

Sub-types: None

Name AllocationAmended

Abstract no

Documentation A notification to inform downstream systems when a system that acts as source of trade information detects that an allocation has been modified.

XML Instance Representation

[<

versi on=" xsd:token (value cones fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

"

expect edBui | d=" xsd: positivelnteger [0..1]

"This optional attribute can be supplied by a nessage creator in an FpM. i nstance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

"

actual Bui l d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunmber of the schema file. Every
time FpM. publishes a change to the schenm, validation rules, or exanples within a version
(e.qg., version 4.2) the actual build nunber is incremented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recommendation to Reconmendati on)
t he actual build nunber stays the sane.'

">
<header> Notificati onMessageHeader </header> [1]
<val idation> Validation </validation> [0..*]
<amendnent > TradeAnendnent </ amendment> [1.. %]
<party> Party </party> [2. .7%]

L</...>

Diagram

—
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I(D Allncatinnﬁmended) i |E|—|

allocation has heen madified.

EH | Anotification to inform downstream systermns when a systern that acts as source oftrade information detects that an

@ EI—( <[> extends: NotificationMessage )?[@

amendment
1.0

2.0

(I:l MotificationMessage )

|

Schema Component Representation

<xsd: conpl exType nanme="Al| ocati onArended" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>

<xsd: el ement nanme="anendnent" type=" TradeAnendnent " maxCOccurs="unbounded"/>

<xsd: el enent name="party" type=" Party " m nCccurs="2" maxCQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top

Complex Type:
Super-types: NotificationMessage < AllocationCancelled (by extension)
Sub-types: None
Name AllocationCancelled
Abstract no
Documentation A notification to inform downstream systems when a system that acts as source of trade information detects that an allocation has been

cancelled.

XML Instance Representation

<

versi on="
"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'
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| expect edBui | d=" xsd

"This optional attribute can be supplied by a nessage creator in an FpM. i nstance to
speci fy which build nunmber of the schema was used to define the nessage when it was generated.'

actual Bui | d="5

' The specific build nunmber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemn, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recommendation to Recommendati on)
the actual build nunber stays the sane.'

">
<header> Noti fi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<trade> </trade>
<partyTradel dentifier> </ partyTradel dentifier>
<party> </ party>
</[...>
- |
Diagram

(I:l AllncatinnCancelled)D I 0 |D _5

£ | Anotification to inform downstream systems when a systemn that acts as source oftrade information detects that an

allocation has heen cancelled.
.
partyTradeldentifier

@ EI—( <[> extends: MotificationMessage )EI——@

2.0

f—

(I:l MotificationMessage )

Schema Component Representation

<xsd: conpl exType nane="Al | ocati onCancel | ed" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: choi ce maxCccur s="unbounded" >
<xsd: el enent nane="trade" type=" Trade "/>
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<xsd: el ement nane="partyTradeldentifier" type=" PartyTradeldentifier "/>
</ xsd: choi ce>
<xsd: el enent name="party" type=" Party
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="2" maxCccur s="unbounded"/ >

Complex Type:

Super-types: NotificationMessage < AllocationCreated (by extension)

Sub-types: None

Name AllocationCreated

Abstract no

Documentation A notification to inform downstream systems when a system that acts as source of trade information detects that a new allocation has been
created.

XML Instance Representation

[«

versi on=" xsd:token (value cones fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

"

expect edBui | d=" xsd: positivelnteger [0..1]

"This optional attribute can be supplied by a nessage creator in an FpM. i nstance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

"

actual Buil d="5 [0..1]

' The specific build nunmber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunmber of the schema file. Every
time FpM. publishes a change to the schemn, validation rules, or exanples within a version
(e.qg., version 4.2) the actual build nunber is incremented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recommendation to Recommendat i on)
the actual build nunber stays the sane.'

">
<header> Notificati onMessageHeader </header> [1]
<val idation> Validation </validation> [0..*]
<trade> Trade </trade> [1..7%]
<party> Party </party> [2. .7%]

|_</...>
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Diagram

— - 1

(I:l AllocationCreated ) = @ |EI—|_ A nofification to inform downstrearn systems when a system that acts as source oftrade information detects that a new

allocation has been created.
EI—(<][> extends: Nntiﬂcatinnhﬂeaaage) -—-—-—-j trade |
1.
2
(I:I Nntiﬂcatinnhneasagej
| _|
Schema Component Representation
<xsd: conpl exType nane="Al| ocati onCreated">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent name="trade" type=" Trade " maxCccurs="unbounded"/>
<xsd: el enent name="party" type=" Party " m nCccurs="2" maxQccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: RequestMessage < RequestAllocation (by extension)

Sub-types: None

Name RequestAllocation

Abstract no

Documentation Message used in order to initiate the allocation process.

XML Instance Representation

<...
versi on="
|'Indi cate which version of the FpM. Schema an FpM. nessage adheres to.'
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expect edBui | d=" xsd

"This optional attribute can be supplied by a nessage creator in an FpM. i nstance to
speci fy which build nunmber of the schema was used to define the nmessage when it was generat ed.

act ual Bui | d="5

' The specific build nunmber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is
val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. |If no changes have been

made between releases within a version (i.e. fromTrial Recommendation to Recomendati on)
t he actual build nunber stays the sane.'

">
<header > Request MessageHeader </ header>
<val i dati on> Validation </validation>
<bl ockTradel denti fier> </ bl ockTr adel dentifier>
<al | ocati ons> </all ocati ons>
<party> </ party>
<[...>

Diagram

(l:l Requestllocation )& | Message used in order ta initiate the allocation process. |
EI—(<][> extends: RequestMessage)E——@ blackTradeldentifier |

[

2.m

e

([] RequemMessage)E

Schema Component Representation

<xsd: conpl exType nanme="Request Al | ocation">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Request Message ">

<xsd: sequence>
<xsd: el enent nanme="bl ockTradel dentifier" type=" Bl ockTradeldentifier "/>
<xsd: el ement nane="al | ocations" type=" Allocations "/>
<xsd: el ement nanme="party" type=" Party " m nCccurs="2" maxQccurs="unbounded"/>

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

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

Legend
Complex Type: AusAddress

Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

IS0 s
mbswat

The table above displays the properties of this schema component.

XML Instance Representation

[<. .. country="Australia" >

<uni tNo> string </unitNo> [0..1]

<houseNo> string </houseNo> [ 1]

<street> string </street> [1]

Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]

<postcode> siring <<pattern = [1-9][0-9]{3}>> </postcode> | 1]

|_</...>

The XML Instance Representation table above shows the schema component's content as an XML instance.

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].
. Model group information are shown in gray, e.g. Start Choice ... End Choice.

. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.

. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed.
o If the element/attribute's type is in the schema, a link is provided to it.
o Forlocal simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9{3}>>.
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Schema Component Representation

<conpl exType nanme="AusAddr ess" >

<conpl exCont ent >

<extensi on base=" Address ">

<sequence>

<el enent nanme="state" type=" AusStates "/>
<el ement nane="post code">

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute name="country" type=" string
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

fixed="Australia"/>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.0rg/TR/xmischema-1/#cldentity-constraint_Definitions.
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XML Schema Documentation

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmlschema-1/#cNotation Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties
« Global Declarations
Element: basket
Element: bond
Element: cash
Element: convertibleBond
Element: deposit
; Element: equity
Element: exchangeTradedFund
Element: future
Element: fxRate
Element: index
Element: loan
Element: mortgage
Element: mutualFund
Element: ratelndex
Element: simpleCreditDefaultSwap
Element: simpleFra
Element: simplelrSwap
Element: underlyingAsset
« Global Definitions
o Complex Type: ActualPrice
; Complex Type: AnyAssetReference
1 Complex Type: Asset
o Complex Type: AssetMeasureType
; Complex Type: AssetPool
o Complex Type: AssetReference
; Complex Type: BasicQuotation
o Complex Type: Basket
o Complex Type: BasketConstituent
o Complex Type: Basketld
o Complex Type: BasketName
n Complex Type: Bond
o Complex Type: Cash
; Complex Type: Commission
o Complex Type: Commodity
o Complex Type: CommodityBase
o Complex Type: CommodityBusinessCalendar
o Complex Type: CommodityBusinessCalendarTime
o Complex Type: CommodityDetails
o Complex Type: ConstituentWeight
o Complex Type: ConvertibleBond
o Complex Type: CouponType
o Complex Type: Deposit
o Complex Type: DividendPayout
o Complex Type: EquityAsset
o Complex Type: ExchangeTraded
o Complex Type: ExchangeTradedCalculatedPrice
; Complex Type: ExchangeTradedContract
o Complex Type: ExchangeTradedFund
o Complex Type: FacilityType
o Complex Type: Future
, Complex Type: Futureld
o Complex Type: FxConversion
o Complex Type: FxRateAsset
o Complex Type: IdentifiedAsset
o Complex Type: Index
o Complex Type: Lien
o Complex Type: Loan
; Complex Type: Mortgage
o Complex Type: MortgageSector
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Complex Type: MutualFund

Complex Type: PendingPayment

Complex Type: Price

Complex Type: PriceQuoteUnits

Complex Type: QuantityUnit

Complex Type: QuotationCharacteristics
Complex Type: QuoteTiming

Complex Type: Ratelndex

Complex Type: SettlementPeriod

Complex Type: SimpleCreditDefaultSwap
Complex Type: SimpleFra

Complex Type: SimplelRSwap

Complex Type: SingleUnderlyer

Complex Type: TimeZone

Complex Type: Underlyer

Complex Type: UnderlyingAsset

Complex Type: UnderlyingAssetTranche
Model Group: Basketldentifier.model
Model Group: BondCalculation.model
Model Group: BondChoice.model

Model Group: BondContent.model

Model Group: CommodityProduct.model
Model Group: CommodityReferencePriceFramework.model
Model Group: CreditEntity.model

Model Group: Exchangeldentifier.model
Model Group: Quotation.model

Model Group: QuotationCharacteristics.model
Model Group: QuoteLocation.model

o

o

o

o

o

o

a

o

o

o

o

o

o

o

o

o

o

o

o

o

o

. Legend
. Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 5148 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-shared-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.org/lemf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schema nsPrefix="fpm" package="org.fpm" docunent Root="FpM." target Nanespace="http://
www. f pri . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 5148 $"
attribut eFornDef aul t ="unqual i fied" el enent FornDefaul t ="qual ified">
<xsd:include schemaLocation="fpnl - shared- 4-5. xsd"/ >
</ xsd: schema>
top

Global Declarations

Element:
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. This element can be used wherever the following element is referenced:
o underlyingAsset

Name basket

Type Basket

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a basket.

Logical Diagram

Basket

basket
http i fpml. orgi20020F phd L-3-5
decimal
openUnits
http i fpm il orgi20080F p W L-3-5
0.1
BasketConstituent :
—1 basketConstituent
http i fpm il orgi20080F p W L-3-5
1 a0 Aszet
underhyingAsset
http i fpm L orgi20080F p W L-3-5
Constituentilfeight
— constituentWeight
http i fpm L orgi20080F p W L-3-5
0.1
Dividend P ayout
— dividendPayout
http i fpm L orgi20080F p W L-3-5
0.1
Frice
— underlyerPrice
http i fpm L orgi20080F p W L-3-5
0.1
Maney
— underhyerdotional
hittpdfnman fpm | org/Z0020F p ML-4-5
0.1
SpreadScheduleReference
— underhlyerSpread
http i fpm L orgi20080F p W L-3-5
0.1
FendingPayment
] couponPayment
http i fpm L orgi20080F p W L-3-5
0.1
decimal
1 basketDiisor
http i fpm il orgi20080F p W L-3-5
0.1
J; BasketName
basketName
0.1 http o fpml.org/20080F phd L-4-5
Basketld
basketld
bbbt e fm el o FIAAGIE akAl A S
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LB 0 S T

0.

E|—|_ Basketld
hasketld

http o fpml.org/20080F phd L-4-5

1.

Currency anyll

hasketCurrency E|J_' @ currencyScheme |
http i fpm il orgi20080F p W L-3-5

|
|
|
|
I_ 0.1

XML Instance Representation

<basket
i d=" vs
<openuUni t s> </ openUni t s>

' The nunber of units (index or securities) that constitute the underlyer of the swap. In
the case of a basket swap, this elenent is used to reference both the nunber of basket
units, and the number of each asset conponents of the basket when these are expressed
in absolute terms.'

<basket Consti t uent > </ basket Consti t uent >

' Descri bes each of the conponents of the basket.'

<basket Di vi sor > </ basket Di vi sor >

' Specifies the basket divisor anpunt. This value is nornally used to adjust the
constituent weight for pricing or to adjust for dividends, or other corporate actions.'

<basket Name> </ basket Nane>

' The name of the basket expressed as a free format string. FpM. does not define usage rules
for this element.’

<basket | d> </ basket | d>

' A CDS basket identifier'

<basket | d> </ basket | d>
' A CDS basket identifier'

<basket Currency> </ basket Currency>

' Specifies the currency for this basket.'

</ basket >
=

Diagram

[ﬂ] =) = I Defines the underlying assetwhen it is a hasket.

] [ Basket 18 m E|—|_ Atype describing the underlyer features of a basket swap. Each ofthe basket constituents are described through an

embedded component, the hasketConstituentsType.

@ (o o)

0.1

hasketConstituent

1.

hasketDivisor

0.1

L [ 8 oortmtidrmtifinn wmennt Im
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T DGDI‘\UIIUUIIlIIIUI.IIIUuUI!jIII

0.1

hasketCurrency

0.1

(e

] convertibleBond

exchangeTradedFund

file:///C|/Irina-Local/St 1es/FpML-4-5/pdif/fp t-4-5.xsd.html (5 of 140) [1/9/2009 3:51:36 PM]




XML Schema Documentation

rutual-und [

simpleCraditDefaultSwap

N simplelrSwap

L

Schema Component Representation

| <xsd: el ement name="basket" type=" Basket " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name bond

Used by (from the same schema document) Model Group BondChoice.model

Type Bond

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a bond.

Logical Diagram

—
Bond
bond
hittpedfomnn fpml . org/20080F p M L-4-5 ;
Instrumentld anyUR|
instrumentid nstrumentldScheme
http S fpml o rg/20080F phdL-4-5 .
1.
string
description
http S fpml o rg/20080F phdL-4-5
0.1
@& Curmency anylJRI '
— currency e @ currencyScheme |
hitp:n fpmlorg/2008F pML-as | T
0.1
Exchangeld anyURI |
— exchangeld exchangeldScheme
http S fpml o rg/20080F phdL-4-5
0.1
ClearanceSystem anyUR| .
| clearanceSystem EJ— @ clearanceSystemScheme !
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http S fpml o rg/20080F phdL-4-5
0.1
ProductReference
definition
http S fpml o rg/20080F phdL-4-5
0.1
E—@ Exchangeld

relatedExchangeld
http S fpml o rg/20080F phdL-4-5

0.

Exchangeld
optionsExchangeld
http S fpml o rg/20080F phdL-4-5

0.

(e (e,

issuerName
0.1 http i fpmil.orgi20020F p W L-3-5

FartyReferance
issuerPartyReference
http i fpmil.orgi20020F p W L-3-5

CreditSeniority
— seniority
http . fpml.orgi20020F phdL-3-5

0.1

CouponType
— couponType
http . fpml.orgi20020F phdL-3-5

0.1

decimal
— couponRate
http . fpml.orgi20020F phdL-3-5

0.1

date
] maturity
http . fpml.orgi20020F phdL-3-5

0.1

decimal
— parvalue
hitp:howwnr fpml.orgf2008/F pML-4-5

0.1

decimal
— faceAmount
http S fpm . orgf20080F phdL-4-5

0.1

paymentFrequency
http . fpml.orgi20020F phdL-3-5

0.1

DayCountFraction
dayCountFraction
http . fpml.orgi20020F phdL-3-5

|_ 0.1

XML Instance Representation

'
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<bond
id=" ">
<i nstrunent | d> </instrunment|d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long nane of the underlying asset.'

<currency> </ currency>

‘Currency in which the underlying asset is denom nated."

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en»

"ldentification of the clearance system associated with the transaction exchange."'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<rel at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the primary exchange on which listed futures and options on

the underlying are listed. The term\"Exchange\" is assumed to have the meaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Opti ons Exchange Adjustnent.'

<i ssuer Name> </ i ssuer Nane>
<i ssuer Part yRef erence> </i ssuer Part yRef erence>
<seniority> </seniority>

' The repaynent precedence of a debt instrument.’

<couponType> </ couponType>

'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon.'

<couponRat e> </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed incone security or
convertible bond.'

<maturity> </maturity>

' The date when the principal amount of a security becomes due and payable."’

<par Val ue> </ par Val ue>

' Specifies the nom nal anpunt of a fixed income security or convertible bond."*

<f aceAnount > </ f aceAnount >

'Specifies the total anpunt of the issue. Corresponds to the par value nultiplied by the
nunber of issued security.’

<payment Fr equency> </ payment Fr equency>

' Specifies the frequency at which the bond pays, e.g. 6M"
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<dayCount Fracti on> </ dayCount Fracti on>

' The day count basis for the bond.'

= I Defines the underlying assetwhenitis a bond. |

@D D I An exchange traded band. |
@ EI—( [ extends: ExchangeTraded )EI——@

s BondContentrodel

0.1

0.1

2 BondCalculation.model
A

[ ExchangeTraded

p—

p—
underlyingfsset (= m E|—| Define the underlying assetwhen itis a listed security.

convertibleBond

exchangeTradedFund

F e e e e e S i S Sl
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e ettt talnieieieieteieiee el ittt ittt Yttt ittt "ttt il el

L

] mutualFund

'

|simpIeCreditDefauItSwap

1 simplelrSwap

Schema Component Representation

<xsd: el ement nanme="bond" type='

Bond " substitutionG oup="underlyi ngAsset"/>

Element:

. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

cash
Cash
no

no

Defines a simple underlying asset type that is a cash payment. Used for specifying discounting factors for future cash flows in the pricing and risk model.
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Cash
cash
http i fpml. orgi20020F phd L-3-5
Instrumentld anylRI
instrumentld e i@ instrumentidScheme |
http S fpm . orgf20080F phdL-4-5
1.
string
description
http S fpm . orgf20080F phdL-4-5
0.1
@E—I_ Curmency anylJRI
currency E|J_' @ currencyScheme |
http:n fpmlorg/2008F pML-as |
XML Instance Representation
<cash
id=" ">
<i nstrunent | d> </instrunment|d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long nane of the underlying asset.'

<currency> </ currency>

' The currency in which an amount is denom nated.'

</ cash>
—_

Diagram

E|—|_ Defines a simple underlying assettype that is a cash payment. Used for specifying discounting factars for future cash

flows in the pricing and risk model.

(O cash )B—<3 >E—{ b extenas: |dentmedAssetjE|-[@
[ IdentifiedAsset

p—
underlyingasset [ m E|—| Define the underlying assetwhen itis a listed security.

convertinleBond

el ‘i el S . il
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exchangeTradedFund

mutualFund

simpleCreditDefaultSwap

N simplelrSwap

L

Schema Component Representation

| <xsd: el ement name="cash" type=" Cash " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset
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Name

Used by (from the same schema document)
Type

Nillable

Abstract

Documentation

Logical Diagram

convertibleBond

Model Group BondChoice.model
ConvertibleBond

no

no

Defines the underlying asset when it is a convertible bond.

=

convertibleBond
http i fpml. orgi20020F phd L-3-5

ConvertibleBond

Instrumentld

instrumentld
hitp:fhomnan. fpml.orgf2008/F pML-4-5

1.0

string
description
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

H anylRI
LN i@ instrumentldScheme |

Currency
currency
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anylURI

E|J_' @ currencyScheme

Exchangeld
exchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anylIR|
EIJ—: @ exchangeldScheme |

ClearanceSystem
clearanceSystem
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anyUR|

E|J— @ clearanceSystemScheme

ProductReference
definition
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

Exchangeld
relatedExchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

e ()

0.2

Exchangeld
optionsExchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

0.2

string

0.1

issuerName
http S fpm . orgf20080F phdL-4-5

FartyReferance
issuerPartyReference
http S fpm . orgf20080F phdL-4-5

CraditSeniority
— seniority
http S fpml o rg/20080F phdL-4-5

0.1

CouponType

couponType
hittp: o fpml.orgf20080F pML-2-5
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file:///C|/1rina-Local/St

tes/FpML-4-

pdf/fp!

0.1
decimal
couponRate
http S fpml o rg/20080F phdL-4-5
0.1
date
maturity
http S fpml o rg/20080F phdL-4-5
0.1
decimal
— parvalue
http . fpml.orgi20020F phdL-3-5
0.1
decimal
—1 faceAmount
http . fpml.orgi20020F phdL-3-5
0.1
@ Intenval
paymentFrequency
hittp o fpml.orgf20080F pML-4-5
0.1
DayCountFraction
dayCountFraction
http S fpml o rg/20080F phdL-4-5
0.1
Equityssset o
underhyingEquity
http S fpm . orgf20080F phdL-4-5
0.1

t-4-5.xsd.html (14 of 140) [1/9/2009 3:51:36 PM]

Instrumentld
instrumentld
http S fpml o rg/20080F phdL-4-5

1.2

string
description
http S fpml o rg/20080F phdL-4-5

0.1

Currency
currency
http S fpml o rg/20080F phdL-4-5

0.1

Exchangeld
exchangeld
http S fpml o rg/20080F phdL-4-5

0.1

ClearanceSystemn
clearanceSystem
http S fpml o rg/20080F phdL-4-5

0.1

ProductReference
definition
http S fpml o rg/20080F phdL-4-5

0.1

(e ()

Exchangeld
relatedExchangeld
http S fpml o rg/20080F phdL-4-5

0.0
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date
redemptionDate
hittp: o fpml. org/2008/F pML-4-5
0.1

I
[—

Exchangeld
optionsExchangeld
http S fpml o rg/20080F phdL-4-5

0.

XML Instance Representation

<converti bl eBond
id=" ">
<i nstrument | d> </instrunent!d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denom nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenment is not present then
the exchange shall be the prinmary exchange on which listed futures and options on

the underlying are listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<i ssuer Name> </i ssuer Nane>
<i ssuer Par t yRef er ence> </issuerPartyRef erence>
<seniority> </seniority>

' The repaynent precedence of a debt instrument.’

<couponType> </ couponType>

'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon."'

<couponRat e> </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed incone security or
convertible bond.’

file:///C|/rina-L 1es/FpML-4-5/pdif/fp t-4-5.xsd.html (15 of 140) [1/9/2009 3:51:36 PM]

L




XML Schema Documentation

<maturity> </maturity>

' The date when the principal amunt of a security becomes due and payable."’

<par Val ue> </ par Val ue>
' Specifies the nominal ampbunt of a fixed i ncome security or convertible bond."'

<f aceAnount > </ f aceAmount >

' Specifies the total anpunt of the issue. Corresponds to the par value nultiplied by the
nunmber of issued security.'

<paynent Frequency> </ payment Fr equency>

' Specifies the frequency at which the bond pays, e.g. 6M"

<dayCount Fracti on> </ dayCount Fract i on>

' The day count basis for the bond.'

<under | yi ngEqui t y> </ under | yi ngEqui t y>
' Specifies the equity in which the convertible bond can be converted.'

<r edenpt i onDat e> </ redenpt i onDat e>
"Earlier date between the convertible bond put dates and its maturity date."'

|i/convert i bl eBond>

Diagram

|_convertibleElond = [ﬂ] = = IDeﬂnesthe underlying assetwhen itis a converible band. |
] [ converibleBand =| 4[> extends: Band D[@

underlyingEquity
0.1
redemptionDate

0.1

o
undetlyingAsset EI—| Define the undetlying assetwhen itis a listed security.
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simpleCreditDefaultSwap

Pl et e Sl e "ottt ‘it te et ‘it t ‘ainieieielieieiieiet “aiallleleieiedeietet et Yl Y

N simplelrSwap

Schema Component Representation

<xsd: el enent name="converti bl eBond" type=" Converti bl eBond
" substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name deposit
Type Deposit
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Nillable
Abstract
Documentation

Logical Diagram

no
no

Defines a simple underlying asset that is a term deposit.

Deposit
deposit
http i fpml. orgi20020F phd L-3-5

[

anyURI
e i@ instrumentldScheme |

Instrumentld
instrumentid
http . fpml.orgi20020F phdL-3-5

1.

string
description
http . fpml.orgi20020F phdL-3-5

0.1

@E— Curmency anylRI

—— currency E|J_' @ currencyScheme |

http . fpml.orgi20020F phdL-3-5

0.1

Exchangeld

— exchangeld
http . fpml.orgi20020F phdL-3-5

0.1

e | @ exchangeldScheme

anyURI 1§

EJ—: @ clearanceSystemScheme

ClearanceSystemn
— clearanceSystem
http . fpml.orgi20020F phdL-3-5

0.1

ProductReferance

“— definition
http . fpml.orgi20020F phdL-3-5

0.1

Interval
— term
http S fpm . orgf20080F phdL-4-5

integer

periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

Interval
— paymentFrequency
http S fpm . orgf20080F phdL-4-5
0.1 integer

periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

DayCountFraction
- dayCountFraction
http S fpm . orgf20080F phdL-4-5

0.1

anylRI

E|J_' @ dayCountFractionScheme

XML Instance Representation

—
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<deposi t
i d=" ">

<i nstrunent | d> </instrunment|d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long nane of the underlying asset.'

<currency> </ currency>

‘Currency in which the underlying asset is denom nated."

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en»

"ldentification of the clearance system associated with the transaction exchange."'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<terne </term

' Specifies the termof the deposit, e.g. 5Y.'

<payment Fr equency> </ payment Fr equency>

' Specifies the frequency at which the deposit pays, e.g. 6M"

<dayCount Fracti on> </ dayCount Fract i on>

' The day count basis for the deposit.’

</ deposi t >

Diagram

EI—| Defines a simple underlying assetthatis a term deposit. |
] E|—( [r extends: UnderlyingAsset)

paymentFrequency
0.1

dayCountFraction

0.1

[ UnderlyingAsset

o
underlyingfsset |H m E|—| Define the underlying assetwhen itis a listed security.
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convertibleBond

exchangeTradedFund

mutualFund

simpleCreditDefaultSwap

N simplelrSwap

L

Schema Component Representation

| <xsd: el ement name="deposit" type=" Deposit " substitutionG oup="underlyingAsset"/>
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Element:

. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

equity

EquityAsset

no

no

Defines the underlying asset when it is a listed equity.

—

Equityfsset
equity
http i fpml. orgi20020F phd L-3-5

L

Instrumentld anyURI
instrumentld o i@ instrumentldScheme |
http . fpml.orgi20020F phdL-3-5

1.

string
description
http . fpml.orgi20020F phdL-3-5

0.1

@E— Curmency H anylRI

— currency EIJ_E @ currencyScheme

http . fpml.orgi20020F phdL-3-5

0.1

Exchangeld anyURI
— exchangeld E|J_ @ exchangeldScheme
hittpodton fpmlorgl200SFprL-as | T

0.1

ClearanceSystemn anylURI
— clearanceSystem E|J_ @ clearanceSystemScheme

hittp o fpml.org/2008/F phdL-34-5
0.1

ProductReferance IDREF

"—| definition @ href

hittp: S fpml. o rg/2008/F pML-4-5 i
0.1

relatedExchangeld
http . fpml.orgi20020F phdL-3-5

0.

Exchangeld
optionsExchangeld
http . fpml.orgi20020F phdL-3-5

0.

XML Instance Representation

i d=" ws
<instrument | d>

</instrunent!d>

‘ldentification of the underlying asset, using public and/or private identifiers."'

| <descri ption>

</ descri ption>
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| 'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

‘ldentification of the clearance system associated with the transaction exchange.'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinmary exchange on which |isted futures and options on

the underlying are listed. The term\"Exchange\" is assunmed to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

</ equity>

[

Diagram

—

o

[ﬂ] = = I Defines the underlying assetwhen itis a listed equity. |

= m EI—| An exchange traded equity asset. |
E—':d[) extends: ExchangeTraded) |

= m E|—| Define the underlying assetwhen itis a listed security.

B i S e e Sl
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mutualFund

simpleCreditDefaultSwap

E e X Vi ittt "ttt “aietetetleleleleiedet "ttt "ttt el el ‘el Yl

simplelrSwap

L

Schema Component Representation

| <xsd: el ement name="equity" type=" EquityAsset " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name exchangeTradedFund
Type ExchangeTradedFund
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Nillable
Abstract
Documentation

Logical Diagram

no
no

Defines the underlying asset when it is an exchange-traded fund.

ExchangeTradedFund
exchangeTradedFund
hittpodnmnan fpmlorg/2002/F pML-4-5

Instrumentld

instrumentid = | @ instrumentids

httpfhonwn fpmlLorgf20080F phd L-4-5

1.0

string
description
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anylRI ]
cheme

Currency

currency E|J_' @ currencyScheme :

httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anyURI1 '

Exchangeld

exchangeld E|J— @ exchangeldScheme !

hittp:fhomnn fpml.orgf2008F pML-4-5

0.1

anylRI ¢

ClearanceSystem
clearanceSystem
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anyUR|

E|J— i@ clearanceSystemScheme |

ProductReference

definition B @ href

httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

(o)

Exchangeld
relatedExchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

0.2

Exchangeld
optionsExchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

0o

@E—I_ Exchangeld

constituentExchangeld
hittp o fpml.org/2008/F phdL-34-5

0.

e |

fundManager
http S fpm . orgf20080F phdL-4-5

string

0.1

anylRI
e | @ exchangeldScheme |

XML Instance Representation

<exchangeTr adedFund

i d=" ">
<i nstrunent|d>

‘ldentification of the underlying asset,

<descri ption>

</instrument|d>

</ descri ption>

'Long nane of the underlying asset.'

file:///C|/1rina-Local/St
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<currency> </ currency>

'Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

‘ldentification of the clearance system associated with the transacti on exchange."

<definition> </ definition>

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the primary exchange on which |listed futures and options on

the underlying are listed. The term\"Exchange\" is assumed to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<consti t uent Exchangel d> </ consti t uent Exchangel d>

‘ldentification of all the exchanges where constituents are traded. The term\"Exchange\"
is assuned to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'
<f undManager > </ f undManager >

' Specifies the fund manager that is in charge of the fund.'

</ exchangeTr adedFund>
L

Diagram

=
exchangeTradedFund E|—E|—| Defines the underlying assetwhen it is an exchange-traded fund. |
T (D ExchangeTradedFund )D [ﬂ] = = I An exchange traded fund whose price depends on exchange traded canstituents. |

@ E|—( 4[> extends: ExchangeTradedCalculatedPrice )E—[@ = fundManager
0.1

(D ExchangeTradedCalculatedPrice )

p—

= 1 Define the underlying assetwhen itis a listed security.
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mutualFund

simpleCreditDefaultSwap

e b S bbb S Shiiehinbiebinbt Sl St Ui Shishiebiinhinht Skl ik e ikt Shhbhb bbb

simplelrSwap

Schema Component Representation

<xsd: el ement name="exchangeTradedFund" type=" ExchangeTradedFund
" substitutionG oup="underlyingAsset"/>
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Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name future

Type Future

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a listed future contract.

Logical Diagram

Future
future
http i fpml. orgi20020F phd L-3-5

Instrumentld anylURI ]
instrumentld E|J_ @ instrumentldScheme
http S fpml o rg/20080F phdL-4-5 k

1.

string
description
http S fpml o rg/20080F phdL-4-5

0.1

@E— Curmency anylJRI

—— currency E|J_' @ currencyScheme

http S fpml o rg/20080F phdL-4-5

0.1

Exchangeld
— exchangeld
http S fpml o rg/20080F phdL-4-5

0.1

ClearanceSystemn anyURI 1§
— clearanceSystem E|J_ @ clearanceSystemScheme :
hittp /s fpmil org/2008F pL-4-5 h -

0.1

ProductReference
“— definition
http S fpml o rg/20080F phdL-4-5

0.1

relatedExchangeld
http S fpml o rg/20080F phdL-4-5

0.

Exchangeld
optionsExchangeld
hittp o fpmlLorgf20020F pML-4-5

0.

@ positivelntager

multiplier
http S fpm . orgf20080F phdL-4-5

0.1

string
futureContractReference
http S fpm . orgf20080F phdL-4-5
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L

date
maturity
http S fpm . orgf20080F phdL-4-5

0.1

XML Instance Representation

<future

[

id=" ">

<instrument | d> </instrunent!d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinary exchange on which |isted futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.’

<nul tiplier> </multiplier>

' Specifies the contract multiplier that can be associated with the number of units.'

<futureContract Ref erence> </ futureContract Ref erence>

'Specifies the future contract that can be referenced, besides the equity or index
reference defined as part of the UnderlyerAsset type.'

<maturity> </maturity>

' The date when the future contract expires.'

</ future>

Diagram

[ﬂ] =) _5 =) I Defines the underlying assetwhen itis a listed future contract. |

I D [ﬂ] =) E IAn exchange traded future contract. |

@ E—( {[» extends: ExchangeTraded )l}‘—@

multiplier
0.1

futureContractReference
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0.1

0.1

[0 ExchangeTraded

p—
underlyingasset [E m E|—| Define the underlying assetwhen itis a listed security.

exchangeTradedFund

B e e S e e O i S bt S S bbb S S
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L

simpleCreditDefaultSwap

simplelrSwap

Schema Component Representation

| <xsd: el ement name="future" type=

Future " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

fxRate
FxRateAsset
no

no

Defines a simple underlying asset type that is an FX rate. Used for specifying FX rates in the pricing and risk model.

FxRatefsset
fxRate
http i fpml. orgi20020F phd L-3-5

Instrumentld anyUR|
instrumentld EIJ— @ instrumentidScheme |
http . fpml.orgi20020F phdL-3-5
1.0
string
description
http . fpml.orgi20020F phdL-3-5
0.1
Currency anyURI
currency E|J_ @ currencyScheme
http . fpml.orgi20020F phdL-3-5 .
0.1
Exchangeld anylJR|
exchangeld E|J_ @ exchangeldScheme
bttt fpmlargi200SFpMLas | T
0.1
ClearanceSystemn anylURI
clearanceSystem E|J_ @ clearanceSystemScheme
hittpinmnan fpmlLorg/Z002/F phL-4-5

file:///C|/1rina-Local/St 1es/FpML-4-5/pdf/fpi
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ProductReferance IDREF
definition @ href
hitpodown fpmlorgi2008FpraLas |
0.1

=g QuaotedCurrencyP air E_’—@E— Currency

—— gquotedCurrencyPair — currency1i
http S fpm . orgf20080F phdL-4-5 http S fpm o rgf20080F phdL-4-5
Currency

— currencyz2
http S fpm o rgf20080F phdL-4-5
QuoteBasisEnum

- guoteBasis
hittp o fpml. org 20080 F pML-4-5
FxSpotRateSource E_’—(E)E— InfarmationSource

“—| rateSource — primaryRateSource
http S fpm . orgf20080F phdL-4-5 http S fpm o rgf20080F phdL-4-5
0.1
Infarm ationSource
— secondaryRateSource
http S fpm o rgf20080F phdL-4-5
0.1

BusinessCenterTime

- fixingTime
http S fpm o rgf20080F phdL-4-5

XML Instance Representation

<f xRat e
id="
<i nstrunent | d>

vy
</instrunment|d>

‘ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long nane of the underlying asset.'

<currency> </ currency>

'Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\"
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

‘ldentification of the clearance system associated with the transacti on exchange.'

<definition> </ definition>

'An optional reference to a full
greater detail.
of the detailed definition,
detailed definition.'

FpM. product that defines the sinple product in

the values in the sinple product override those in the

<quot edCurr encyPai r > </ quot edCurrencyPai r >

'Defines the two currencies for an FX trade and the quotation rel ationship between the
two currencies."’

<r at eSour ce> </ rat eSour ce>

‘Defines the source of the FX rate."'

</ f xRat e>
[

is assunmed to have the neaning

In case of inconsistency between the ternms of the sinple product and those

Diagram
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[ﬂ] = = I Defines a simple underlying assettype that is an Fx rate. Used for specifying FX rates in the pricing and risk model.

I O FxRateAsset EI—(QD extends: UnderlvingAssetj guated CurrencyPair

0.1

[0 UnderlyingAsset

-
underlyingasset E|—| Define the underlying assetwhen itis a listed security.

convertinleBond

exchangeTradedFund

e e Smtteeiee e Yottt ol el Sttt ittt ittt ittt ittt il ettt ittt
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mutualFund

simpleCreditDefaultSwap

D it Shih bbb Wiieieiebinile Sl

simplelrSwap

L

Schema Component Representation

| <xsd: el ement name="fxRate" type=" FxRateAsset substi tuti onG oup="underlyi ngAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name index

Type Index

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a financial index.

Logical Diagram

=
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| Indesx

index

http i fpml. orgi20020F phd L-3-5

Instrumentld

anyURI
strumentldScheme |

EvJ—é_@

instrumentld
httpfhonwn fpmlLorgf20080F phd L-4-5

1.0

string
description
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

Currency anylURI

E|J_' @ currencyScheme

— currency
hittp:fhomnan fpmlorgf2002/F pL-4-5

0.1

anylIR|
EIJ—: @ exchangeldScheme |

Exchangeld
— exchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

anyUR|

E|J— @ clearanceSystemScheme

ClearanceSystem

— clearanceSystem

httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

ProductReference

IDREF |

“— definition
httpfhonwn fpmlLorgf20080F phd L-4-5

0.1

Exchangeld
relatedExchangeld
httpfhonwn fpmlLorgf20080F phd L-4-5

G e G

0.2

Exchangeld
optionsExchangeld
hittp:fhomnan fpml.orgf2008/F pL-4-5

0.2

Exchangeld anyURI |

futureld

http S fpm . orgf20080F phdL-4-5

constituentExchangeld E|J_ i@ exchangeldScheme
hittp o fp mil o rgi2008F pML-4-5 - .
0.
Futureld anyUR|

e @ futureldScheme

0.1
L
XML Instance Representation
<i ndex
id=" ">

<i nstrunent | d>

<descri ption>

<currency>

<exchangel d>

| "ldentification of the exchange on which this asset

"ldentification of the underlying asset,

</instrunment|d>

</ descri ption>

"Currency in which the underlying asset

'Long name of the underlying asset.'

</ currency>

is denonminated."

</ exchangel d>

file:///C|/1rina-Local/St
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of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenment is not present then
the exchange shall be the prinmary exchange on which listed futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions."'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<consti t uent Exchangel d> </ consti t uent Exchangel d>

"ldentification of all the exchanges where constituents are traded. The term\"Exchange\"
is assuned to have the nmeaning as defined in the | SDA 2002 Equity Derivatives Definitions."'
<futurel d> </futurel d>

"A short formunique identifier for the reference future contract in the case of an
i ndex underlyer."'

Ii ndex>

Diagram

[

= [ﬂ] = _a' = I Defines the underlying assetwhen itis a financial index. |

[EI] = = I Apublished index whose price depends on exchange traded constituents. |

@ E|—( {[» extends: ExchangeTradedCalculatedPrice )

(D ExchangeTradedCalculatedPrice )

p—
underlyingfsset [E m = _E' E|—| Define the underlying assetwhen itis a listed security.

1 L
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L

convertibleBond |

mutualFund

simpleCreditDefaultSwap

B it Sl bbb Siieieiieie Sl Sl St Uil it St Shiebiee el el Sl

simplelrSwap

Schema Component Representation

<xsd: el enent

name="index" type=" |ndex

substitutionG oup="underlyi ngAsset"/>

Element:

file:///C|/1rina-L
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. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

loan
Loan
no

no

Defines a simple underlying asset that is a loan.

loan

Loan

http i fpml. orgi20020F phd L-3-5

0o

Instrumentld anyURI
instrumentld E|J— i@ instrumentldScheme |
http . fpml.orgi20020F phdL-3-5

1.0
string
description
http . fpml.orgi20020F phdL-3-5
0.1
(=g Currency anylIRI
— currency EIJ_' currencyScheme
http . fpml.orgi20020F phdL-3-5
0.1
Exchangeld anylRI
— exchangeld E|J— @ exchangeldScheme
http . fpml.orgi20020F phdL-3-5 .
0.1
ClearanceSystemn anylURI ]
— clearanceSystem E|J_ @ clearanceSystemScheme
http . fpml.orgi20020F phdL-3-5
0.1
ProductReferance
“— definition
http . fpml.orgi20020F phdL-3-5
0.1
LegalEntity
— borrower

hittp v fpml.orgf2002/F pL-4-5

EntityMame
entitylame
http S fpml.orgi20020F phdL-3-5

Entityld
entityld
hittp . fpmlorg/2002/F phL-4-5
0.e0
Entityld
- entityid
http St fpm . org/20080F phdL-4-5

1.

]

LegalEntityReference
borrowerReference
http o fpml.org/20080F phd L-4-5

lien

http S fpm . orgf20080F phdL-4-5

Lien
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) 0.1

FacilityType anyURI"i

— facilityType B | @ facilityTypeScheme |
http:itman fpml org/200SFphLgs | T mmmsmasasass
0.1

date
—— maturity
http S fpm . orgf20080F phdL-4-5

0.1

date
— creditAgreementDate
http S fpm . orgf20080F phdL-4-5

0.1

UnderlyingAszetTranche anyURI|
“—! tranche E|J_' @ loanTrancheScheme !
bttt fpmlargZ00SFpMLas | T

0.1

XML Instance Representation

<l oan

i d=" ">
<i nstrunent | d> </instrument|d>
‘ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

‘Long nane of the underlying asset.'

<currency> </ currency>
‘Currency in which the underlying asset is denom nated."

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transacti on exchange.'

<definition> </ definition>
"An optional reference to a full FpM product that defines the sinple product in
greater detail. In case of inconsistency between the terns of the sinple product and those

of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<bor r ower > </ borr ower >
<bor r ower Ref er ence> </ borr ower Ref er ence>
<l'ien> </lien>

' Specifies the seniority level of the lien.'

<facilityType> </facilityType>
' The type of loan facility (letter of credit, revolving, ...)."
<maturity> </maturity>

' The date when the principal ambunt of the |oan becones due and payable."

<cr edi t Agr eenent Dat e> </ credi t Agr eenent Dat e>
'The credit agreement date is the closing date (the date where the agreement has been
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signed) for the loans in the credit agreenent. Funding of the facilities occurs on

(or sonetines a little after) the Credit Agreenent date. This underlyer attribute is used
to help identify which of the conpany\'s outstanding |oans are being referenced by know ng
to which credit agreenent it belongs. | SDA Standards Ternms Suppl enent term Date of
Original Credit Agreenent.’

| <tranche> </tranche>
'The |l oan tranche that is subject to the derivative transaction. It will typically

be referenced as the Bl oomberg tranche number. |SDA Standards Ternms Suppl enent term

Bl oonberg Tranche Number.' |

</ | oan>

Diagram

o

[ﬂ] = = I Defines a simple underlying assetthatis a loan. |

I m E|—| Atype describing a loan underlying asset. |

m E|—|_ Specifies the borrower. There can be mare than one borrower. It is meantto be used in the eventthat there is no

E—(d[) extends: UnderlyingAsset)E——@E— JE
Bloamberg Id or the Secured Listisn't applicable.
0.0

horrowerReference

lien

0.1

facilityType

0.1

0.1

credithgreementDate

0.1

tranche

0.1

-
O uUnderlyinoAsset

R
underlyingfsset (B m E|—| Define the underlying assetwhen itis a listed security.

e ol e

canvertibleBond
|
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L

exchangeTradedFund

mutualFund

| simpleCreditDefaultSwap

simplelrSwap

Schema Component Representation

| <xsd: el ement nanme="|oan" type=" Loan " substitutionG oup="underlyingAsset"/>

Element:
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. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

mortgage

Mortgage

no

no

Defines an underlying asset that is a mortgage.

Mortgage
mortgage
http i fpml. orgi20020F phd L-3-5

file:///C|/1rina-Local/St

tes/FpML-4-

Instrumentld anyURI
instrumentld e i@ instrumentldScheme |
http . fpml.orgi20020F phdL-3-5
1.8
string
description
http . fpml.orgi20020F phdL-3-5
0.1
@E— Curmency anyURI |
—— currency E|J_ @ currencyScheme
http . fpml.orgi20020F phdL-3-5
0.1
Exchangeld anyURI |
— exchangeld E|J_ @ exchangeldScheme :
hittp o fp mil o rgi2008F pML-4-5 - .
0.1
ClearanceSystem H anylUR| ]
— clearanceSystem EIJ— @ clearanceSystemScheme
http . fpml.orgi20020F phdL-3-5
0.1
ProductReferance
“— definition
http . fpml.orgi20020F phdL-3-5
0.1
LegalEntity
4=,
— Insurer
0.1 http o fpml.org/20080F phd L-4-5
EntityMame
entitylame

hittp S fpml.org/2008/F phiL-4-5

Entityld
entityld
http S fpml.orgi20020F phdL-3-5
0.e0
Entityld
“—| entityld
http St fpm . org/20080F phdL-4-5

LegalEntityReference
*~— insurerReference
hittp v fpml.orgf2002/F pL-4-5

issuerName

http i fpmil.orgi20020F p W L-3-5

string
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 I—

FartyReferance
issuerPartyReference
http i fpmil.orgi20020F p W L-3-5

CreditSeniority

—— seniority

http . fpml.orgi20020F phdL-3-5

0.1

CouponType

— couponType

http . fpml.orgi20020F phdL-3-5

0.1

decimal

— couponRate

http . fpml.orgi20020F phdL-3-5

0.1

date

] maturity

http . fpml.orgi20020F phdL-3-5

0.1

Intensal

paymentFrequency
hittp o fpml. org/2008/F phdL-4-5

0.1

DayCountFraction
dayCountFraction
http . fpml.orgi20020F phdL-3-5

0.1

— originalPrincipalAmount
http S fpm . orgf20080F phdL-4-5

decimal

— pool

—1 sector

http S fpm . orgf20080F phdL-4-5

0.1

*— tranche

http S fpm . orgf20080F phdL-4-5

token

0.1

0.1
AzzetPoal EJ_@E__@ nonMegativelnteger
01 version
http S fpm . orgf20080F phdL-4-5 http i fpml. o rgi20020F phd L-3-5
0.1
Identified D ate
effectiveDate
http i fpml. o rgi20020F phd L-3-5
0.1
decimal
— initialFactor
http S fpm o rgf20080F phdL-4-5
decimal
“— currentFactor
http S fpm o rgf20080F phdL-4-5
0.1
MaortgageSectar anylRI §

EIJ_: @ mortgageSectorScheme
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XML Instance Representation

<nort gage
i d=" vs
<i nstrunent | d> </instrunment|d>

‘ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long nanme of the underlying asset.'

<currency> </ currency>

'Currency in which the underlying asset is denomi nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

‘ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<i nsurer> </insurer>

<i nsur er Ref er ence> </ i nsur er Ref erence>

<i ssuer Narme> </ i ssuer Nane>

<i ssuer Part yRef erence> </issuerPartyReference>
<seniority> </seniority>

' The repaynent precedence of a debt instrunent.’

<couponType> </ couponType>

'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon.'

<couponRat e> </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed i ncome security or
convertible bond."'

<maturity> </maturity>

' The date when the principal anount of a security becomes due and payable.'

<paynent Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>

' The day count basis for the bond.'

<ori gi nal Princi pal Amount > </ ori gi nal Princi pal Anount >

'The initial issued anount of the nortgage obligation.'

<pool > </ pool >

| ' The norgage pool that is underneath the nortgage obligation."
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<sector>

</ sector>

| ' The sector classification of the nortgage obligation."

' The nortgage obligation tranche that

| <tranche>

</ nor t gage>

</tranche>

is subject to the derivative transaction.'

Diagram

oo

EI—| Defines an underlying assetthatis a morgage. |
m E|—| Atype describing a mortgage asset. |

T O Mortgage )&

p—

@ E|—( 4 extends: UnderlyingAssetjE—

—(E)B

& [ |

Applicable to the case of default swaps on MBS terms. For specifying the insurer name, when applicable fwhen the
element is not present, it signifies that the insurer iz Mot Applicable)

insurer
insurerReference

—| Hs BondContent.modell

—| - BondCaIcuIation.model

S

0.1
0.1
0.1

o
[0 UnderlyingAsset

originalPrincipalAmount
0.1

= 1 Define the underlying assetwhen itis a listed security.

convertibleBond

e S 1 e S

.
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exchangeTradedFund

] mutualFund

|simpIeCreditDefauItSwap

B it S bbb Shihbihiinht Sl S St Uil S S Shiebieieieinel S

simplelrSwap

|

Schema Component Representation

<xsd: el ement name="nortgage" type=" Mrtgage " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset
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Name mutualFund
Type MutualFund
Nillable no
Abstract no

Documentation Defines the underlying asset when it is a mutual fund.

Logical Diagram

—

hutualFund
mutualFund
http i fpml. orgi20020F phd L-3-5

Instrumentld

instrumentid
http . fpml.orgi20020F phdL-3-5

1.

string
description
http . fpml.orgi20020F phdL-3-5

0.1

anyURI
i@ instrumentldScheme |

Currency
currency
http . fpml.orgi20020F phdL-3-5

0.1

anyURI

EIJ_' @ currencyScheme |

Exchangeld
exchangeld
http . fpml.orgi20020F phdL-3-5

0.1

= | @ exchangeldScheme |

ClearanceSystemn
clearanceSystem
http . fpml.orgi20020F phdL-3-5

0.1

anyUR|
i@ clearanceSystemScheme |

ProductReferance

definition
http . fpml.orgi20020F phdL-3-5

0.1

boalean
openEndedFund
http S fpm . orgf20080F phdL-4-5

0.1

string
fundManager
http S fpm . orgf20080F phdL-4-5

0.1

L

XML Instance Representation

<nut ual Fund
id="
<i nstrunent | d>

vs
</instrunment|d>

‘ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

'Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the
of calculating a contractural payoff.

as defined in the | SDA 2002 Equity Derivatives Definitions.'
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<cl ear anceSyst en> </ cl ear anceSyst en>

‘ldentification of the clearance system associated with the transacti on exchange."

<definition> </ definition>

'An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<openEndedFund> </ openEndedFund>

' Bool ean indicator to specify whether the mutual fund is an open-ended nutual fund.'

<f undManager > </ f undManager >

' Specifies the fund manager that is in charge of the fund.'

</ nut ual Fund>

Diagram

E|—E|—| Defines the underlying assetwhen it is a mutual fund. |
T E|—( [ extends: UnderlyingAsset)

openEndedFund

0.1

fundManager

0.1

O UnderlyingAsset

p—

undetlyingAsset |2 =) _' = efine the underlyving assetwhen itis a listed security.
dI'At"‘L =) "‘IDT’th derl twhen itis a listed ty

""'1"'""'"'1"""""'1""'"""?"'""""1’"""""Z"""""'Z"""""'
o
o
=
=
o
: =
=
o
m
o
=
o
]

™ exchangeTradedFund
|
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simpleCreditDefaultSwap

1 simplelrSwap

L

Schema Component Representation

| <xsd: el enent name="nutual Fund" type=" Mitual Fund " substitutionG oup="underlyi ngAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name ratelndex
Type Ratelndex
Nillable no
Abstract no

Documentation Defines a simple underlying asset that is an interest rate index. Used for specifying benchmark assets in the market environment in the pricing and risk model.

Logical Diagram

=
|
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Ratelnde:x

ratelndex

http i fpml. orgi20020F phd L-3-5

 I—

Instrumentld
instrumentid
http . fpml.orgi20020F phdL-3-5

1.

string
description
http . fpml.orgi20020F phdL-3-5

0.1

anyURI
e i@ instrumentldScheme |

Currency

— Currency

hittpinmnan fpmlorg/Z002/F phL-4-5

0.1

anylIRI
cheme :

e @ currencys

Exchangeld

— exchangeld

http . fpml.orgi20020F phdL-3-5

0.1

ClearanceSystemn

— clearanceSystem

http . fpml.orgi20020F phdL-3-5

0.1

anylURI ]

E|J_ @ clearanceSystemScheme

ProductReferance

*~— definition

http . fpml.orgi20020F phdL-3-5

0.1

IDREF |

— floatingRatelndex
http S fpm . orgf20080F phdL-4-5

FloatingRatelndex

anylJR|

E|J_: @ floatingRatelndexScheme

— term

http S fpm . orgf20080F phdL-4-5

Interval

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

— paymentFrequency
http S fpm . orgf20080F phdL-4-5

Interval

0.1

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

- dayCountFraction
hittp o fpml. orgf2008/F pML-4-5

DayCountFraction

anylRI

E|J_: @ dayCountFractionScheme

0.1

XML Instance Representation

<r at el ndex

| d= ">
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<i nstrunent | d> </instrument|d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denomi nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<f 1 oat i ngRat el ndex> </ fl oati ngRat el ndex>
<ternp </term

' Specifies the termof the sinple swap, e.g. 5Y.'

<payment Fr equency> </ payment Fr equency>

' Specifies the frequency at which the index pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>

' The day count basis for the index.'

</ratel ndex>

L

Diagram

E|—E|—|_ Defines a simple underlying asset that is an interest rate index. Used for specifying benchmark assets in the market

environment in the pricing and risk model.

T O Ratelndex E—(d[) extends: UnderlyingAssetjE——@ floatingRatelndex

paymentFreguency

0.1

dayCountFraction

0.1

-
[0 UnderlyingAsset

R
underlyingasset |E m E|—| Define the underlying assetwhen itis a listed security.

-
-]

I 1
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hond

convertibleBond

=
=
=
[
=
i)
=
ol
=
W
=3
=
@
=
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=
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=
=
=
w
=
=
5
£

| simpleCreditDefaultSwap

=
T
=
@
T
=
£
W
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Schema Component Representation

<xsd: el ement nanme="rat el ndex" type=" Ratel ndex substitutionG oup="underlyi ngAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name simpleCreditDefaultSwap
Type SimpleCreditDefaultSwap
Nillable no
Abstract no

Documentation Defines a simple underlying asset that is a credit default swap.

Logical Diagram

SimpleCreditDefaultSwap
simpleCreditDefaultSwap
http i fpml. orgi20020F phd L-3-5
Instrumentld anylIR|
instrumentld e i@ instrumentldScheme |
http . fpml.orgi20020F phdL-3-5
1.0
string
description
hittpinmnan fpmlLorg/Z002/F phL-4-5
0.1
@E— Curmency anylRI
—— currency EIJ_' @ currencyScheme |
hittp o fp mil o rgi2008F pML-4-5 ) .
0.1
Exchangeld anyURI ¢
— exchangeld E|J_ @ exchangeldScheme
http . fpml.orgi20020F phdL-3-5 h
0.1
ClearanceSystem anylUR|
— clearanceSystem E|J— @ clearanceSystemScheme
http . fpml.orgi20020F phdL-3-5
0.1
FroductReference IDREF
*—{ definition @ href
http . fpml.orgi20020F phdL-3-5 )
0.1
@& JE LegalEntity
referenceEntity
hittp oo fpml. orgf2002/F pL-4-5
LegalEntityReference
creditEntityReference
hittp v fpmlorgf2002/F pL-4-5
Interval
1 term
http S fpm . orgf20080F phdL-4-5
integer
periodMultiplier
hittp o fpmlorgf2002/F pML-4-5

I [
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Fenogenum
period
http S fpm o rgf20080F phdL-4-5

Interval
paymentFrequency
hittp: . fpml.org/2008/F pML-4-5
0.1

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

L

XML Instance Representation

<si npl eCr edi t Def aul t Swap
i d=" ws
<instrument | d> </instrunent!d>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denoni nated."'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<referenceEntity> </referenceEntity>
'The entity for which this is defined."'

<credi t EntityReference> </creditEntityReference>

"An XML reference a credit entity defined el sewhere in the docurent."’

<terne </term>

' Specifies the termof the sinple CD swap, e.g. 5Y.'

<payment Fr equency> </ payment Fr equency>

' Specifies the frequency at which the swap pays, e.g. 6M"

| </ si npl eCr edi t Def aul t Swap>

Diagram

| simpleCreditDefaultSwap | m EI—| Defines a simple underlying assetthat is a credit default swap. |
(D SimpleCreditDefaultSwap jE—( [ extends: UnderlyingAsset)
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underlyingasset (B
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0.1

[0 UnderlyingAsset

m E|—| Define the underlying assetwhen itis a listed security.

convertinleBond

exchangeTradedFund

mutualFund

_
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L

simpleCreditDefaultSwap

simplelrSwap

Schema Component Representation

<xsd: el ement nanme="si npl eCr edi t Def aul t Swap" type=" Sinpl eCr edi t Def aul t Swap
substituti onG oup="underlyi ngAsset"/>

Element:

. This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

simpleFra
SimpleFra
no
no

Defines a simple underlying asset that is a forward rate agreement.

=

simpleFra

http i fpml. orgi20020F phd L-3-5

SimpleFra
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Instrumentld anyUR|
instrumentld E|J— @ instrumentidScheme |
http . fpml.orgi20020F phdL-3-5

1.0
string
description
http . fpml.orgi20020F phdL-3-5
0.1
@E— Curmency anylRI
—— currency E|J_ @ currencyScheme |
hittp:/nn fpml.o 1g/2008/F pML-4-5 i :
0.1
Exchangeld anyURI |
— exchangeld E|J_ i@ exchangeldScheme
http:dhaasany fpml. argi200SIF phL-5 Trmmm——
0.1
ClearanceSystemn anylURI
— clearanceSystem E|J_ @ clearanceSystemScheme
http . fpml.orgi20020F phdL-3-5
0.1
FProductReference | IDREF
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! definition =g
http . fpml.orgi20020F phdL-3-5

0.1

= Interval
— startTerm
http S fpm . orgf20080F phdL-4-5

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

Interval

— endTerm
http S fpm . orgf20080F phdL-4-5

integer

periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

DayCountFraction anylRI
- dayCountFraction E|J_' @ dayCountFractionScheme |
hittp /s fpmilorg/2008/F pML-4-5
0.1

| S—

XML Instance Representation

<si npl eFra

id=" ">
<i nstrument | d> </instrunent!d>

"ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> </ descri ption>

'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denomi nated."’

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transacti on exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<start Ter > </ startTern>

'Specifies the start termof the sinple fra, e.g. 3M*

<endTer n» </ endTer n»

'Specifies the end termof the sinple fra, e.g. 9M'

<dayCount Fracti on> </ dayCount Fracti on>

' The day count basis for the FRA.'
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I </ si npl eFra>

Diagram

emmierrs Jo

E|—| Defines a simple underlying assetthatis a forward rate agreement. |
N [ simpleFra EI—( [ extends: UnderlyingAsset)

dayCountFraction

0.1

O UnderlyingAsset

p—

underlyingfsset | L [ﬂ] = _E = I Define the underlying asset when itis a listed security.

= convertibleBond

™ exchangeTradedFund

e e e e e e S Y e o S

T Naan Im
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o e

mutualFund

|simpIeCreditDefauItSwap

simplelrSwap

L

Schema Component Representation

|<xsd: el ement nane="sinpl eFra" type=" SinpleFra " substitutionG oup="underlyingAsset"/>

Element:

. This element can be used wherever the following element is referenced:
o underlyingAsset

Name simplelrSwap

Type SimplelRSwap

Nillable no

Abstract no

Documentation Defines a simple underlying asset that is a swap.

Logical Diagram
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SimplelRSwap
simplelrSwap
http i fpml. orgi20020F phd L-3-5

Instrumentld

instrumentid
http . fpml.orgi20020F phdL-3-5

1.

string
description
http . fpml.orgi20020F phdL-3-5

0.1

anyURI
i@ instrumentldScheme |

Currency
currency
hittpinmnan fpmlorg/Z002/F phL-4-5

0.1

anylIRI
cheme :

e @ currencys

Exchangeld
exchangeld
http . fpml.orgi20020F phdL-3-5

0.1

ClearanceSystemn
clearanceSystem
http . fpml.orgi20020F phdL-3-5

0.1

anylURI ]
@ clearanceSystemScheme

ProductReferance
definition
http . fpml.orgi20020F phdL-3-5

0.1

IDREF |

Intenval
term
http S fpm . orgf20080F phdL-4-5

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

FeriodEnum
period
http S fpm o rgf20080F phdL-4-5

Interval
— paymentFrequency
hittp: . fpml.org/2008/F pML-4-5
0.1

integer
periodMultiplier
http S fpm o rgf20080F phdL-4-5

PeriodEnum
period
http S fpm o rgf20080F phdL-4-5

DayCountFraction

- dayCountFraction

anylRI

E|J_: @ dayCountFractionScheme

http S fpm . orgf20080F phdL-4-5

0.1

XML Instance Representation

|?s' mpl el r Swap
id="

<i nstrunment | d>

">
</instrunment|d>

"Identification of the underlying asset, using public and/or private identifiers.'

| <descri ption> </ descri ption>
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'Long name of the underlying asset.'

<currency> </ currency>

"Currency in which the underlying asset is denom nated."’

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl ear anceSyst en> </ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<ternp </term>

'Specifies the termof the sinple swap, e.g. 5Y.°'

<paynent Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the swap pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>

' The day count basis for the swap.'

Iisi npl el r Swap>

Diagram

E|—E|—| Defines a simple underlying assetthatis a swap. |

N [ simplelRSwap EI—(Q[} e;dends:UnderIyingAsset)

paymentFraguency
0.1

dayCountFraction

0.1

[0 UnderlyingAsset

R
underlyingasset (B m E|—| Define the underlying assetwhen it is a listed security.

---| | |
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L

convertibleBond

mutualFund

| simpleCreditDefaultSwap

simplelrSwap

Schema Component Representation

<xsd: el enent

nanme="si npl el r Swap" type=" Si npl el RSwap

substitutionG oup="underlyi ngAsset"/>

Element:

file:///C|/1rina-L
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. The following elements can be used wherever this element is referenced:

basket

o bond

o cash
convertibleBond
deposit

equity
exchangeTradedFund
future

fxRate

index

o loan

mortgage
mutualFund
ratelndex
simpleCreditDefaultSwap
simpleFra
simplelrSwap

o

o

=

.

o

B}

o

a

.

o

Name

Used by (from the same schema document)
Type

Nillable

Abstract

Documentation

Logical Diagram

underlyingAsset

Complex Type BasketConstituent , Complex Type SingleUnderlyer
Asset

no

yes

Define the underlying asset when it is a listed security.

—

Asset

http i fpml. orgi20020F phd L-3-5

L

underlyingAsset E|J_' @ i

XML Instance Representation

<under | yi ngAsset
| id=" ">

Diagram

underlyingfsset | L [ﬂ] = = I Define the underlying asset when itis a listed security.

______________________l___________________________________?_________________

= _E = 1 Abstract hase class for all underlying assets.

m EI—| Defines the underlying assetwhen itis a basket.

underlyingAsset

-—E-._-D_' Defines the underlying assetwhen itis a band.

underlymgAsset =

file:///C|/1rina-L 1es/FpML-4-5/pdf/fpi

t-4-5.xsd.html (62 of 140) [1/9/2009 3:51:36 PM]




XML Schema Documentation

Defines a simple underlying asset type thatis a cash payment. Used for specifying discounting factors for future cash
flows in the pricing and risk model.

underlyingasset

convembleElond = I—-E|—| Defines the underlying assetwhen it is a convertible band.

|:| CaonvertibleBond @

underlymgAsset =

m E|—| Defines a simple underlying assetthatis a term deposit.
[0 Deposit

underlyingasset

. = m E|—| Defines the underlying assetwhen itis a listed equity.

underlyingasset

o exchangeTradedFund (B [ﬂ] = = I Defines the underlying assetwhen it is an exchange-traded fund.

(D ExchangeTradedFund )

underlyingasset

B e 20ttt ettt ettt el ettt Sl

future EI—.—,T‘EI—,_|EI—| Defines the underlving assetwhen itis a listed future contract. |
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| I— L= 1 [ L i I

(Trwre)e

underlyingAsset

m E|—| Defines a simple underlying assettype that is an FX rate. Used for specifying FX rates in the pricing and risk maodel.

[ FxRatessset

underlyingasset

-PE-I—-D—' Defines the undetlying assetwhen itis a financial indesx.

underlwngAsset H

- I—-E|—| Defines a simple underlying assetthatis a loan.

underlymgAsset =

[ﬂ] = = I Defines an underlying assetthatis a mortgage.
[ Mortaage

undetlyingAsset

o mutualFund | [ﬂ] = = IDeﬂnestheunderlyingassetwhenitisamutualfund.
O MutualFund

"'"""'"""'"":"""""""""""""""""':""'""""""""""""""":"'""""""'"'"""""""":"""""""""""""""""'Ix'""""""""""""""""

S - L=
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UNHEFYINDASSET [k

EH | Defines a simple underlving assetthatis an interest rate index. Used for specifying benchmark assets in the market
environment inthe pricing and risk madel.

|:| Ratelndex @

underlwngAsset 3]

simpleCreditDefaultSwap | m E|—| Defines a simple underlving asset thatis a credit default swap.

(O simpleCreditDefauttwap )@

underlyingasset

[ﬂ] = = I Defines a simple underlying assetthat is a forward rate agreement.

[ simpleFra

underlyingasset

} simplelrSwap B m EI—| Defines a simple underlying assetthatis a swap.
O simplelRSwap

underlyingAsset

[I—

Schema Component Representation

<xsd: el ement nanme="under|yi ngAsset" type=" Asset " abstract="true"/>

top

Global Definitions

Complex Type:
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Super-types: None

Sub-types: None

Name ActualPrice
Used by (from the same schema document) Complex Type
Abstract no

XML Instance Representation

Price , Complex Type Price

—

<...>
<currency> </ currency>

price is expressed in percentage terns (as specified through
<armount > </ anmount >

bond, this price includes the accrued interests.'

<pri ceExpressi on> </ pri ceExpressi on>

</[...>

' Specifies the currency associated with the net price. This element is not present if the

the priceExpression elenent)."'

'Specifies the net price amount. In the case of a fixed income security or a convertible

' Speci fies whether the price is expressed in absolute or relative terns.'

Diagram

(G smarrne yo—(me=m)or—{ e Jor—{ @ Jo—{ F v
0.1

Specifies the currency assaciated with the net price. This element is not present ifthe price is expressed in percentage
terms {as specified through the priceExpression element).

Specifies the net price amount. In the case of a fixed income security or a convertible band, this price includes the
accrued interests.

Eh_
(Z_scima)e

[7 decimal

= m E|—| Specifies whether the price is expressed in absalute or relative terms.

( [ PriceExpressionEnum )

L

Schema Component Representation

<xsd: conpl exType name="Actual Price">
<xsd: sequence>
<xsd: el ement name="currency" type=" Currency
<xsd: el ement nane="anmount" type=" xsd:deciml "/>

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

m nQccur s="0"/>

<xsd: el ement name="pri ceExpression" type=" PriceExpressi onEnum"/>

Complex Type:

Super-types: Reference < AnyAssetReference (by extension)

Sub-types: None

Name AnyAssetReference

Abstract no

Documentation A reference to an asset, e.g. a portfolio, trade, or reference instrument..
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XML Instance Representation

<~

|href:" xsd: | DREF [1]"/>

Diagram

|

O AnyAssetReference E|—| Avreference to an asset, e.g. a portfolio, trade, or reference instrurment..

E—(d[) extends: Reference)E—[f @ href {@

Schema Component Representation

<xsd: conpl exCont ent >

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: conpl exType nane="AnyAsset Ref erence">

<xsd: extensi on base=" Reference ">
<xsd:attribute nane="href" type=" xsd:|DREF " use="required"/>

Complex Type:

Super-types:
Sub-types:

None

. Basket (by extension)
. |dentifiedAsset (by extension)
o Cash (by extension)
1 Commodity (by extension)
» UnderlyingAsset (by extension)
. Deposit (by extension)
« ExchangeTraded (by extension)

« Bond (by extension)
. ConvertibleBond (by extension)
. EquityAsset (by extension)
» ExchangeTradedCalculatedPrice (by extension)
» ExchangeTradedFund (by extension)
. Index (by extension)
» ExchangeTradedContract (by extension)
. Future (by extension)
FxRateAsset (by extension)
Loan (by extension)
Mortgage (by extension)
MutualFund (by extension)
Ratelndex (by extension)
SimpleCreditDefaultSwap (by extension)
SimpleFra (by extension)
SimplelRSwap (by extension)

Name
Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

Asset
Element underlyingAsset
yes

Abstract base class for all underlying assets.

<~

|id=;' xsd: 1D [0..1]"/>

Diagram

i
|
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Schema Component Representation

</ xsd: conpl exType>

<xsd: conpl exType nane="Asset" abstract="true">
<xsd:attribute name="id" type=" xsd:ID "/>

top
Complex Type:
Super-types: Scheme < AssetMeasureType (by extension)
Sub-types: None
Name AssetMeasureType
Used by (from the same schema document) Model Group QuotationCharacteristics.model
Abstract no
Documentation A scheme identifying the types of measures that can be used to describe an asset.
XML Instance Representation
Tel _|
asset Measur eSchene=" xsd:anyUrl [0..1]">
Schene
</...>
L
Diagram
O AssetMeasureType 1B m E|—| A scheme identifying the types of measures that can be used to describe an asset.
E—(d[) extends: Scheme)E!—[f @ assetMeasureScheme
Schema Component Representation
<xsd: conpl exType nanme="Asset Measur eType" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="asset MeasureSchene" type=" xsd:anyURl " default="http://ww.fpni.
or g/ codi ng- schene/ asset - neasure"/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: None

Sub-types: None

Name AssetPool

Used by (from the same schema document) Complex Type Mortgage
Abstract no

Documentation

XML Instance Representation

Characterise the asset pool behind an asset backed bond.

<>
|
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<versi on> </ versi on>
' The version nunber’

<ef fectiveDat e> </ ef fectiveDat e>

"Optionally it is possible to specify a version effective date when a versionld is supplied."’

<initial Fact or> </initial Factor>
'The part of the nortgage that is outstanding on trade inception, i.e. has not been repaid
yet as principal. It is expressed as a nultiplier factor to the norgage: 1 neans that the

whol e nortage anount is outstanding, 0.8 nmeans that 20% has been repaid."

<current Fact or > </ current Fact or >

'The part of the nortgage that is currently outstanding. It is expressed simlarly to

the initial factor, as factor nultiplier to the nortgage. This termis formally defined as
part of the \"|ISDA Standard Terns Supplenment for use with credit derivatives transactions
on nortgage-backed security with pas-as-you-go or physical settlenent\"

</[...>

L

Diagram

O AssetPool 1B m E|—| Characterize the asset pool behind an asset backed hond.
D Hs VersionHistory.model

as a multiplier factar to the morgage: 1 means that the whole mortage amount is outstanding, 0.8 means that 20% has
heen repaid.

w-—[-._-l}l_ The patt of the mortgage that is outstanding on trade inception, i.e. has not been repaid yet as principal. tis expressed

V decimal

the mortgage. This term is formally defined as part ofthe "ISDA Standard Terms Supplement for use with credit
derivatives transactions an mortgage-backed security with pas-as-you-go or physical settlement”.

LWT-I—-D—I_ The part of the mortgage that is currently outstanding. It is expressed similarly ta the initial factor, as factor multiplier to
0.1

V decimal

L

Schema Component Representation

<xsd: conpl exType nane="Asset Pool ">
<xsd: sequence>
<xsd: group ref=" VersionH story.nodel " m nCccurs="0"/>
<xsd: el ement name="initial Factor" type=" xsd:decimal "/>
<xsd: el ement name="currentFactor" type=" xsd:decimal " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Reference < AssetReference (by extension)

Sub-types: None

Name AssetReference

Abstract no

Documentation Reference to an underlying asset.

XML Instance Representation
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<...
href=" xsd: | DREF [1]"/>

[fref=" xsd

Diagram

= m E|—| Reference to an underlying asset. |
E|—| 4[> extends: Reference E—[

Schema Component Representation

<xsd: conpl exType nane="Asset Ref erence">
<xsd: conpl exCont ent >
<xsd: extension base=" Reference ">
<xsd:attribute name="href" type=" xsd:|DREF " use="required" reference="Asset"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name BasicQuotation

Abstract no

Documentation Some kind of numerical measure about an asset, eg. its NPV, together with characteristics of that measure.

XML Instance Representation

<...>

<val ue> xsd: deci mal </value> [0..1]

' The val ue of the the quotation.'

<neasur eType> Asset Measurelype </ measureType> [0..1]

' The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc.

<quoteUni ts> PriceQuotelnits </quoteUnits> [0..1]

' The optional units that the neasure is expressed in. If not supplied, this is assuned to be
a price/value in currency units.'

<side> QuotationSideEnum </side> [0..1]
' The side (bid/md/ask) of the neasure."'

<currency> Currency </currency> [0..1]

' The optional currency that the nmeasure is expressed in. If not supplied, this is
defaulted fromthe reportingCurrency in the val uati onScenarioDefinition.'

<timng> QuoteTinmng </timng> [0..1]

'When during a day the quote is for. Typically, if this elenent is supplied, the
Quot eLocation needs also to be supplied.’

Start Group: Quotelocation.nodel [O0..1]

'Were the quote is from'

Start Choice [1]
<busi nessCent er> Busi nessCent er </ busi nessCenter> [ 1]

"Acity or other business center.'

<exchangel d> Exchangel d </ exchangel d> [ 1]
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' The exchange (e.g. stock or futures exchange) from which the quote is obtained.'

<i nf or mat i onSour ce> </ i nf or mat i onSour ce>

' The infornation source where a published or displayed market rate will be obtained, e.
g. Telerate Page 3750."'

<tinme> </tinme>

'When the quote was observed or derived."

<val uat i onDat e> </ val uati onDat e>

'Wen the quote was conputed.’

<expi ryTi me> </ expi ryTi ne>

' When does the quote cease to be valid."'

<cashFl owType> </ cashFl owType>

'For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um
Fee, Settlenent Fee, Brokerage Fee, etc.'

</...>

L

Diagram

—
0 BasicQuotation )& m E|—| Sorne kind of numerical reasure about an asset, eg. its MPY, together with characteristics of that rmeasure.
mﬂ HS Quotation.model |

L

Schema Component Representation

]

]

<xsd: conpl exType nane="Basi cQuot ation">
<xsd: sequence>
<xsd: group ref=" Quotation.nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < Basket (by extension)

Sub-types: None

Name Basket

Used by (from the same schema document) Complex Type Underlyer , Element basket

Abstract no

Documentation A type describing the underlyer features of a basket swap. Each of the basket constituents are described through an embedded component,

the basketConstituentsType.

XML Instance Representation

<...

id=" xsd ">
<openuUni t s> </ openUni t s>
' The nunber of units (index or securities) that constitute the underlyer of the swap. In
the case of a basket swap, this elenment is used to reference both the nunber of basket
units, and the nunmber of each asset conponents of the basket when these are expressed
in absolute terms.'

<basket Consti t uent > </ basket Consti t uent >
' Descri bes each of the conponents of the basket.'

<basket Di vi sor > </ basket Di vi sor >

' Specifies the basket divisor anpunt. This value is nornmally used to adjust the
constituent weight for pricing or to adjust for dividends, or other corporate actions.'
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<basket Name> </ basket Nane>
for this elenent."'

<basket | d> </ basket | d>
' A CDS basket identifier'

<basket | d> </ basket | d>
‘A CDS basket identifier'

<basket Currency> </ basket Currency>
' Specifies the currency for this basket.'

</...>

' The name of the basket expressed as a free format string. FpM. does not define usage rules

Diagram

embedded component, the basketConstituentsType.

—
[ Basket |E m E|—|_ Atype describing the underlyer features of a basket swap. Each of the basket constituents are described through an

@e— (W o ) (e

0.1

hasketConstituent
1,00
hasketDivisor

0.1

—| & Basketldentiﬂer.model

0.1

basketCurrency

0.1

p—

L

Schema Component Representation

<xsd: conpl exType nane="Basket ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Asset ">
<xsd: sequence>
<xsd: el ement nanme="openUnits" type=" xsd:deci mal

m nQccurs="0"/>

<xsd: el ement nanme="basket Di vi sor" type=" xsd:decimal " minCccurs="0"/>
<xsd: group ref=" Basketldentifier.mdel " mnCccurs="0"/>
<xsd: el ement nanme="basket Currency" type=" Currency " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el ement nane="basket Constituent" type=" BasketConstituent " maxCccurs="unbounded"/>

Complex Type:

Super-types: None
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Sub-types: None

Name

Used by (from the same schema document)
Abstract

Documentation

XML Instance Representation

BasketConstituent

Complex Type Basket

no

A type describing each of the constituents of a basket.

[<.

id=" ">

<consti t uent Wi ght >

of the trade."'

basket constituents. This conponent

<under | yer Spr ead>

' The next upcomi ng coupon paynent.'

l</...>

<underlyi ngAsset> ... </underlyingAsset>
</ consti t uent Wi ght >

<di vi dendPayout > </ di vi dendPayout >

<under | yerPrice> </ under | yerPrice>

<under | yer Not i onal > </ under | yer Not i onal >

accurately describe the econonics of the trade,
the equity swap is associated to the |leg of the trade.'

<couponPaynent > </ couponPaynent >

' Specifies the weight of each of the underlyer constituent within the basket, either
in absolute or relative terms. This is an optional
a specific weight for each of their basket

conponent, as certain swaps do not specify

constituents."’

' Specifies the dividend payout ratio associated with an equity underlyer. A basket swap
can have different payout ratios across the various underlying constituents. In certain
cases the actual ratio is not known on trade inception, and only general conditions are
then specified. Users should note that FpM. nekes a distinction between the derivative
contract and the underlyer of the contract.
on a derivative contract was nodelled at the |evel
approach which may be adopted in the next major version of FpM.'

It would be better if the agreed dividend payout

of the derivative contract, an

'Specifies the price that is associated with each of the basket constituents. This conponent
is optional, as it is not absolutely required to accurately describe the econonics of
the trade, considering the price that characterizes the equity swap is associated to the |eg

'Specifies the notional (i.e. price * quantity) that is associated with each of the
as it is not absolutely required to
considering the notional that characterizes

</ under | yer Spr ead>

'Provides a link to the spread schedul e used for this underlyer."'

Diagram

—
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! [0 BasketCaonstituent JEH

E|—| Atype describing each ofthe constituents of a basket.
(e [ |

optional companent, as certain swaps do not specify a specific weight for each of their basket constituents.

constituenteight -—[-I—-Eh_ Specifies the weight of each of the underlyer canstituent within the basket, either in absolute ar relative terms. This iz an

|:| Const|tuent‘v’\f9|ght =

dividendPayout l—- Specifies the dividend payout ratio associated with an equity underlyer. A basket swap can have different payout ratios
01 across the various underlying constituents. In certain cases the actual ratio is not known an trade inception, and anly

general conditions are then specified. Users should note that FphiL makes a distinction between the derivative contract
and the underlyer ofthe cantract. ltwould he better ifthe agreed dividend payout on a derivative contract was modelled at
the level ofthe derivative contract, an approach which may be adopted in the next major version of FphL.

|:| DividendPayout |E

underlyerPrice |E m E|—|_ Specifies the price that iz associated with each ofthe hasket constituents. This component is aptional, as itis not
0.1

absolutely required to accurately describe the economics ofthe trade, considering the price that characterizes the equity
swap is associated to the leg of the trade.

optional, as itis not absalutely required to accurately describe the economics ofthe trade, considering the notional that
characterizes the equity swap is associated to the leg of the trade.

underhyertotional >[-I—-D-|_ Specifies the notional {i.e. price * quantity that is associated with each of the hasket constituents. This component is
0.1

|:| Maney |E

underlyerSpread | m E|—| Provides a link to the spread schedule used far this underlyer,
0.1

(I:I SpreadScheduleReference )

couponPayment |BE m EI—| The next upcoming coupon payment.
0.1
[ PendingPayment

| S—

Schema Component Repres:

entation

<xsd: conpl exType nane
<xsd: sequence>

<xsd: el ement nal
<xsd: el ement nal
<xsd: el enent na
<xsd: el ement nal
<xsd: el ement nal

</ xsd: sequence>

</ xsd: conpl exType>

="Basket Consti tuent">

<xsd: el enent ref=" underlyingAsset "/>

me="constituent Wi ght" type=" ConstituentWight " ninCccurs="0"/>
me="di vi dendPayout " type=" DividendPayout " mi nCccurs="0"/>
me="under | yer Price" type=" Price " m nCccurs="0"/>

nme="under | yer Noti onal " type=" Mney " m nCccurs="0"/>
me="under | yer Spread" type=" SpreadSchedul eReference " ninCccurs="0"/>

<xsd: el ement name="couponPaynent" type=" Pendi ngPayment " mi nCccurs="0"/>

<xsd:attribute name="id" type=" xsd:ID " use="optional"/>
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Complex Type:

Super-types: Scheme < Basketld (by extension)

Sub-types: None

Name Basketld

Used by (from the same schema document) Model Group Basketldentifier.model , Model Group Basketldentifier.model
Abstract no

XML Instance Representation

T
<

basket | dScheme=" xsd:anyUrl [0.. 1]">
Schene

</...>
L

Diagram

[] Basketid )= I =5 (qp extends: Scheme)E—C@ hasketldScheme

Schema Component Representation

<xsd: conpl exType nane="Basket|d">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="basket|dScheme" type=" xsd:anyUR "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < BasketName (by extension)

Sub-types: None

Name BasketName

Used by (from the same schema document) Model Group Basketldentifier.model
Abstract no

XML Instance Representation

T
<

basket NameScheme=" xsd:anyURl [0..1]">
Schene

</[...>
L

]

Diagram

[0 EBasketMame E—( [ extends: Scheme)E!-[f @ hasketMameScheme

I

Schema Component Representation

<xsd: conpl exType nane="Basket Nanme" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd: attribute nane="basket NaneSchene" type=" xsd:anyURl "/>
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</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < Bond (by extension)
Sub-types: . ConvertibleBond (by extension)

Name Bond

Used by (from the same schema document) Element bond

Abstract no

Documentation An exchange traded bond.

XML Instance Representation

—

<...
id=" xsd:ID[O0..1]">
<instrunentld> Instrunmentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]

‘ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<rel at edExchangel d> Exchangel d </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinary exchange on which |listed futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangeld </optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

Start Choice [0..1]

' Specifies the issuer nanme of a fixed inconme security or convertible bond. This nanme can
either be explicitly stated, or specified as an href into another el ement of the docunent
such as the obligor'

<i ssuer Name> xsd: string </issuerNane> [ 1]
<i ssuer Part yRef erence> PartyReference </issuerPartyReference> [ 1]
End Choi ce
<seniority> CreditSeniority </seniority> [0..1]
' The repaynent precedence of a debt instrument.’
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! <couponType> </ couponType>

convertible bond."'

nunber of issued security.’

<payment Fr equency>

<dayCount Fracti on>

'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon.'

<couponRat e> </ couponRat e>
' Specifies the coupon rate (expressed in percentage) of a fixed i ncome security or

<maturity> </maturity>

' The date when the principal amunt of a security becomes due and payable.’

<par Val ue> </ par Val ue>
' Speci fies the nomi nal anpunt of a fixed incone security or convertible bond."

<f aceAnount > </ f aceAmount >

'Specifies the total anpunt of the issue. Corresponds to the par value nultiplied by the

</ payment Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M'

</ dayCount Fract i on>

' The day count basis for the bond.'

L

<xsd: group ref="
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

BondCal cul ati on. nodel "/>

=
m EI—| An exchange traded bond. |
@ E|—( <[> extends: ExchangeTraded )E——@ 2. BondContentmaodel
0.1
0.1
- BondCaIcuIation.model
Al
o
[0 ExchangeTraded
L 1
Schema Component Representation
<xsd: conpl exType nane="Bond">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: group ref=" BondContent.nodel "/>
<xsd: el enent nanme="par Val ue" type=" xsd:decinmal " mnCccurs="0"/>
<xsd: el ement nanme="faceAnount" type=" xsd:decinmal " nminCccurs="0"/>

Complex Type:

Super-types:
Sub-types:

Name

Asset < |dentifiedAsset (by extension) < Cash (by extension)
None

Cash
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Used by (from the same schema document) Element cash

Abstract no

XML Instance Representation

<

id=" xsd:ID[0..1]">

<instrumentld> Instrunmentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> |[1]
' The currency in which an amount is denom nated."

</...>
—
Diagram

(O cash )m—<H >E—{ b extenas: |dentmedAssetjE|-[@

O IdentifiedAsset

Schema Component Representation

<xsd: conpl exType nanme="Cash">

<xsd: conpl exCont ent >
<xsd: extension base=" |dentifiedAsset ">
<xsd: sequence>
<xsd: el enent name="currency" type=" Currency "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >

</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name Commission

Used by (from the same schema document) Complex Type Price
Abstract no

Documentation

XML Instance Representation

A type describing the commission that will be charged for each of the hedge transactions.

<...

>
<conmmi ssi onDenoni nati on> Conmi ssi onDenoni nat i onEnum </ comm ssi onDenomi nation> [ 1]

' The type of units used to express a conmi ssion.'

<commi ssi onAmount > xsd: deci mal </ conmi ssi onAnount > | 1]

' The commi ssion amount, expressed in the way indicated by the conm ssionType el enent."

<currency> Currency </currency> [0..1]
' The currency in which an amobunt is denom nated."

<conmi ssi onPer Trade> xsd: deci mal </ conmi ssi onPer Trade> [ 0. . 1]

' The total conmission per trade.’

<f xRate> FxRate </fxRate> [0.. 7]
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| 'FX Rates that have been used to convert conmissions to a single currency.’

|<_/,,,>

Diagram

@ ooy 0)

[

= = I Atype describing the commissian that will be charged for each ofthe hedge transactions.
E|——| cammissionDenomination |E|—| The type of units used to express a commissian.

( [ CommissionDenominationEnum )

E|—| The commission amoaunt, expressed in the way indicated by the commissionType element.

= m E|—| The currency inwhich an amount is denominated.
0.1

= m E|—| The total commission per trade.
0.1

= [ﬂ] = = I F¥ Rates that have heen used to convert commissions to a single currency.
0.
[ FxRate

Schema Component Representation

<xsd: sequence>
<xsd: el enent name="
<xsd: el ement name="
<xsd: el ement name="
<xsd: el ement name="

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

<xsd: conpl exType nanme="Conmi ssi on">

conmi ssi onDenomi nation" type=" Conmi ssi onDenoni nati onEnum "/ >
conmmi ssi onAmount " type=" xsd: decimal "/>

currency" type=" Currency " mnCccurs="0"/>

conmi ssi onPer Trade" type=" xsd:decinmal " ninCccurs="0"/>

<xsd: el ement name="fxRate" type=" FxRate " ninCccurs="0" maxQccurs="unbounded"/>

Complex Type:

Super-types:
Sub-types:

Name
Abstract
Documentation

XML Instance Representation

Asset < IdentifiedAsset (by extension) < Commaodity (by extension)
None

Commodity
no

A type describing a commodity underlying asset.

<...
id=" xsd ">
<instrunentld> Instrunmentld </instrunmentld>
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"ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> xsd </ descri ption>

'Long name of the underlying asset.'

<commodi t yBase> </ commodi t yBase>

" A coding schenme value to identify the base type of the commodity being traded. Were
possi ble, this should follow the nam ng convention used in the 2005 | SDA Conmodity
Definitions. For exanple, \"OI\"."

<commodi t yDet ai | s> </ commodi t yDet ai | s>

" A coding schene value to identify the conmmodity being traded nore specifically.
Where possible, this should follow the nam ng convention used in the 2005 | SDA
Commodity Definitions. For exanple, \'Brent\'.'

<uni t> </ unit>

' A coding schenme value to identify the unit in which the undel ryer is denoninated.
Where possible, this should follow the nami ng convention used in the 2005 | SDA
Commodi ty Definitions.'

<currency> </ currency>

' The currency in which the Coompdity Reference Price is published.’

<exchangel d> </ exchangel d>

'For those commodities being traded with reference to the price of a listed future,
the exchange where that future is |isted should be specified here.’

<publ i cati on> </ publication>

' For those commodities being traded with reference to a price distributed by a
publication, that publication should be specified here.'

<specifiedPrice> </ specifiedPrice>

' The Specified Price is not defined in the Conmpdity Reference Price and so needs to be

stated in the Underlyer definition as it will inpact the calculation of the Floating Price."'
<del i ver yDat es> </ del i ver yDat es>

'The Delivery Date is a NearbyMonth, for use when the Conmodity Transaction references
Futures Contract."

<del i veryDat e> </ del i ver yDat e>
‘The Delivery Date is a fixed, single day."'

<del i ver yDat eYear Mont h> </ del i ver yDat eYear Mont h>
‘The Delivery Date is a fixed, single nonth.'

<del i ver yDat eRol | Convent i on> </ del i ver yDat eRol | Conventi on>

' Specifies, for a Commpdity Transaction that references a listed future via the
deliveryDates el ement, the day on which the specified future will roll to the next nearby

nont h when the referenced future expires. If the future will not roll at all - i.e. the
price will be taken fromthe expiring contract, 0 should be specified here. If the future
will roll to the next nearby on the last trading day - i.e. the price will be taken from

the next nearby on the last trading day, then 1 should be specified and so on.'
<nul tiplier> </multiplier>
' Specifies the multiplier associated with a Transaction.'

<settl| ement Peri od> </ settl ement Peri od>
'Specifies the Settlement Periods associated with an Electricity Transaction.'

[
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Diagram

D [ﬂ] = = I Atype describing a commodity underlying asset. |
‘ {8 >E— 4D extends: |dentmedAssetjE|-[@E|—| 2._CommodiyProductmocel I

| [ IdentifiedAsset

Schema Component Representation

<xsd: conpl exType nanme="Commodi ty">
<xsd: conpl exCont ent >
<xsd: extensi on base=" |dentifiedAsset ">
<xsd: sequence>
<xsd: group ref=" Commodi t yProduct. nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < CommodityBase (by extension)
Sub-types: None

Name CommodityBase
Used by (from the same schema document) Model Group CommodityReferencePriceFramework.model

Abstract no

XML Instance Representation

T
<...

conmodi t yBaseSchenme=" xsd:anyURl [0..1]">
Schene

</...>
L

]

Diagram

O CommodityBase E|—| <[> extends: Scheme E—E @ commodinaseScheH{é

|

Schema Component Representation

<xsd: conpl exType nanme="Commodi t yBase" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="conmodityBaseSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < CommodityBusinessCalendar (by extension)
Sub-types: None
Name CommodityBusinessCalendar
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Used by (from the same schema document) Complex Type CommodityBusinessCalendarTime
Abstract no
Documentation Defines a commodity business day calendar.

XML Instance Representation

T
<

commodi t yBusi nessCal endar Schene="
Schene

</...>
L

‘;1

sd: anyURl [0..1]">

Diagram

,(_D CommodityElusinessCalendar) E|—| Defines a commodity business day calendar. |
E|—(<][> extends: Scheme)E—[iu@ cammodityBusinessCalendarScheme

|

Schema Component Representation

<xsd: conpl exType nane="Commodi t yBusi nessCal endar ">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd: attribute name="conmodityBusi nessCal endar Schene" type=" xsd:anyURl " default="http://
www. f pni . or g/ codi ng- schene/ cormodi t y- busi ness- cal endar "/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommodityBusinessCalendarTime

Used by (from the same schema document) Complex Type SettlementPeriod , Complex Type SettlementPeriod
Abstract no

Documentation Specifies the time with respect to a commodity business calendar.

XML Instance Representation

<...>
<hour M nut eTi me> Hour M nut eTi ne </ hour M nut eTi ne> [ 1]
"Atime specified as Hour Ending in hh:mmss format where the second conponent nust be \'00
\', e.g. llam woul d be represented as 11:00: 00."
<timeZone> TineZone </timeZone> |[1]
"An identifier for a specific location or region which translates into a conbination of
rules for calculating the UTC of fset.'

<busi nessCal endar > Connodi t yBusi nessCal endar </ busi nessCal endar> | 1]

‘ldentifies a coomodity business day cal endar."

>

B

Diagram

T
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'
(D CommodityBusinessCalendarTime )D

[ﬂ] = = I Specifies the time with respect to a commodity business calendar.

= hourMinuteTime |E m E|—|_ Atime specified as Hour Ending in hhomm:ss format where the second component must he '00° e.g. 11am waould be

represented as 11:00:00.

[ HourMinuteTime

= m E|—| Anidentifier for a specific location or region which translates into a combination of rules far calculating the UTC offset.

=) L [ﬂ] =) = I ldentifies a cormmodity business day calendar.

(D CommodityElusinessCalendar)

Schema Component Representation

<xsd: sequence>
<xsd: el ement name="ti meZone"

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

<xsd: conpl exType nane="Commodi t yBusi nessCal endar Ti me" >

<xsd: el ement nanme="hour M nut eTi nre" type=" HourM nuteTinme "/>

type=" Ti meZone "/>

<xsd: el enent name="busi nessCal endar" type=" Conmbdi t yBusi nessCal endar "/>

Complex Type:

Super-types:
Sub-types:

Name
Used by (from the same schema document)
Abstract

XML Instance Representation

Scheme < CommodityDetails (by extension)
None

CommodityDetails
Model Group CommodityReferencePriceFramework.model

no

T
<

conmodi t yDet ai | sSchene="

</[...>
L

]

Diagram

[0 commodityDetails E|—| > extends: Scheme E—E@ commodityDetailsScheme |

|

Schema Component Representation

<xsd: si npl eCont ent >

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

<xsd: conpl exType nanme="Commodi tyDet ai | s">

<xsd: extensi on base=" Schene ">
<xsd:attribute name="conmodityDetail sSchene" type=" xsd:anyURl "/>

file:///C|/rina-L 1es/FpML-4-5/pdif/fp t-4-5.xsd.html (83 of 140) [1/9/2009 3:51:36 PM]



XML Schema Documentation

Complex Type:

Super-types: None
Sub-types: None
Name

Used by (from the same schema document)
Abstract
Documentation

XML Instance Representation

ConstituentWeight

Complex Type BasketConstituent

no

A type describing the weight of each of the underlyer constituent within the basket, either in absolute or relative terms.

<...>
<openUni t s> </ openUni t s>
' The nunber of units (index or securities) that constitute the underlyer of the swap. In
the case of a basket swap, this elenent is used to reference both the nunber of basket
units, and the nunber of each asset conponents of the basket when these are expressed
in absolute terms."'
<basket Per cent age> </ basket Per cent age>
'The rel ative wei ght of each respective basket constituent, expressed in percentage. A
basket percentage of 5% woul d be represented as 0.05."
<basket Anmount > </ basket Anmount >
'The rel ative wei ght of each respective basket constituent, expressed as a nonetary anount.'
|</ >
Diagram

|_|:| Constituentveight | m E|—| Atype describing the weight of each ofthe underlyer constituent within the basket, either in absolute or relative terms.

F)ey el

m E|—|_ The number of units {index ar securities) that constitute the underlyer of the swap. Inthe case of a basket swap, this

element is used to reference hoth the number of basket units, and the numhber of each asset components of the hasket
when these are expressed in absolute terms.

basketPercentage |E m E|—|_ The relative weight of each respective basket constituent, expressed in percentage. A basket percentage of 5% would be

represented as 0.05.

[7 RestrictedPercentage

L

haskettmount |

[ﬂ] = = I The relative weight of each respective hasket constituent, expressed as a monetary amount.

Schema Component Representation

<xsd: conpl exType nane="Constituent Wi ght ">
<xsd: choi ce>

<xsd: el enent name="openUnits" type=" xsd:decimal "/>
<xsd: el ement nanme="basket Percentage" type=" RestrictedPercentage

<xsd: el ement nanme="basket Amount" type=" Money "/>
</ xsd: choi ce>
</ xsd: conpl exType>

">
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Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < Bond (by extension) < ConvertibleBond
(by extension)

Sub-types: None

Name ConvertibleBond

Used by (from the same schema document) Element convertibleBond

Abstract no

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrumentld> Instrunentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]
"Currency in which the underlying asset is denomni nated."'

<exchangel d> Exchangeld </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> C earanceSystem </ cl earanceSysten» [0..1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Ref erence </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> Exchangel d </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinary exchange on which |isted futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<optionsExchangel d> Exchangeld </ optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

Start Choice [0..1]

' Specifies the issuer name of a fixed inconme security or convertible bond. This name can
either be explicitly stated, or specified as an href into another el ement of the docunent
such as the obligor'

<i ssuer Name> xsd: string </issuerNane> [ 1]
<i ssuer PartyRef erence> PartyReference </issuerPartyReference> [1]
End Choi ce
<seniority> CreditSeniority </seniority> [0..1]
' The repaynent precedence of a debt instrument.’

<couponType> CouponType </couponType> [0..1]
'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon."'

<couponRat e> xsd: deci nal </couponRate> [0..1]
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' Specifies the coupon rate (expressed in percentage) of a fixed incone security or
convertible bond.’

<maturity> xsd:date </maturity> [0..1]

' The date when the principal ambunt of a security becomes due and payable."’

<par Val ue> xsd: deci mal </ parVal ue> [0..1]

' Specifies the nom nal ampbunt of a fixed i ncome security or convertible bond."'

<f aceAnount > xsd: deci mal </faceAmount> [0..1]

"Specifies the total anpunt of the issue. Corresponds to the par value multiplied by the
nunmber of issued security."'

<paynent Frequency> | nterval </paynentFrequency> [0..1]

' Specifies the frequency at which the bond pays, e.g. 6M"

<dayCount Fracti on> DayCount Fracti on </ dayCountFraction> [0..1]

' The day count basis for the bond.'

<under | yi ngEqui ty> Equi t yAsset </underlyingEquity> [0..1]
' Specifies the equity in which the convertible bond can be converted."

<redenptionDate> xsd: date </redenptionDate> [0..1]
'Earlier date between the convertible bond put dates and its maturity date."'

|il...>

Diagram

underlyingEquity

0.1

redemptionDate

0.1

Ao
O ConvertibleBand JE— [ »E—( b exends: Bong D[@

L

Schema Component Representation

<xsd: conpl exType nane="Converti bl eBond">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Bond ">
<xsd: sequence>
<xsd: el ement nanme="under|yi ngEqui ty" type=" EquityAsset " m nCccurs="0"/>
<xsd: el ement nanme="redenptionDate" type=" xsd:date " nminCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < CouponType (by extension)

Sub-types: None

Name CouponType

Used by (from the same schema document) Model Group BondContent.model

Abstract no

Documentation Defines a scheme of values for specifiying if the bond has a variable coupon, step-up/down coupon or a zero-coupon.

XML Instance Representation

'
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<.
couponTypeSchenme=" xsc
Schene

</...>

anyURI [0..1]">

Diagram

L

[ couponType B [ﬂ] =) = I Defines a scheme ofvalues for specifiying ifthe bond has avariable coupon, step-upidown cOUpon or a Zero-coupon.

(I »E—( D extends: Scheme)E!—[i @ couponTypeScheme @

L

P

Schema Component Representation

<xsd: conpl exType nanme="CouponType" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="couponTypeScheme" type=" xs
codi ng- schene/ coupon-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

[=%

canyURI " defaul t="http://ww. fpm .org/

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Deposit (by extension)
Sub-types: None

Name Deposit

Used by (from the same schema document) Element deposit

Abstract no

XML Instance Representation

<...
id=" xsd:1D[0..1]">
<instrumentld> Instrumentld </instrunentld> [1.. %]

"ldentification of the underlying asset, using public and/or private identifiers.'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

'Currency in which the underlying asset is denom nated."

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.*

<terne Interval </term [1]

'Specifies the termof the deposit, e.g. 5Y.'
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| <paynent Frequency> | nterval </paynmentFrequency> [0..1]

' The day count basis for the deposit.’

</...>
| —

' Specifies the frequency at which the deposit pays, e.g. 6M’

<dayCount Fracti on> DayCount Fraction </dayCountFraction> [0..1]

Diagram

EI—( [ extends: UnderlyingAsset)

paymentF regquency
0.1

dayCountFraction

0.1

[0 UnderlyingAsset

AR B RO

Schema Component Representation

<xsd: conpl exType nane="Deposit">
<xsd: conpl exCont ent >

<xsd: sequence>
<xsd: el enent name="tern' type="

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: ext ensi on base=" Underlyi ngAsset ">

Interval "/>

<xsd: el ement nanme="paynent Frequency" type=" Interval " minCccurs="0"/>
<xsd: el ement name="dayCount Fraction" type=" DayCountFraction

m nCccurs="0"/>

Complex Type:
Super-types: None
Sub-types: None
Name DividendPayout

Used by (from the same schema document)
Abstract
Documentation

XML Instance Representation

Complex Type BasketConstituent , Complex Type SingleUnderlyer
no

A type describing the dividend payout ratio associated with an equity underlyer. In certain cases the actual ratio is not known on trade inception, and
only general conditions are then specified.

[<.>

Start Choice [1]
<di vi dendPayout Rati o> xsd: deci mal </di

' Speci fies the actual dividend payout

<di vi dendPayout Condi ti ons> xsd: string

End Choi ce

vi dendPayout Rati o> [ 1]

ratio associated with the equity underlyer.'

</ di vi dendPayout Condi ti ons> [ 1]

' Specifies the dividend payout conditions that will be applied in the case where the
actual ratio is not known, typically because of regulatory or |egal uncertainties.'

<di vi dendPaynent > Pendi ngPaynent </divi dendPaynent> [0..*]
' The next upconing dividend payment or paynents.'

|.<I >
Diagram
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l [ DividendPayout = m E|—|_ Atype describing the dividend payout ratio associated with an equity underlyer. In certain cases the actual ratio is not

=)

L

known on trade inception, and anly general conditions are then specified.

dividendPayoutRatio |3 m E|—| Specifies the actual dividend payout ratio associated with the equity underlyer.

hecause of regulatory or legal uncertainties.

dividendPayment E|—| The next upcoming dividend payment or payments.
0.0

O PendingPayment

dividendPayoutConditions |E|—|_ Specifies the dividend payaout conditions that will he applied in the caze where the actual ratio is not known, typically

Schema Component Representation

<xsd: sequence>
<xsd: choi ce>

</ xsd: choi ce>
maxCccur s="unbounded"/ >

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

<xsd: conpl exType nane="Di vi dendPayout ">

<xsd: el ement name="di vi dendPayout Rati 0" type=" xsd:deciml "/>
<xsd: el ement name="di vi dendPayout Condi ti ons" type=" xsd:string "/>

<xsd: el ement nanme="di vi dendPaynment" type=" Pendi ngPayment " ni nOccurs="0"

Complex Type:

Super-types:
Sub-types:

Name
Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < Equity Asset (by extension)
None

EquityAsset

Complex Type ConvertibleBond , Element equity
no

An exchange traded equity asset.

<.

id=" xsd ">

of calculating a contractural

<currency> Currency </currency>
"Currency in which the underlying asset is denoni nated."'

<instrument|ld> Instrunmentld </instrunmentld>

"ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> xsd </ description>

'Long name of the underlying asset.'

<exchangel d> Exchangel d </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes

payoff. The term\"Exchange\" is assuned to have the neaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> C earanceSyst em </ cl ear anceSyst en>
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"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.*

<r el at edExchangel d> Exchangeld </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinmary exchange on which |isted futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

</...>

Diagram

—

D [ﬂ] = = I An exchange traded equity asset. |
E—i:d[) extends: ExchangeTraded) |

L

Schema Component Representation

<xsd: conpl exType name="Equi t yAsset">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ExchangeTraded "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension)
Sub-types:

Bond (by extension)

» ConvertibleBond (by extension)
EquityAsset (by extension)
ExchangeTradedCalculatedPrice (by extension)

; ExchangeTradedFund (by extension)

» Index (by extension)
ExchangeTradedContract (by extension)
Future (by extension)

Name ExchangeTraded
Abstract yes
Documentation An abstract base class for all exchange traded financial products.

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrunentld> Instrunmentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

'Long nanme of the underlying asset.'

<currency> Currency </currency> [0..1]

| <description> xsd:string </description> [0..1]
‘ "Currency in which the underlying asset is denomi nated."'
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<exchangel d> Exchangel d </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> O ear anceSystem </ cl ear anceSyst en»

‘ldentification of the clearance system associated with the transacti on exchange."

<definition> Product Ref erence </definition>

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the ternms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenment is not present then
the exchange shall be the prinmary exchange on which listed futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

[

Diagram

[ ExchangeTraded )5 E|—| An abstract base class for all exchange traded financial products. |
EI—(Q[) extends: UnderlyingAsset)E—[@H - Exchangeldentiﬂer.model

O UnderlyingAsset

|

Schema Component Representation

<xsd: conpl exType nane="ExchangeTraded" abstract="true">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: group ref="
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Exchangel dentifier. model "/>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < ExchangeTradedCalculatedPrice
(by extension)
Sub-types: « ExchangeTradedFund (by extension)

. Index (by extension)

Name ExchangeTradedCalculatedPrice
Abstract yes
Documentation Abstract base class for all exchange traded financial products with a price which is calculated from exchange traded constituents.

XML Instance Representation

<...
id=" xsd ">
<instrunmentld> Instrunmentld </instrumentld>
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"ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> xsd </ descri ption>

'Long nane of the underlying asset.'

<currency> Currency </currency>

"Currency in which the underlying asset is denom nated."

<exchangel d> Exchangel d </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> C ear anceSyst em </ cl ear anceSyst en»

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Ref erence </definition>

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> Exchangel d </rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenment is not present then
the exchange shall be the prinary exchange on which |isted futures and options on

the underlying are listed. The term\"Exchange\" is assumed to have the meaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </ optionsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<consti t uent Exchangel d> </ consti t uent Exchangel d>

"ldentification of all the exchanges where constituents are traded. The term\"Exchange\"
is assuned to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

|i

Diagram
=
(D ExchangeTradedCaIculatedPnce) m E|—|_ Abstract base class for all exchange traded financial products with a price which is calculated from exchange traded

constituents.

E—(d[) extends: ExchangeTraded)B—[@ consntuentExchangeld =

|:| ExchangeTraded |E

L

Schema Component Representation

<xsd: conpl exType nane="ExchangeTradedCal cul atedPri ce" abstract="true">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: el ement name="constituent Exchangel d" type=
m nCccurs="0" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Exchangel d "

Complex Type:
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Super-types: Asset < IdentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < ExchangeTradedContract (by extension)
Sub-types: None

Name ExchangeTradedContract

Abstract no

Documentation An exchange traded derivative contract.

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrunentld> Instrunmentld </instrumentld> [1..%]

‘ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long nanme of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denomni nated."'

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> J earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<rel at edExchangel d> Exchangel d </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinmary exchange on which |isted futures and options on

the underlying are listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </ optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<mul tiplier> xsd:positivelnteger </multiplier> [0..1]

' Specifies the contract multiplier that can be associated with the number of units.'

<contract Ref erence> xsd:string </contractReference> [0..1]
' Specifies the contract that can be referenced, besides the undelyer type.'

<expirationDate> Adj ustabl er Rel ativeDate </expirationDate> [0..1]

' The date when the contract expires.'

|_</...>

Diagram

-
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|(I:| ExchangeTradedContract) = m E|—| An exchange traded derivative cantract. |
@ E—( {[» extends: ExchangeTraded )

multiplier

0.1

contractReference

0.1

expirationDate

0.1

O ExchangeTraded

L

Schema Component Representation

<xsd: conpl exType nane="ExchangeTradedContract">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: el ement name="nultiplier" type=" xsd:positivelnteger " nminCccurs="0"/>
<xsd: el enent name="contract Reference" type=" xsd:string " mnQccurs="0"/>
<xsd: el enent nanme="expirationDate" type=" AdjustableO RelativeDate " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < ExchangeTradedCalculatedPrice (by
extension) < ExchangeTradedFund (by extension)

Sub-types: None

Name ExchangeTradedFund

Used by (from the same schema document) Element exchangeTradedFund

Abstract no

Documentation An exchange traded fund whose price depends on exchange traded constituents.

XML Instance Representation

< .
id=" xsd:ID[O..1]">
<instrunentld> Instrunmentld </instrunentld> [1..7%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]
"Currency in which the underlying asset is denoni nated."'

<exchangel d> Exchangeld </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the nmeani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in
greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
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! detailed definition.'

<r el at edExchangel d> Exchangel d </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinary exchange on which |isted futures and options on

the underlying are listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangeld </optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<constit uent Exchangel d> Exchangel d </constituent Exchangel d> [0
"ldentification of all the exchanges where constituents are traded. The term\"Exchange\"
is assuned to have the nmeaning as defined in the | SDA 2002 Equity Derivatives Definitions."'
<f undManager > xsd: string </fundManager> [0.. 1]

' Specifies the fund manager that is in charge of the fund.'

</...>

Diagram

(D ExchangeTradedFund ) = m E|—| An exchange traded fund whose price depends on exchange traded canstituents. |
E—(d[) extends: ExchangeTradedCaIcuIatedPrice) = fundManager

0.1

(D ExchangeTradedCalculatedPrice )

1L

Schema Component Representation

<xsd: conpl exType nane="ExchangeTradedFund" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTradedCal cul atedPrice ">
<xsd: sequence>
<xsd: el ement name="fundManager" type=" xsd:string " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < Facility Type (by extension)

Sub-types: None

Name FacilityType

Used by (from the same schema document) Complex Type Loan

Abstract no

Documentation A type describing the type of loan facility.

XML Instance Representation

<...
facilityTypeScheme=" xsd:anyURrl [0..1]">
Schene

</...>
L

Diagram

—
|
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[(T FaciiyType )= 0 |= E— Atype describing the type of loan faciliy. |

E—(d[) extends: Scheme)E!—[; @ facilityTypeScheme

L

Schema Component Representation

<xsd: conpl exType nane="FacilityType">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="facilityTypeSchene" type=" xsd:anyURl " default="http://ww.fpni.
org/ codi ng-scheme/facility-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < Future (by extension)
Sub-types: None

Name Future

Used by (from the same schema document) Element future

Abstract no

Documentation An exchange traded future contract.

XML Instance Representation

—
<

id=" xsd:1D[0..1]">
<instrumentld> Instrumentld </instrunentld> [1.. %]

"ldentification of the underlying asset, using public and/or private identifiers.'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denom nated."

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr d earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Ref erence </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.*

<r el at edExchangel d> Exchangeld </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the primary exchange on which listed futures and options on

the underlying are listed. The term\"Exchange\" is assumed to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </ optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract
| is listed. This is to address the case where the reference exchange for the future is
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different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<nul tiplier> xsd:positivelnteger </nultiplier> [0.. 1]

' Specifies the contract multiplier that can be associated with the number of units.'

<f ut ureContract Ref erence> xsd:string </futureContractReference> [0.. 1]

' Specifies the future contract that can be referenced, besides the equity or index
reference defined as part of the UnderlyerAsset type.'

<maturity> xsd:date </maturity> [0.. 1]
' The date when the future contract expires.'

[

Diagram

= m E|—| An exchange traded future contract. |
@ E|—( {[» extends: ExchangeTraded )

multiplier

0.1

futureContractReference
0.1

0.1

O ExchangeTraded

L

Schema Component Representation

<xsd: conpl exType nanme="Future">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: el ement name="mul tiplier" type=" xsd:positivelnteger m nCccurs="0"/>
<xsd: el enent name="futureContract Reference" type=" xsd:string " mnQccurs="0"/>
<xsd: el enent name="maturity" type=" xsd:date " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < Futureld (by extension)

Sub-types: None

Name Futureld

Used by (from the same schema document) Complex Type Index

Abstract no

Documentation A type defining a short form unique identifier for a future contract.

XML Instance Representation

—
<

futurel dSchene=" xsd:anyUrRl [0..1]">
Schene

</...>
L

Diagram

r
I
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| [ Futureld )& m E|—| Atype defining a short form unigue identifier for a future contract.
@ E|—( > extends: Scheme )E—[ @ futureldScheme

L

Schema Component Representation

<xsd: conpl exType nanme="Futurel d">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="futurel dScheme" type="
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

2

sd:anyURl "/>

Complex Type:

Super-types: None

Sub-types: None

Name FxConversion

Used by (from the same schema document) Complex Type Price
Abstract no

XML Instance Representation

f<..>
Start Choice [1]
<anount Rel ativeTo> Anount Ref erence </ anpunt Rel ativeTo> | 1]
<fxRate> FxRate </fxRate> [1.. 7]

' Specifies a currency conversion rate."'

End Choi ce
|</ >

.

Diagram

amountRelativeTo |

D Ef (= ISpmiuu a CUFTENCY COrversion rate.

[0 FxRate

|

Schema Component Representation

<xsd: conpl exType name="FxConversi on">
<xsd: choi ce>
<xsd: el ement name="anount Rel ati veTo" type=" Anmpunt Ref erence "/>
<xsd: el enent name="fxRate" type=" FxRate " maxCccurs="unbounded"/>
</ xsd: choi ce>
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < FxRateAsset (by extension)
Sub-types: None
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Name FxRateAsset
Used by (from the same schema document) Element fxRate
Abstract no

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrumentld> Instrunentld </instrunentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]
"Currency in which the underlying asset is denomni nated."'

<exchangel d> Exchangeld </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> O earanceSystem </ cl earanceSysten» [0..1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<quot edCurrencyPai r> Quot edCurrencyPai r </ quotedCurrencyPair> [ 1]

'Defines the two currencies for an FX trade and the quotation rel ationship between the
two currencies."’

<rat eSour ce> FxSpot Rat eSource </rateSource> [0..1]
' Defines the source of the FX rate."'

</...>
[
Diagram

D @ =) (QD extends: UnderlyingAsset) quatedCurrencyPair

rateSource

0.1

O UnderlyingAsset

- |

Schema Component Representation

<xsd: conpl exType nanme="FxRat eAsset" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el ement nanme="quot edCurrencyPair" type=" QuotedCurrencyPair "/>
<xsd: el ement nanme="rat eSource" type=" FxSpot RateSource m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:
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Super-types: Asset < IdentifiedAsset (by extension)

Sub-types: Cash (by extension)
Commodity (by extension)
« UnderlyingAsset (by extension)
o Deposit (by extension)
o ExchangeTraded (by extension)
. Bond (by extension)
. ConvertibleBond (by extension)
« EquityAsset (by extension)
« ExchangeTradedCalculatedPrice (by extension)
. ExchangeTradedFund (by extension)
. Index (by extension)
- ExchangeTradedContract (by extension)
. Future (by extension)
FxRateAsset (by extension)
Loan (by extension)
Mortgage (by extension)
MutualFund (by extension)
Ratelndex (by extension)
SimpleCreditDefaultSwap (by extension)
SimpleFra (by extension)
SimplelRSwap (by extension)

o

o

o

o

o

o

o

o

Name IdentifiedAsset
Abstract yes
Documentation A generic type describing an identified asset.

XML Instance Representation

<...
jd=" xsd:1D[0..1]">
<instrumentld> |nstrunentld </instrumentld> [1.. %]
"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]
'Long name of the underlying asset.'

</[...>

Diagram

O IdentifiedAsset J= m E|—| A generic type describing an identified asset. |
@ = [» extends: Asset instrumentld
1.
0.1

-

Schema Component Representation

<xsd: conpl exType name="ldentifiedAsset" abstract="true">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Asset ">
<xsd: sequence>
<xsd: el enent name="instrument!d" type=" Instrumentld " maxQccurs="unbounded"/>
<xsd: el ement nanme="description" type=" xsd:string " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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Complex Type:

Super-types:

extension) < Index (by extension)

Sub-types: None

Name Index

Used by (from the same schema document) Element index

Abstract no

Documentation A published index whose price depends on exchange traded constituents.

XML Instance Representation

—

<

</...

Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) < ExchangeTradedCalculatedPrice (by

id=" xsd:ID[0..1]">

<instrumentld> Instrunentld </instrunentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangeld </ exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the nmeaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> O earanceSyst em </ cl earanceSystenr [0.. 1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<r el at edExchangel d> Exchangel d </rel at edExchangel d> [0..*]

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the prinary exchange on which |isted futures and options on

the underlying are |listed. The term\"Exchange\" is assuned to have the neaning as defined
in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangeld </optionsExchangeld> [0..*]

"A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
when Merger Elections are selected as Options Exchange Adjustnent.'

<constit uent Exchangel d> Exchangel d </ constituent Exchangel d> [0..*]

"ldentification of all the exchanges where constituents are traded. The term\"Exchange\"
is assuned to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

<futureld> Futureld </futureld> [0..1]

"A short formunique identifier for the reference future contract in the case of an
index underlyer."'

>

Diagram

-
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m E|—| A published index whose price depends on exchange traded constituents. |

‘ E—(d[) extends: ExchangeTradedCaIcuIatedPrice)

L

0.1

(D ExchangeTradedCalculatedPrice )

Schema Component Representation

<xsd: conpl exType nane="|ndex">
<xsd: conpl exCont ent >

<xsd: extensi on base=" ExchangeTradedCal cul atedPrice ">

<xsd: sequence>

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el ement name="futureld" type=" Futureld " minCccurs="0"/>

top
Complex Type:
Super-types: Scheme < Lien (by extension)
Sub-types: None
Name Lien
Used by (from the same schema document) Complex Type Loan
Abstract no
Documentation A type describing the liens associated with a loan facility.
XML Instance Representation
I<. ..
| i enSchene=" ">
</[...>
L
Diagram
m E|—| Atype descrihing the liens associated with a loan facility.
E—(Q[) extends: Scheme) . @ lienScheme
Schema Component Representation
<xsd: conpl exType nane="Lien">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="lienSchene" type=" xsd:anyURl " defaul t="http://wmvfpni.org/coding-
schene/ desi gnated-priority"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:
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Super-types: Asset < IdentifiedAsset (by extension) < UnderlyingAsset (by extension) < Loan (by extension)
Sub-types: None

Name Loan

Used by (from the same schema document) Element loan

Abstract no

Documentation A type describing a loan underlying asset.

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrunment!ld> Instrunentld </instrunentlid> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers.'

<description> xsd:string </description> [0..1]

‘Long nane of the underlying asset.'

<currency> Currency </currency> [0..1]
‘Currency in which the underlying asset is denom nated."

<exchangel d> Exchangeld </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr d earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

Start Choice [0..*]

' Specifies the borrower. There can be nore than one borrower. It is neant to be used in
the event that there is no Bloonberg Id or the Secured List isn\'t applicable.’

<borrower> Legal Entity </borrower> |[1]
<bor r ower Ref erence> Legal EntityReference </ borrowerReference> [ 1]
End Choi ce
<lien> Lien </lien> [0..1]

' Specifies the seniority level of the lien.'

<facilityType> FacilityType </facilityType> [0..1]
'The type of loan facility (letter of credit, revolving, ...)."

<maturity> xsd:date </maturity> [0..1]
' The date when the principal amount of the |oan becones due and payable."

<credi t Agreenent Dat e> xsd: date </creditAgreenentDate> [0..1]

'The credit agreement date is the closing date (the date where the agreement has been
signed) for the loans in the credit agreenent. Funding of the facilities occurs on

(or sonetines a little after) the Credit Agreenent date. This underlyer attribute is used
to help identify which of the conpany\'s outstanding | oans are being referenced by know ng
to which credit agreenent it belongs. |SDA Standards Terns Suppl ement term Date of
Oiginal Credit Agreenent.'

<tranche> Under | vingAsset Tranche </tranche> [0..1]

'The loan tranche that is subject to the derivative transaction. It will typically
be referenced as the Bl oonberg tranche number. |SDA Standards Terms Suppl ement term
Bl oonberg Tranche Number.'

</...>
Diagram
—
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L

m E|—| Atype describing a loan underlying asset. |

[0 |=—{ &= |

Specifies the borrower. There can he maore than ane borrower. Itis meant to he used in the event that there iz no
Bloomberg Id or the Secured Listisn't applicable.

@ E|—( [r extends: UnderlyingAsset)E——@ E|—
0.

harrower
harrowerReference
lien

0.1

facilityType

0.1

0.1

creditAgreementDate

0.1

tranche

0.1

o
[ UnderlyingAsset

Schema Component Representation

<xsd: conpl exType nane="Loan">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">

<xsd: sequence>
<xsd: choi ce m nCccurs="0" maxCccur s="unbounded" >
<xsd: el ement nanme="borrower" type=" Legal Entity "/>
<xsd: el ement name="borrower Ref erence" type=" Legal EntityReference "/>
</ xsd: choi ce>
<xsd: el ement nane="lien" type=" Lien
<xsd: el ement name="facilityType" type=" FacilityType m nCccurs="0"/>
<xsd: el enent name="maturity" type=" xsd:date " nminCccurs="0"/>
<xsd: el enent name="credi t Agreenent Date" type=" xsd:date " m nQccurs="0"/>
<xsd: el ement name="tranche" type=" Underlyi ngAsset Tr anche m nCccurs="0"/>
</ xsd: sequence>

m nCccurs="0"/>

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types:

Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Mortgage (by extension)

Sub-types: None

Name Mortgage

Used by (from the same schema document) Element mortgage
Abstract no

Documentation

A type describing a mortgage asset.

XML Instance Representation

xsd

v

<instrunmentld> Instrunmentld </instrumentl!d>

"ldentification of the underlying asset, using public and/or private identifiers.'
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<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSystenr J earanceSyst em </ cl earanceSystenr [0.. 1]

"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Ref erence </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

Start Choice [0..1]

"Applicable to the case of default swaps on MBS terns. For specifying the insurer nanme
when applicable (when the elenment is not present, it signifies that the insurer is
Not Applicable)’

<insurer> Legal Entity </insurer> [1]

<i nsurerReference> Legal EntityReference </insurerReference> [1]
End Choi ce
Start Choice [0..1]

' Specifies the issuer name of a fixed income security or convertible bond. This nane can
either be explicitly stated, or specified as an href into another el enment of the docunent
such as the obligor'

<i ssuer Name> xsd: string </issuerNane> [ 1]

<i ssuer PartyRef erence> PartyReference </issuerPartyReference> [ 1]
End Choi ce

<seniority> CreditSeniority </seniority> [0.. 1]
' The repaynent precedence of a debt instrument.’

<couponType> CouponType </couponType> [0..1]
'Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-coupon."'

<couponRat e> xsd: deci nal </couponRate> [0..1]

' Specifies the coupon rate (expressed in percentage) of a fixed inconme security or
convertible bond.’

<maturity> xsd:date </maturity> [0.. 1]

' The date when the principal ambunt of a security becomes due and payable."’

<paynent Frequency> | nterval </ paynent Frequency> [0.. 1]
' Specifies the frequency at which the bond pays, e.g. 6M"

<dayCount Fracti on> DayCount Fraction </ dayCountFraction> [0..1]
' The day count basis for the bond.'

<ori gi nal Princi pal Anobunt > xsd: deci nal </ original Princi pal Amount> [0.. 1]
'The initial issued anmbunt of the nortgage obligation.'

<pool > Asset Pool </pool> [0..1]

' The norgage pool that is underneath the nortgage obligation."

<sector> MortgageSector </sector> [0..1]
' The sector classification of the nortgage obligation.'

<tranche> xsd:token </tranche> [0.. 1]
' The nortgage obligation tranche that is subject to the derivative transaction.'
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</...>
[
Diagram

= m EI—| Atype describing a mongage asset. |

& ||

@ E|—( 4 extends: UnderlyingAssetjE——@ E|— -

Applicable to the case of default swaps on MBS terms. For specifying the insurer name, when applicable fwhen the
element is nat present, it signifies that the insurer iz Mot Applicable)

—| HY BondCaIcuIation.model
0.1

0.1

0.1
0.1

o
O UnderlyingAsset

Schema Component Representation

<xsd: conpl exType nane="Mortgage">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=
<xsd: sequence>
<xsd: choi ce m nQccurs="0">
<xsd: el ement name="insurer" type=" Legal Entity "/>
<xsd: el ement nanme="insurer Ref erence" type=" Legal EntityReference "/>
</ xsd: choi ce>
<xsd: group ref=" BondContent.nodel "/>
<xsd: group ref=" BondCal cul ati on. nodel "/>
<xsd: el ement nanme="ori gi nal Princi pal Amount" type=" xsd: deci mal
<xsd: el ement name="pool " type=" AssetPool " m nCccurs="0"/>
<xsd: el ement nanme="sector" type=" MortgageSector " m nCccurs="0"/>
<xsd: el ement name="tranche" type=" xsd:token " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Under | yi ngAsset ">

m nGccurs="0"/>

Complex Type:

Super-types: Scheme < MortgageSector (by extension)

Sub-types: None

Name MortgageSector

Used by (from the same schema document) Complex Type Mortgage

Abstract no

Documentation A type describing the typology of mortgage obligations.
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XML Instance Representation

T
<

nor t gageSect or Scheme=" xsd:anyUrl [0..1]">
Schene

</...>
L

Diagram

O MortgageSectar B m E|—| Atype describing the typaology of mortgage ohligations.
@ = 4[> extends: Scheme E—[ @ morgageSectorScheme
|

Schema Component Representation

<xsd: conpl exType nanme="Mort gageSector">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd: attribute name="nortgageSector Scheme" type=" xsd:anyURl " defaul t="http://ww.fpm .
or g/ codi ng- schene/ nor t gage- sector "/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < MutualFund (by extension)
Sub-types: None

Name MutualFund

Used by (from the same schema document) Element mutualFund

Abstract no

XML Instance Representation

<...
id=" xsd:ID[O0..1]">
<instrunentld> Instrunmentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]
‘Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangeld </ exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]
‘ldentification of the clearance system associated with the transaction exchange.'

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<openEndedFund> xsd: bool ean </ openEndedFund> [ 0. . 1]

' Bool ean indicator to specify whether the mutual fund is an open-ended nutual fund.'
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<f undManager > xsd: string </fundManager> [0..1]
' Specifies the fund manager that is in charge of the fund.'

</...>
[

Diagram

openEndedFund

0.1

—
O MutualFund E—(d[) extends: UnderlyingAssetj

fundmanager
0.1

O UnderlyingAsset

L

Schema Component Representation

<xsd: conpl exType nane="Mut ual Fund">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el ement nanme="openEndedFund" type=" xsd: bool ean " mi nCccurs="0"/>
<xsd: el enent name="fundManager" type=" xsd:string " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name PendingPayment

Used by (from the same schema document) Complex Type BasketConstituent , Complex Type DividendPayout , Complex Type SingleUnderlyer
Abstract no

Documentation A structure representing a pending dividend or coupon payment.

XML Instance Representation

<...>
<paynent Dat e> xsd: date </paynentDate> [ 1]

' The date that the dividend or coupon is due.’

<anount > Money </anmount> [ 1]

' The anpunt of the dividend or coupon paynent. Value of dividends or coupon between ex and
pay date. Stock: if we are between ex-date and pay-date and the dividend is payabl e under
the swap, then this should be the ex-div anount * # of securities. Bond: regardl ess of where
we are vis-a-vis resets: (coupon %* face of bonds on swap * (bond day count fraction

using days |ast coupon pay date of the bond through today)."

<accruedl nterest> Money </accruedlnterest> [0..1]

" Accrued interest on the dividend or coupon paynent. Wen the TRS is structured to pay

a dividend or coupon on reset after payable date, you may earn interest on these ampunts.
This field indicates the interest accrued on dividend/ coupon from pay date to statenent
date. This will only apply to a handful of agreements where dividendss are held to the
next reset AND you receive/pay interest on unpaid anounts.'

</...>

[

Diagram

—
|
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| [ PendingPayment JE m E|—| A structure representing a pending dividend or coupon payment.
E|— paymentDate (B L [ﬂ] = _E = I The date that the dividend ar coupon is due.

= m EIL The amount of the dividend or coupon payment. Yalue of dividends or coupon between ex and pay date. Stock: if we are

hetween ex-date and pay-date and the dividend is payahle under the swap, then this should be the ex-div amount *# of
securities. Bond: regardless of where we are vis-a-vis resets: {coupon % *face of honds on swap * (bond day count
fraction using days last coupon pay date of the bond through today).

01 after payahle date, you may earn interest on these amounts. This field indicates the interest accrued on dividendicoupon
v from pay date to staterment date. This will only apply to a handful of agreements where dividendss are held to the next
reset AMD you receive/pay interest on unpaid amounts.

accruedinterest DL Accrued interest on the dividend or coupan payment. YWhen the TRS is structured to pay a dividend or coupon on reset

L

Schema Component Representation

<xsd: conpl exType nane="Pendi ngPaynent ">
<xsd: sequence>
<xsd: el ement nanme="paynentDate" type=" xsd:date "/>
<xsd: el ement name="anount" type=" Money "/>
<xsd: el ement name="accruedl nterest" type=" Mpney " minQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name Price

Used by (from the same schema document) Complex Type BasketConstituent
Abstract no

Documentation A type describing the strike price.

XML Instance Representation

<>

<commi ssi on> </ conmi ssi on>

' This optional conponent specifies the conm ssion to be charged for executing the
hedge transactions.'

<det er mi nat i onMet hod> </ det er mi nati onMet hod>

' Specifies the method according to which an ampbunt or a date is determned."'

<anount Rel ati veTo> </ anmpunt Rel ati veTo>

'The href attribute value will be a pointer style reference to the el ement or
conponent el sewhere in the docunent where the anchor amount is defined."'

<grossPrice> </ grossPrice>

' Specifies the price of the underlyer, before conm ssions.'
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<net Pri ce>

</ >

the \"netPrice\"
= accruedl nterest.
for the (dirty) netPrice.’

<f xConver si on>

<cl eanNet Pri ce>

<accruedl nterestPrice>

' Specifies the currency conversion rate that applies to an anount.
be defined el sewhere in the docunent (case of a quanto swap), or explicitly described
through this conponent.'

el ement,

<quot ati onCharacteristics>

"Allows infornmation about

</ netPrice>

' Specifies the price of the underlyer, net of conm ssions.'

</ accruedl nterestPrice>

</ f xConver si on>

</ cl eanNet Pri ce>

</ quot ati onCharacteristics>

how the price was quoted to be provided."

' Specifies the accrued interest that are part of the dirty price in the case of a fixed
incone security or a convertible bond. Expressed in percentage of the notional."

This rate can either

' The net price excluding accrued interest. The \"Dirty Price\" for bonds is put in
whi ch includes accrued interest. Thus netPrice - cleanNetPrice
The currency and price expression for this field are the sanme as those

Diagram

—

file:///C|/1rina-Local/St

m E|—| Atype descrihing the strike price. |
= EI— = m EI—| This optional component specifies the cammission to be charged for executing the hedge transactions.
0.1

O commission

determinationiethod B m = _E = I Specifies the method according to which an amoaount ar a date is determined.

[0 Determinationdethod

amountRelativeTo |E m = _E EH | The href attribute value will be a pointer style reference to the element or cormponent elsewhere in the document where

the anchor amount is defined.

O AmountReference

:

O ActualPrice

= m E|—| Specifies the price of the underlyer, hefore commissions.
0.1

O ActualPrice

D L [ﬂ] = = I Specifies the price of the underlyer, net of commissions.

accruedinterastPrice |E m E|—|_ Specifies the accrued interestthat are part of the dify price in the case of a fiked incame security ar a convertible hond.
0.1

Expresszed in percentage ofthe notional.

~scomersion Jer—{ 0 Je—{ & Jn_|

tes/FpML-4-

pdf/fp!

t-4-5.xsd.html (110 of 140) [1/9/2009 3:51:37 PM]
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accrued interest. Thus netPrice - cleanietPrice = accruedinterest. The currency and price expression for this field are the
same as those for the (difty) netPrice.

cleanhetPrice |E m E|—|_ The net price excluding accrued interest The "Dirty Price” for honds is put in the "netPrice” element, which includes
0.1

0.1

\—| guotationCharacteristics |E|—| Allows infarmation about howe the price was guoted to be provided.

(D GuatationCharacteristics j

L

Schema Component Representation

<xsd: conpl exType nane="Price">
<xsd: sequence>
<xsd: el ement name="conmi ssion" type=" Conmi ssion
<xsd: choi ce>
<xsd: el ement name="det er m nati onMet hod" type=" Determ nati onMethod "/>
<xsd: el ement nanme="anount Rel ati veTo" type=" Anpbunt Reference "/>
<xsd: sequence>
<xsd: el ement name="grossPrice" type=" ActualPrice " nminCccurs="0"/>
<xsd: el enent name="netPrice" type=" ActualPrice "/>
<xsd: el ement name="accruedl nterestPrice" type=" xsd:deci nal m nCccurs="0"/>
<xsd: el ement name="f xConversion" type=" FExConversion m nCccurs="0"/>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement name="cl eanNet Pri ce" type=" xsd:decimal " m nCccurs="0"/>
<xsd: el ement nanme="quot ati onCharacteristics" type=" QuotationCharacteristics
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

m nCccur s="0"/>

Complex Type:

Super-types: Scheme < PriceQuoteUnits (by extension)

Sub-types: None

Name PriceQuoteUnits

Used by (from the same schema document) Model Group QuotationCharacteristics.model
Abstract no

Documentation The units in which a price is quoted.

XML Instance Representation

T
<

pri ceQuot eUni t sSchenme=" ">

</...>
L

Diagram

—
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| [ PriceGuotelUnits 1B m E|—| The units in which a price iz quoted. |
(> D> extends: Scheme ati'é"b’éi'c'é'da'aiéijHi'{s'é'c}}é'r;{é"'
L —

Schema Component Representation

<xsd: conpl exType nane="Pri ceQuoteUnits">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="priceQuoteUnitsScheme" type=" xsd:anyUR " default="http://ww.fpn.
or g/ codi ng- schene/ pri ce-quot e-units"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: Scheme < QuantityUnit (by extension)
Sub-types: None
Name QuantityUnit
Used by (from the same schema document) Model Group CommodityReferencePriceFramework.model
Abstract no
XML Instance Representation
Tel _|
quantityUni t Schenme=" xsd:anyUrl [0..1]">
Schene
</...>
L
Diagram
Schema Component Representation
<xsd: conpl exType nanme="QuantityUnit">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute name="quantityUnitScheme" type=" xsd:anyUR " default="http://ww.fpni.
or g/ codi ng- schene/ pri ce- quot e-uni ts"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: None

Sub-types: None

Name QuotationCharacteristics
Used by (from the same schema document) Complex Type Price
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Abstract no
Documentation A type representing a set of characteristics that describe a quotation.

XML Instance Representation

<...>
<measur eType> </ measur eType>

' The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc.

<quot eUni t s> </ quot eUni t s>

' The optional units that the neasure is expressed in. If not supplied, this is assuned to be
a price/value in currency units.'

<si de> </ si de>

' The side (bid/md/ask) of the neasure.'

<currency> </ currency>

' The optional currency that the neasure is expressed in. If not supplied, this is
defaulted fromthe reportingCurrency in the val uati onScenarioDefinition.'
<timng> </tim ng>

'When during a day the quote is for. Typically, if this elenent is supplied, the
Quot eLocation needs al so to be supplied."

<busi nessCent er > </ busi nessCent er >

"Acity or other business center.'

<exchangel d> </ exchangel d>

' The exchange (e.g. stock or futures exchange) from which the quote is obtained."’

<i nf or mat i onSour ce> </ i nf or mati onSour ce>

' The information source where a published or displayed narket rate will be obtained, e.
g. Telerate Page 3750."'

<time> </time>

' When the quote was observed or derived."'

<val uat i onDat e> </val uati onDat e>

' When the quote was conputed.'

<expi ryTi me> </ expi ryTi me>

' When does the quote cease to be valid."'

<cashFl owType> </ cashFl owType>

'For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um
Fee, Settlement Fee, Brokerage Fee, etc.'

</...>
=

Diagram

—
(D GuotationCharacteristics )D [ﬂ] = S I Atype representing a set of characteristics that describe a quatation.

E|—| B CGuotationCharacteristics.model
! A

L

Schema Component Representation

| I—

<xsd: conpl exType nanme="Quot ati onCharacteristics">
<xsd: sequence>
<xsd: group ref="
</ xsd: sequence>

Quot ati onCharacteristics. model "/>
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</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < QuoteTiming (by extension)
Sub-types: None

Name QuoteTiming
Used by (from the same schema document) Model Group QuotationCharacteristics.model

Abstract no
Documentation The type of the time of the quote.

XML Instance Representation

—
<.

quot eTi m ngScheme=" xsd:anyUR [0..1]">
Schene

</...>
L

Diagram

D 0 = E—{ The type ofthe time ofthe quate. |
E—(d[) extends: Scheme)E!—[; @ guoteTimingScheme

|

Schema Component Representation

<xsd: conpl exType name="Quot eTi m ng" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="quoteTi m ngSchenme" type=" xsd:anyURl " default="http://ww.fpm .org/
codi ng- schene/ quote-timng"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Ratelndex (by extension)
Sub-types: None

Name Ratelndex

Used by (from the same schema document) Element ratelndex

Abstract no

XML Instance Representation

id=" xsd:ID[0..1]">
<instrunment!ld> Instrunentld </instrunentlid> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers.'

| <description> xsd:string </description> [0..1]

‘Long nane of the underlying asset.'

‘ <currency> Currency </currency> [0..1]
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| <exchangel d> Exchangeld </ exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr d earanceSyst em </ cl earanceSystenr [0.. 1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<f | oati ngRat el ndex> Fl oatingRat el ndex </fl oati ngRatel ndex> [ 1]
<ternm> |nterval </terme [1]

' Specifies the termof the sinple swap, e.g. 5Y.'

<paynent Frequency> | nterval </ payment Frequency> [0..1]
' Specifies the frequency at which the index pays, e.g. 6M'

<dayCount Fracti on> DayCount Fraction </dayCountFraction> [0..1]
' The day count basis for the index."'

</...>

Diagram

O Rateindex E—(d[) extends: UnderlyingAsset)E——@ floatingRatelndex

paymentFraguency

0.1

dayCountFraction

0.1

o
O UnderlyingAsset

L

Schema Component Representation

<xsd: conpl exType nane="Rat el ndex" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el enent name="fl oati ngRat el ndex" type=" Fl oati ngRatelndex "/>
<xsd: el enent name="tern' type=" Interval "/>
<xsd: el ement nanme="payment Frequency" type=" Interval " minCccurs="0"/>
<xsd: el ement name="dayCount Fraction" type=" DayCount Fraction " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name SettlementPeriod

Used by (from the same schema document) Model Group CommodityProduct.model
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Abstract no
Documentation Specifies a Settlement Period associated with an Electricity Transaction for delivery on an Applicable Day or for a series of Applicable Days.

XML Instance Representation

<...>

<dur at i on> </ duration>

'Specifies the Duration with respect to a Settlenent Period."'

<appl i cabl eDay> </ appl i cabl eDay>
' Specifies the Applicable Day with respect to a Settlenment Period.'

<i ncl udesHol i days> </ i ncl udesHol i days>

"If this delivery schedule remnins good even if the day(s) it relates to fall on a

holiday, this elenent should be set to \'true\'. On the other hand, if the delivery schedul e
is not valid for holidays, this elenment should be set to \'false\'."’

<startTi me> </startTi me>

'Specifies the Start Time with respect to a Settlenent Period.’

<endTi me> </ endTi ne>

'Specifies the End Tinme with respect to a Settlenent Period.'

</...>
[

Diagram

[ settlementPeriod = m E|—|_ Specifies a Settlement Period associated with an Electricity Transaction for delivery on an Applicable Day or far a series

of Applicable Days.

m E|— = m E|—| Specifies the Duration with respectto a Settlement Period.

( [7 SettlementPeriodDurationEnum )

applicableDay (B [ﬂ] = = I Specifies the Applicable Day with respectto a Settlement Period.
1.7 L

( [ ‘WeeklyRollGonventionEnum )

includesHolidays |2 m El-l_ Ifthis delivery schedule remains good even ifthe day(s) it relates to fall on a holiday, this element should he setto true’.

On the ather hand, ifthe delivery schedule is natvalid for holidays, this element should be setto falze'

[ boolean

= m EI—| Specifies the Start Time with respectto a Settlement Period.

(D CommaoadityBusinessCalendarTime )

= m E|—| Specifies the End Time with respectto a Settlerment Periad.

(D CommaoadityBusinessCalendarTime )

|

Schema Component Representation

<xsd: conpl exType nane="Sett| enent Peri od" >
<xsd: sequence>
<xsd: el ement name="duration" type=" Settl| enmentPeriodDurati onEnum"/>
<xsd: el ement nanme="appl i cabl eDay" type=" Weekl yRol | Conventi onEnum " maxCccurs="7"/>
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<xsd: el ement nanme="incl udesHol i days" type=" xsd:bool ean "/>
<xsd: el ement nanme="startTi me" type=" CommpdityBusi nessCal endarTine "/>
<xsd: el ement nanme="endTi ne" type=" CommodityBusi nessCal endarTinme "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < SimpleCreditDefaultSwap (by extension)
Sub-types: None

Name SimpleCreditDefaultSwap

Used by (from the same schema document) Element simpleCreditDefaultSwap

Abstract no

XML Instance Representation

<...
id=" xsd:ID[0..1]">
<instrumentld> Instrunentld </instrunentld> [1..%]

‘ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

'Currency in which the underlying asset is denomni nated."'

<exchangel d> Exchangel d </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the neaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]
‘ldentification of the clearance system associated with the transacti on exchange.'

<definition> Product Ref erence </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

Start Choice [1]
<referenceEntity> Legal Entity </referenceEntity> [1]
'The entity for which this is defined."'

<credi tEntityReference> Legal EntityReference </creditEntityReference> | 1]

"An XML reference a credit entity defined el sewhere in the docurment.’

End Choi ce
<terne |nterval </terms [1]

'Specifies the termof the sinple CD swap, e.g. 5Y.'

<paynent Frequency> | nterval </paynmentFrequency> [0..1]
' Specifies the frequency at which the swap pays, e.g. 6M"

|</...>

Diagram

—
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| (D SimpleCreditDefaultSwap ) E|—( » extends: UnderlyingAsset)

paymentFraguency

0.1

[0 UnderlyingAsset

Schema Component Representation

<xsd: conpl exType nane="Si npl eCr edi t Def aul t Swap" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd:group ref=" CreditEntity. nmodel "/>
<xsd: el enent name="ternt' type=" Interval "/>
<xsd: el ement nane="paynent Frequency" type=" Interval " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < SimpleFra (by extension)
Sub-types: None

Name SimpleFra

Used by (from the same schema document) Element simpleFra

Abstract no

XML Instance Representation

P

id=

xsd: D [0..1]">
<instrunentld> Instrunmentld </instrumentld> [1..%]

"ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]
"Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangeld </exchangeld> [0..1]

"ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assunmed to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr J earanceSyst em </ cl earanceSystenr [0.. 1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Ref erence </definition> [0..1]

'An optional reference to a full FpM. product that defines the sinple product in

greater detail. In case of inconsistency between the terms of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<startTern» |nterval </startTerms [1]

'Specifies the start termof the sinple fra, e.g. 3M"'
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| <endTerne | nterval </endTermp [ 1]

‘ ' Specifies the end termof the sinple fra, e.g. 9M"'

<dayCount Fracti on> DayCount Fraction </dayCountFraction> [0.. 1]
' The day count basis for the FRA '

</...>
| —

Diagram

L

EI—( [ extends: UnderlyingAsset)

dayCountFraction

0.1

O UnderlyingAsset

|

S —

Schema Component Representation

<xsd: conpl exType nanme="Si npl eFra">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el enent name="startTernl' type=" Interval "/>
<xsd: el enent name="endTerni' type=" |nterval "/>
<xsd: el ement nanme="dayCount Fraction" type=" DayCount Fraction
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < SimplelRSwap (by extension)
Sub-types: None

Name SimplelRSwap

Used by (from the same schema document) Element simplelrSwap

Abstract no

XML Instance Representation

<
id=" xsd:ID[0..1]">
<instrumentld> Instrunentld </instrunentld> [1..%]

‘ldentification of the underlying asset, using public and/or private identifiers."'

<description> xsd:string </description> [0..1]

'Long name of the underlying asset.'

<currency> Currency </currency> [0..1]

"Currency in which the underlying asset is denomi nated."'

<exchangel d> Exchangel d </exchangeld> [0..1]

‘ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assuned to have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> J earanceSyst em </ cl earanceSystenr [0.. 1]

‘ldentification of the clearance system associated with the transaction exchange."'
|

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-asset-4-5.xsd.html (119 of 140) [1/9/2009 3:51:37 PM]




XML Schema Documentation

| <definition> Product Ref erence </definition>

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.'

<ternp </term
'Specifies the termof the sinple swap, e.g. 5Y.'

<paynent Frequency> </ payment Fr equency>
' Specifies the frequency at which the swap pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>
' The day count basis for the swap.'

</...>

Diagram

[ simplelRSwap E—(<][> extends: UnderlyingAsset)

paymentFragquency
0.1

dayCountFraction

0.1

O UnderlyingAsset

S B |

Schema Component Representation

<xsd: conpl exType name="Si npl el RSwap" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el enent name="tern' type=" Interval "/>
<xsd: el ement nanme="paynent Fr equency" type="
<xsd: el ement nanme="dayCount Fraction" type=
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Interval " minCccurs="0"/>
DayCount Fraction “ m nCccurs="0"/>

Complex Type:

Super-types: None

Sub-types: None

Name SingleUnderlyer

Used by (from the same schema document) Complex Type Underlyer
Abstract no

Documentation A type describing a single underlyer

XML Instance Representation

[<.>
<underlyi ngAsset> ... </underlyingAsset>
| <openUni t s> </ openUni t s>
' The nunber of units (index or securities) that constitute the underlyer of the swap. In
the case of a basket swap, this elenent is used to reference both the nunber of basket
units, and the nunber of each asset conponents of the basket when these are expressed
in absolute terms.'
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<di vi dendPayout > </ di vi dendPayout >

' Specifies the dividend payout ratio associated with an equity underlyer. A basket swap

can have different payout ratios across the various underlying constituents. In certain
cases the actual ratio is not known on trade inception, and only general conditions are
then specified. Users should note that FpM. nekes a distinction between the derivative
contract and the underlyer of the contract. It would be better if the agreed dividend payout
on a derivative contract was nodelled at the | evel of the derivative contract, an

approach which may be adopted in the next major version of FpM.'

<couponPaynent > </ couponPaynent >

' The next upcomi ng coupon paynent.'

</[...>

Diagram

=
O singleUnderlyer = m E|—| Atype descrihing a single underlyer |
E|— underlyingAsset
= m = _E E|—|_ The number of units {index ar securities) that constitute the underlyer of the swap. Inthe case of a basket swap, this

01 element is used to reference bath the number of basket units, and the number of each asset components of the basket
v when these are expressed in absolute terms.

dividendPayout |E m EL Specifies the dividend payout ratio associated with an equity underlyer. A basket swap can have different pavout ratios

01 across the various underlying constituents. In certain cases the actual ratio is not known an trade inception, and only
general conditions are then specified. Users should note that FphiL makes a distinction between the derivative contract
and the underlyer of the contract. Itwould he better ifthe agreed dividend payout an a derivative contract was modelled at
the level of the derivative contract, an approach which may he adopted in the next major version of FphL.

[ DividendPayout

couponPayment | [ﬂ] = _E = IThe next upcoming coupon payment.
0.1 L
[ PendingPayment

Schema Component Representation

L

<xsd: conpl exType nane="Si ngl eUnder| yer">
<xsd: sequence>
<xsd: el ement ref=" underlyingAsset "/>
<xsd: el ement nanme="openUnits" type=" xsd:decimal " ninCccurs="0"/>
<xsd: el ement name="di vi dendPayout" type=" Divi dendPayout " ninCccurs="0"/>
<xsd: el ement name="couponPaynent" type=" Pendi ngPayment " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < TimeZone (by extension)

Sub-types: None

Name TimeZone

Used by (from the same schema document) Complex Type CommodityBusinessCalendarTime

Abstract no

Documentation Defines an identifier for a specific location or region which translates into a combination of rules for calculating the UTC offset.
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XML Instance Representation

T
<...

ti meZoneScheme=" xsd:anyUrR [0..1]">
Schene

</[...>
L

]

Diagram

= m E|—|_ Defines an identifier for a specific location or region which translates into a cambination of rules for calculating the UTC

offset.

@ B— <> extends: Scheme

@ timeZoneScheme

- |

Schema Component Representation

<xsd: conpl exType nane="Ti meZone" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">

<xsd:attribute name="ti meZoneScheme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: None

Sub-types: None

Name Underlyer

Abstract no

Documentation A type describing the whole set of possible underlyers: single underlyers or multiple underlyers, each of these having either security or index components.

XML Instance Representation

< >

Start Choice [1]
<si ngl eUnder | yer> Si ngl eUnder| yer </singleUnderlyer> [1]

' Describes the swap\'s underlyer when it has only one asset conponent.'

‘ <basket > Basket </basket> [1]

' Describes the swap\'s underlyer when it has multiple asset conponents.'

End Choi ce
</...>

)
Diagram

=
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singlelnderlyer

O Underlyer 12 m E|—|_ Atype describing the whole set of possible underlyers: single underlyers ar multiple underlyers, each ofthese having

either security or index components.

E|—| Describes the swap's underlyer when it has only one asset component.
[ singleUnderlyer

E|—| Descrines the swap's underlyer when it has multiple asset components.
] Basket

Schema Component Representation

<xsd: conpl exType nanme="Underl yer">
<xsd: choi ce>

</ xsd: choi ce>
</ xsd: conpl exType>

<xsd: el ement name="si ngl eUnderlyer" type=" SingleUnderlyer "/>
<xsd: el ement nanme="basket" type=" Basket "/>

Complex Type:

Super-types:
Sub-types:

Name
Abstract
Documentation

XML Instance Representation

Asset < IdentifiedAsset (by extension) < UnderlyingAsset (by extension)

. Deposit (by extension)
. ExchangeTraded (by extension)
o Bond (by extension)
. ConvertibleBond (by extension)
o EquityAsset (by extension)
o ExchangeTradedCalculatedPrice (by extension)
« ExchangeTradedFund (by extension)
. Index (by extension)
o ExchangeTradedContract (by extension)
1 Future (by extension)
FxRateAsset (by extension)
Loan (by extension)
Mortgage (by extension)
- MutualFund (by extension)
Ratelndex (by extension)
SimpleCreditDefaultSwap (by extension)
SimpleFra (by extension)
SimplelRSwap (by extension)

UnderlyingAsset
yes
Abstract base class for all underlying assets.

<...
id=" xsd ">

"Currency in which the underlyi

<currency> </ currency>

<instrunentld> Instrunmentld </instrumentld>

‘ldentification of the underlying asset, using public and/or private identifiers."'

<descri ption> xsd </ descri ption>

‘Long nane of the underlying asset.'

ng asset is denoninated."’

<exchangel d> </ exchangel d>
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| ‘ldentification of the exchange on which this asset is transacted for the purposes
of calculating a contractural payoff. The term\"Exchange\" is assumed to have the meaning
as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst em» Cl earanceSystem </ cl earanceSysten» [0.. 1]
"ldentification of the clearance system associated with the transaction exchange."

<definition> Product Reference </definition> [0..1]

"An optional reference to a full FpM product that defines the sinple product in

greater detail. In case of inconsistency between the terns of the sinple product and those
of the detailed definition, the values in the sinple product override those in the
detailed definition.*

</[...>

Diagram

= m E|—| Ahstract hase class for all underlying assets. |
I > E—{ 4D extends: dentfiedasset JE—{ wees )

currency
0.1

exchangeld

0.1

clearanceSystem

0.1

0.1

o
[ IdentifiedAsset

L

|

Schema Component Representation

<xsd: conpl exType nane="Under|yi ngAsset" abstract="true">
<xsd: conpl exCont ent >
<xsd: extensi on base=" |dentifiedAsset ">
<xsd: sequence>
<xsd: el ement name="currency" type=" Currency m nCccurs="0"/>
<xsd: el ement nanme="exchangel d" type=" Exchangeld " m nCccurs="0"/>
<xsd: el enent nanme="cl earanceSysten!' type=" O earanceSystem" m nCccurs="0"/>
<xsd: el ement nanme="definition" type=" ProductReference " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types:
Sub-types:

Scheme < UnderlyingAssetTranche (by extension)
None

Name
Used by (from the same schema document)
Abstract

XML Instance Representation

UnderlyingAssetTranche
Complex Type Loan
no

—
<

| oanTr ancheSchenme=" xsd:anyURl [0O..
Schene

</...>
L

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-asset-4-5.xsd.html (124 of 140) [1/9/2009 3:51:37 PM]



XML Schema Documentation

Diagram

(D UnderlyingAssetTranche)E—( [ extends: Scheme)E!-[f @ loanTrancheScheme

Schema Component Representation

<xsd: conpl exType nanme="Under| yi ngAsset Tr anche" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd: attribute name="l oanTrancheSchenme" type=" xsd:anyURl " defaul t="http://ww.fpm .org/
codi ng- schene/ under | yi ng- asset-tranche"/ >

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >

</ xsd: conpl exType>

Model Group:

Name

Used by (from the same schema document)

Documentation

XML Instance Representation

Basketldentifier.model

Complex Type Basket

A group that specifies a name and an identifier for a given basket.

<basket Name>

</ basket Nane>

' The nane of the basket expressed as a free format string. FpM. does not define usage rul es
for this elenent.’

<basket | d> </ basket | d>
' A CDS basket identifier'
<basket | d> </ basket | d>
' A CDS basket identifier’
—_
Diagram
||_=. Basketldentifier. model |D [ﬂ] = _E = I Agroup that specifies a name and an identifier for a given hasket.

L

EI—_@ hasketMame (&

m E|—| The name ofthe hasket expressed as a free format string. FphL does not define usage rules for this element.

[0 EasketMame

=
[=F

0 |= E = A CDS basket identifier
[0 Basketld

e (o (P (EF

[0 Basketld

Schema Component Representation
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<xsd: group nane="Basket|dentifier.nodel ">
<xsd: choi ce>
<xsd: sequence>

</ xsd: sequence>
<xsd: sequence>

</ xsd: sequence>
</ xsd: choi ce>
</ xsd: group>

<xsd: el ement name="basket Name" type=" BasketNanme "/>
<xsd: el enent name="basket|d" type=" Basketld " minCccurs="0" maxQccurs="unbounded"/>

<xsd: el enent name="basket|d" type=" Basketld " naxCccurs="unbounded"/>

top
Model Group:
Name BondCalculation.model
Used by (from the same schema document) Complex Type Bond , Complex Type Mortgage
Documentation A group that specifies Bond Calculation elements
XML Instance Representation
<paynent Fr equency> </ payment Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M"
<dayCount Fracti on> </ dayCount Fr act i on>
L‘The day count basis for the bond.'
Diagram
,F BondCalculation.model |"‘ [ﬂ] =) El [ & group that specifies Band Calculati | t
H . =) =) L |E | A group pecifies Bond Calculation elements
paymentFrequency |E [ﬂ] =) = I Specifies the frequency atwhich the bond pays, e.g. 6.
0.1 L
O Interval
dayCountFraction | 0 |= Ef (= IThe day count basis for the bond.
0.1 L
[0 DayCountFraction
Schema Component Representation
<xsd: group nane="BondCal cul ati on. nodel ">
<xsd: sequence>
<xsd: el ement nanme="paynent Frequency" type=" Interval " mnCccurs="0"/>
<xsd: el ement nanme="dayCount Fraction" type=" DayCountFraction " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: group>
top

Model Group:

Name
Documentation

XML Instance Representation

BondChoice.model
A model group which provides choices between all bond underlyers.

"A bond instrunent referenced by a contract'
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1 <convertibl eBond> ... </convert

i bl eBond>

"A convertible bond instrunent

| S—

referenced by a contract.'

Diagram

,_l. BondChoice.model B m E|—| A model group which pravides chaices between all band underlyers. |

L

m E|—| Abond instrument referenced by a contract |

convenibIeBond m E|—| A convertible band instrument referenced by a contract.

convertinleBond

Schema Component Representation

<xsd: choi ce>
<xsd: el enent ref=" bond "/>

</ xsd: choi ce>
</ xsd: group>

<xsd: group nanme="BondChoi ce. nodel ">

<xsd: el enent ref=" convertibl eBond "/>

Model Group:

Name
Used by (from the same schema document)
Documentation

XML Instance Representation

BondContent.model
Complex Type Bond , Complex Type Mortgage

A group that specifies Bond Content elements

<i ssuer Nane>

<seniority>

<couponType>

<couponRat e>

<i ssuer Part yRef erence>

' The repaynent precedence of a debt

</i ssuer Nane>

</seniority>

</ couponType>

‘Specifies if the bond has a variabl e coupon,

</ couponRat e>

</ i ssuer Part yRef erence>

instrunent.’

st ep- up/ down coupon or a zero-coupon.'

‘ Specifies the coupon rate (expressed in percentage) of a fixed incone security or
convertible bond.*
<maturity> </maturity>

' The date when the principal amount of a security becomes due and payable.'

Diagram
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| I—

&

2a BondContentmodel |E|—| Agroup that specifies Bond Content elements

m E|—|_ Specifies the issuer name of a fixed incame security or convertible hond. This name can either be explicitly stated, or

specified as an hrefinto anather element ofthe document, such as the ohligar

issueriame

issuerPartyReference |

= m E|—| The repayment precedence of a debt instrument.
0.1
O CreditSeniarity

couponType |E [ﬂ] =) = I Specifies ifthe hond has avariahle coupon, step-upfdown coupon or a Zero-coupon.
0.1
O coupanType

= [ﬂ] = = I Specifies the coupon rate (expressed in percentage) of a fixed income security or convertible bond.
0.1 L

= m E|—| The date when the principal amount of a security becomes due and payahble.
0.1

Schema Component Representation

<xsd: sequence>
<xsd: choi ce m nGccurs="0">
<xsd: el enent name

</ xsd: choi ce>

</ xsd: sequence>
</ xsd: group>

<xsd: el ement name="seniority" type=
<xsd: el ement name="couponType" type=" CouponType " m nQccurs="0"/>
<xsd: el ement nane="couponRate" type=" xsd:decimal " minCccurs="0"/>
<xsd: el ement name="nmaturity" type=" xsd:date " m nCccurs="0"/>

<xsd: group nane="BondCont ent . nodel ">

="i ssuer Nane" type=" xsd:string "/>
<xsd: el ement name="issuer PartyReference" type=" PartyReference "/>

" CreditSeniority " mnCccurs="0"/>

Model Group:

Name
Used by (from the same schema document)
Documentation

XML Instance Representation

CommodityProduct.model
Complex Type Commodity
A group used to specify details of a commodity underlyer.

=

</ commodi t yBase>

" A coding schene value to identify the base type of the commopdity being traded. Were
possible, this should follow the nami ng convention used in the 2005 | SDA Conmodity

‘ <commodi t yBase>

| Definitions. For exanple, \'GI\"."

<commodi t yDet ai | s>

</ conmodi t yDet ai | s>

| " A coding scherme value to identify the conmodity being traded nore specifically.
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Where possible, this should follow the nam ng convention used in the 2005 | SDA
Commodity Definitions. For exanple, \'Brent\'.'

<uni t> </ unit>

" A coding schenme value to identify the unit in which the undelryer is denoni nated.
Where possible, this should follow the nam ng convention used in the 2005 | SDA
Commodi ty Definitions.'

<currency> </ currency>

' The currency in which the Coompdity Reference Price is published.'

<exchangel d> </ exchangel d>

' For those commodities being traded with reference to the price of a listed future,
the exchange where that future is |listed should be specified here.'

<publication> </ publi cation>

' For those commodities being traded with reference to a price distributed by a
publication, that publication should be specified here.’

<speci fiedPrice> </ speci fiedPrice>

' The Specified Price is not defined in the Coomodity Reference Price and so needs to be

stated in the Underlyer definition as it will inpact the calculation of the Floating Price."
<del i ver yDat es> </ del i ver yDat es>

'The Delivery Date is a NearbyMnth, for use when the Conmodity Transaction references
Futures Contract."'

<del i ver yDat e> </ del i ver yDat e>

'The Delivery Date is a fixed, single day."'

<del i ver yDat eYear Mont h> </ del i ver yDat eYear Mont h>
'The Delivery Date is a fixed, single nonth.'

<del i ver yDat eRol | Convent i on> </ del i ver yDat eRol | Conventi on>

' Specifies, for a Conmodity Transaction that references a listed future via the
del i veryDates el ement, the day on which the specified future will roll to the next nearby

nonth when the referenced future expires. If the future will not roll at all - i.e. the
price will be taken fromthe expiring contract, O should be specified here. If the future
will roll to the next nearby on the last trading day - i.e. the price will be taken from

the next nearby on the last trading day, then 1 should be specified and so on.'

<nul tiplier> </multiplier>

‘Specifies the multiplier associated with a Transaction.'

<sett| enment Peri od> </ settl ement Peri od>

' Specifies the Settlenment Periods associated with an Electricity Transaction.'

Diagram
—

|
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|| 2 ComrmodityProduct model |E|—| A group used to specify details of a commoadity underlyer.

E— s CommodityReferencePriceFramework.modelé‘I
0.1

specifiedPrice |E m E|—|_ The Specified Price is not defined in the Commodity Reference Price and so needs to be stated in the Underlyer

definition as itwill impactthe calculation ofthe Floating Price.

[ SpecifiedPriceEnum

_@E'_—.E— deliveryDates E|—| The Delivery Date is a MearbyMonth, far use when the Commadity Transaction references Futures Contract.
[ DeliveryDatesEnum

deliveryDate |E m E|—| The Delivery Date is a fixed, single day.
[ AdjustableDate

deliveryDateYearmaonth (B m E|—| The Delivery Date is a fixed, single maonth.
[7 ovearMonth

price will be taken fram the expiring contract, 0 should he specified here. Ifthe future will roll to the next nearby on the last
trading day - i.e. the price will be taken from the next nearby on the lasttrading day, then 1 should be specified and so on.

\—| deliveryDateRollCanvention | m Specifies, for a Commodity Transaction that references a listed future via the deliveryDates element, the day onwhich the
01 specified future will rall to the next nearby manth when the referenced future expires. If the future will nat roll at all - i.e. the

multiplier | EI—| Specifies the multiplier associated with a Transaction.
0.1
[ PositiveDecimal

settlementPeriod | [ﬂ] = = I Specifies the Settlement Periods associated with an Electricity Transaction.
0.0 L
[ settlementPeriod

[I—

Schema Component Representation

<xsd: group nane="Commodi t yProduct . nodel ">
<xsd: sequence>
<xsd: group ref=" Commodi tyRef erencePri ceFranmework. nodel " ninCccurs="0"/>
<xsd: el ement nanme="specifiedPrice" type=" SpecifiedPriceEnum"/>
<xsd: sequence m nCccurs="0">
<xsd: choi ce>
<xsd: el ement nane="del i veryDat es" type=" DeliveryDatesEnum"/>
<xsd: el ement nane="del i veryDate" type=" AdjustableDate "/>
<xsd: el enent name="del i ver yDat eYear Mont h" type=" xsd: gYearMonth "/>
</ xsd: choi ce>
<xsd: el ement name="del i veryDat eRol | Convention" type=" Offset " m nOccurs="0"/>
</ xsd: sequence>
<xsd: el ement name="nul tiplier" type=" PositiveDecimal " m nCccurs="0"/>
<xsd: el ement name="settl| enentPeriod" type=" SettlenentPeriod "
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m nCccurs="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: group>

Model Group:

Name CommodityReferencePriceFramework.model
Used by (from the same schema document) Model Group CommodityProduct.model
Documentation A group used to specify the commodity underlyer in the event that no ISDA Commofity Reference Price exists.

XML Instance Representation

<commodi t yBase> Conmodi t yBase </ conmodityBase> [ 1]

* A coding schene value to identify the base type of the commpdity being traded. Were
possible, this should follow the nam ng convention used in the 2005 | SDA Commodity
Definitions. For exanple, \"GI\"'."

<commodi tyDetai | s> Conmodi tyDetails </commodityDetails> [1]

*A coding schene value to identify the commpdity being traded nore specifically.
Wiere possible, this should follow the nam ng convention used in the 2005 | SDA
Commodi ty Definitions. For exanple, \'Brent\'.'

<unit> QuantityUnit </unit> [1]

" A coding schene value to identify the unit in which the undelryer is denoni nated.
Wiere possible, this should follow the nam ng convention used in the 2005 | SDA
Commodity Definitions.'

<currency> Currency </currency> [ 1]

' The currency in which the Conmodity Reference Price is published."’

Start Choice [1]
<exchangel d> Exchangel d </ exchangel d> | 1]

'For those commodities being traded with reference to the price of a listed future,
the exchange where that future is listed should be specified here.'

<publication> | nformati onSource </ publication> [1]

' For those conmmodities being traded with reference to a price distributed by a
publication, that publication should be specified here.’

End Choi ce

Diagram

—
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|| 2a CommodityReferencePriceFramework.model |D [ﬂ] = = I Agroup used to specify the cammodity underlyer in the event that no 1ISDA Commaofity Reference Price exists.

= = m E|—|_ A coding scheme value to identify the base type ofthe commodity being traded. Where possihle, this should follaw the

cammaodityDetails |E m E|—|_ Acoding scheme value to identify the commaodity being traded maore specifically. YWhere possihle, this should follaw the

= {F)n |

naming convention used in the 2008 1ISDA Commadity Definitions. For example, '0il"

O commodityBase

naming convention used in the 2008 1ISDA Commadity Definitions. For example, ‘Brent'.

O commodityDetails

Acoding scheme value to identify the unit in which the undelryer is denominated. Where possihle, this should follaw the
naming convention used in the 2008 1ISDA Commadity Definitions.

currency |

L

[ﬂ] = = I The currency in which the Commaodity Reference Price is published.

puhblication |& m E|—|_ Forthose commaodities heing traded with reference to a price distributed by a puhlication, that publication should be

exchangeld (= m E|—|_ Forthose commodities heing traded with reference to the price of a listed future, the exchange wherea that future is listed

should he specified here.

[ Exchangeld

specified here,

O InfarmationSource

Schema Component Representation

<xsd: group nanme="Commodi t yRef er encePri ceFr amewor k. nodel ">
<xsd: sequence>
<xsd: el ement nanme="commodi t yBase" type=" Conmodi tyBase "/>

<xsd: el ement name="unit" type=" QuantityUnit "/>
<xsd: el ement name="currency" type=" Currency "/>
<xsd: choi ce>
<xsd: el ement name="exchangel d" type=" Exchangeld "/>

<xsd: el enent name="comodi tyDetails" type=" CommpdityDetails "/>

<xsd: el ement nanme="publication" type=" |nformationSource "/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: group>
top
Model Group:
Name CreditEntity.model
Used by (from the same schema document) Complex Type SimpleCreditDefaultSwap
Documentation An item which has credit characteristics that can be modeled, e.g. a firm, index, or region.
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XML Instance Representation

=

<referenceEntity> </referenceEntity>
‘ 'The entity for which this is defined."’

<credi t EntityRef erence> </creditEntityReference>
| '"An XML reference a credit entity defined el sewhere in the docunent.'’

L

Diagram

in CreditEntity model |2 m EI—| Aniternwhich has credit characteristics that can be modeled, e.g. a firm, index, or region.
referenceEntity (B 0 |= E—— The entity for which this is defined.

[ LegalEntity

creditEntityReference |E m E|—| An XML refarence a credit entity defined elzewhere in the document.

[ LegalEntityReference

Schema Component Representation

<xsd: group name="CreditEntity. nodel ">
<xsd: choi ce>
<xsd: el ement name="referenceEntity" type=" Legal Entity "/>
<xsd: el ement name="creditEntityReference" type=" Legal EntityReference "/>
</ xsd: choi ce>
</ xsd: group>

Model Group:
Name Exchangeldentifier.model
Used by (from the same schema document) Complex Type ExchangeTraded

XML Instance Representation

<r el at edExchangel d> </ rel at edExchangel d>

‘A short formunique identifier for a related exchange. If the elenent is not present then
the exchange shall be the prinmary exchange on which listed futures and options on

the underlying are listed. The term\"Exchange\" is assumed to have the meaning as defined
in the | SDA 2002 Equity Derivatives Definitions."'

<opt i onsExchangel d> </ opti onsExchangel d>

*A short formunique identifier for an exchange on which the reference option contract

is listed. This is to address the case where the reference exchange for the future is
different than the one for the option. The options Exchange is referenced on share options
|V\hen Merger Elections are selected as Options Exchange Adjustnent.®

Diagram
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2 Exchangeldentifier.model |E|—@

relatedExchangeld | m E|—|_ A =hort form unigue identifier for a related exchange. Ifthe element is naot present then the exchange shall he the primary

0w exchange onwhich listed futures and options on the underlying are listed. The term "Exchange” is assumed to have the
v meaning as defined in the 1SDA 2002 Equity Derivatives Definitions.

[ Exchangeld

optionsExchangeld |E m EI—I_ A short form unigue identifier for an exchange onwhich the reference option contract is listed. This is to address the
0.0

casze where the reference exchange for the future is different than the ane for the aption. The options Exchange is
referenced on share options when Merger Elections are selected as Options Exchange Adjustment.

[ Exchangeld

| S—

Schema Component Representation

<xsd: group nane="Exchangel dentifi er. nodel ">
<xsd: sequence>
<xsd: el ement nanme="rel at edExchangel d" type=" Exchangeld " ninCccurs="0" maxCQccurs="unbounded"/>

<xsd: el ement name="opti onsExchangel d" type=" Exchangeld " minCccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>

</ xsd: group>

Model Group:

Name Quotation.model
Complex Type BasicQuotation

Some kind of numerical measure about an asset, eg. its price or NPV, together with characteristics of that measure.

Used by (from the same schema document)
Documentation

XML Instance Representation

<val ue> </val ue>

' The val ue of the the quotation.'

<measur eType> </ measur eType>

' The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc.'

<quot eUni t s> </ quot eUni t s>

' The optional units that the nmeasure is expressed in. If not supplied, this is assumed to be
a price/value in currency units."'

<si de> </ si de>

' The side (bid/md/ask) of the neasure.’

<currency> </ currency>

' The optional currency that the neasure is expressed in. |f not supplied, this is
defaulted fromthe reportingCurrency in the val uati onScenarioDefinition."

<tim ng> </timng>

‘VWen during a day the quote is for. Typically, if this elenent is supplied, the
Quot eLocation needs also to be supplied."

<busi nessCent er > </ busi nessCent er >

"Acity or other business center.'

<exchangel d> </ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is obtained."'
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<i nf or mat i onSour ce> </'i nf or mat i onSour ce>

' The information source where a published or displayed market rate will be obtained, e.
g. Telerate Page 3750."

<time> </tine>

‘VWen the quote was observed or derived."

<val uat i onDat e> </ val uati onDat e>

‘Wen the quote was conputed.’

<expi ryTi me> </ expi ryTi ne>

‘When does the quote cease to be valid."'

<cashFl owType> </ cashFl owType>

‘For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um
Fee, Settlement Fee, Brokerage Fee, etc.'
|

Diagram

in Quotation.model [E m EI—| Some kind of numerical measure ahout an asset, eq. its price or MPY, together with characteristics of that measure.

m = m E|—| The value of the the quotation.
0.1

= = I The characteristics of the guotation.

B GuotationCharacteristics.model L5
” L

| Ba CGuotationCharacteristics. model

L

Schema Component Representation

<xsd: group name="Quot ati on. nodel ">
<xsd: sequence>
<xsd: el ement name="val ue" type=" xsd:decimal " mnCccurs="0"/>
<xsd: group ref=" QuotationCharacteristics.nodel "/>
</ xsd: sequence>
</ xsd: group>

Model Group:

Name QuotationCharacteristics.model

Used by (from the same schema document) Complex Type QuotationCharacteristics , Model Group Quotation.model
Documentation A group collecting a set of characteristics that can be used to describe a quotation.

XML Instance Representation

|?rreasureType> </ measur eType>

' The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc."'

<quot eUni t s> </ quot eUni t s>

' The optional units that the nmeasure is expressed in. If not supplied, this is assumed to be
a price/value in currency units."'

<si de> </ si de>

' The side (bid/md/ask) of the neasure.’

|<currency> </ currency>
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'"The optional currency that the measure is expressed in. If not supplied, this is
defaul ted fromthe reportingCurrency in the val uati onScenarioDefinition.'
<tim ng> </tim ng>

‘VWen during a day the quote is for. Typically, if this elenent is supplied, the
Quot eLocation needs also to be supplied."

<busi nessCent er > </ busi nessCent er >

"Acity or other business center.'

<exchangel d> </ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is obtained."'

<i nf or mat i onSour ce> </'i nf or mat i onSour ce>

' The information source where a published or displayed market rate will be obtained, e.
g. Telerate Page 3750."

<tine> </tinme>

‘VWhen the quote was observed or derived."

<val uat i onDat e> </ val uati onDat e>

‘VWen the quote was conputed.'
<expi ryTi me> </ expi ryTi ne>
‘Wen does the quote cease to be valid."'

<cashFl owType> </ cashFl owType>

‘For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um
Fee, Settlement Fee, Brokerage Fee, etc.'

Diagram

| B CQuotationCharacteristics.model | m E|—| Agroup collecting a set of characteristics that can be used to describe a guotation.
m = = m E|—| The type ofthe value that is measured. This could be an NPY, a cash flow, a clean price, etc.
0.1

O AssetMeasureType

guotelUnits |E [ﬂ] = = I The optional units thatthe measure is expressed in. If not supplied, this is assumed to be a pricefvalue in currency units.
0.1
[ PriceGuateUnits

= m E|—| The side (hidimid/ask) of the measure.
0.1

the valuationScenarioDefinition.

= m EI-|_ The optional currency that the measure is expressed in. Ifnot supplied, this is defaulted from the reporingCurrency in
0.1

EI—| When during a day the gquote is for. Typically, ifthis element is supplied, the QuoteLocation needs also to be supplied.
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I 0.1

O cuoteTiming

_| 2n Quotelocation. modelﬁ.—[-l—-5—| ‘Where the quote is from.

2 CuotelLocation.model |l

O InfarmationSource

E|—| When the quote was observed ar derived.
0.1

=I E|—| When the guate was computed.
0.1

D [ﬂ] =) E I When does the guote cease to be valid.
[7 dateTime

Brokerage Fee, etc.

cashFlowType (B m E|—|_ For cash flows, the type of the cash flows. Examples include: Coupan payment, Premium Fee, Settlement Fee,
0.1

O CashflowType

|

= m E|—| The infarmation source where a published or displayed market rate will be ohtained, e.q. Telerate Page 3750,
0.

Schema Component Representation

<xsd: group nane="Quot ationCharacteristics.nodel ">
<xsd: sequence>
<xsd: el ement nanme="neasureType" type=" Asset MeasureType " ninCccurs="0"/>
<xsd: el ement nanme="quot eUnits" type=" PriceQuoteUnits " mi nCccurs="0"/>
<xsd: el ement name="si de" type=" QuotationSideEnum" ninCccurs="0"/>
<xsd: el ement name="currency" type=" Currency " m nCccurs="0"/>
<xsd: el ement name="tim ng" type=" QuoteTiming " m nCccurs="0"/>
<xsd: group ref=" QuotelLocation.nodel " m nCccurs="0"/>
<xsd: el ement name="i nf or mati onSource" type=" |nformationSource
m nCccurs="0" maxCccur s="unbounded"/ >
<xsd: el ement nanme="time" type=" xsd:dateTime " m nCccurs="0"/>
<xsd: el ement nanme="val uationDate" type=" xsd:date " minCccurs="0"/>
<xsd: el ement name="expiryTi me" type=" xsd:dateTime " m nCccurs="0"/>
<xsd: el ement nanme="cashFl owType" type=" Cashfl owType " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: group>

Model Group:

Name QuoteLocation.model
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Used by (from the same schema document)

Documentation

XML Instance Representation

Model Group QuotationCharacteristics.model
A group describing where a quote was or will be obtained, e.g. observed or calculated.

<busi nessCent er >

|
|
L

</ busi nessCent er >

"Acity or other business center.'

<exchangel d> </ exchangel d>

' The exchange (e.g. stock or futures exchange) from which the quote is obtained."’

Diagram

E. GuateLocation.model | m E|—| Agroup describing where a quote was orwill he obtained, e.q. observed ar calculated.

L

E|—| A city or other husiness center.
[ BusinessCenter

_5' = I The exchange {e.q. stock ar futures exchange) from which the quote is obtained.

[ Exchangeld

Schema Component Representation

<xsd: choi ce>

</ xsd: choi ce>
</ xsd: group>

<xsd: group nane="Quot eLocati on. nodel ">

<xsd: el ement nanme="busi nessCenter" type=" Busi nessCenter
<xsd: el ement nanme="exchangel d" type=" Exchangeld "/>

">

Legend

Complex Type:

Super-types:
Sub-types:

Name
Abstract

XML Instance Representation

Address < AusAddress (by extension)
. QLDAddress (by restriction)

AusAddress
no

<... country="Australia" >
<uni t No> </ uni t No>
<houseNo> </ houseNo>
<street> </street>
<city> </city>
<t own> </ t own>
|
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|<st ate> AusStates </state> [1]
<postcode> siring <<pattern = [1-9][0-9]{3}>> </postcode> | 1]

|<_/...>

The XML Instance Representation table above shows the schema component's content as an XML instance

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1]
. Model group information are shown in gray, e.g. Start Choice ... End Choice.
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are sh
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed
If the element/attribute's type is in the schema, a link is provided to it
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9]{3}>>

inbold.

Schema Component Representation

<conpl exType nanme="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el enent nane="state" type=" AusStates "/>
<el enent nane="post code" >

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute nane="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmlschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is

the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.
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XML Schema Documentation

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmlschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.0rg/
TRIxmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.

org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Table of Contents

. Schema Document Properties
. Global Declarations
o Element: bondOption
. Global Definitions
o Complex Type: BondOption
o Complex Type: BondOptionStrike
o Complex Type: MakeWholeAmount
o Complex Type: ReferenceSwapCurve
o Complex Type: SwapCurveValuation

. Legend
« Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 4289 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-option-shared-4-5.xsd
o fpml-mktenv-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.orglemf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schenma nsPrefix="fpm " package="org.fpm " document Root="FpM." target Nanespace="http://
www. f pr . or g/ 2008/ FpM_- 4- 5" versi on="$Revi si on: 4289 $"
attribut eFornDef aul t ="unqual i fied" el ement FornDefaul t="qualified">
<xsd:include schenalLocati on="fpnl -opti on-shared-4-5. xsd"/ >
<xsd:include schenalLocati on="fpni - nkt env- 4-5. xsd"/ >
</ xsd: schenma>
top

Global Declarations

Element:
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. This element can be used wherever the following element is referenced:

o product
Name bondOption
Type BondOption
Nillable no
Abstract no
Documentation A component describing a Bond Option product.

Logical Diagram

—
BondOption
bondOption
http o fpml. o rgf2008F p bl L-4-5
(Mjg (Mjg (Mj FroductType
productType
http i fpmlargf2008/F phdL-4-5
0.
FProductld
productld
hitp:vwsmn fpmlorgi2002/F phiL-4-5
0.
e e B_—(:) FaryOrTradeSideRefarance
buyerPartyReference

hitp :ffnmaen fpm L org/2008/F phdL-4-5

FaryOrTradeSideReferance
sellerPartyReference
http :ftnman fpm L orgf2008F phdL-4-5

OptionTypeEnum

“—| optionType
hitp:fhnnn fpm Lo rgl2008F phL-4-5

| emea O Fremium BJ—(:)E——@E——(:) FartyOrAccountReference

— premium payerPartyReference
hitp o fpml. o rgf20080F phdL-4-5 hitp o fpml. o rgf20080F phd -5

0.1

FartyOraccountReference
receiverPartyReference
hitp v fpml. o rgf20084F p bl L-4-5

Money
—— paymentAmount
http: o fpml. orgd20080F phdL-3-5

AdjustableOrRelativeAndAdjustedD ate
] paymentDate
hitp:ffoma fpml. orgé20020F phlL-3-5

\—@ [E ] FremiumTypeEnum

R premiumType
hitp o fpml. o rgf20080F p b L-3-5

0.1

I | hdnner |
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Exercize
exXercise
hitp o fpml. o rgf20080F ph -G5S

ExercizeProcedurs
exerciseProcedure
hitp o fpml. o rgf20080F phiL-4-5

pricePerOption
hitp o fpml. o rgf20080F phd L-4-5

0.1

decimal
percentageOfNotional
hitp o fpml. o rgf20080F phd -5

0.1

0.

decimal
discountFactor
hitp v fpml. o rgf20084F p bl L-4-5

0.1

Maoney
presentValueAmount
hitp e fpml. orgf20020F phd L35

0.1

manualExercise

ManualExercize

hitp:ffownmn fpml. o rgf20080F phL-4-5

AutomaticExercise
automaticExercise
hitp o fpml. o rgf20080F p b L-4-5

boolean
followUpConfirmation
htp: o fpml. org 2008/F p M L-S-5

boolean
IimitedRight ToConfirm
http: o fpml. org/2008/F p M L-4-5

0.1

OptionFeature
feature
hitp o fpml. o rgf20080F ph -G5S

0.1

e

boolean
spiitTicket
http i fpml. ongf20084F phd L35

(=)

0.

fxFeature

http:ffowwn fpml. o rge20080F phL-4-5

FxFeature

0.1

strategyFeature
hitp:ffown fpml. o rge20080F pdL-4-5

StrategyFeature

0.1

asian

hitp:ffonn fpml. o rgr20080F phdL-3-5

Asian
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0

MNotionaldmountReference
notionalReference
hittp :fhnmany fpm Lorgf2008F phd L-4-5

hd aney
haotionalAmount
hittp :ffnmany fpm Larg /2008 phd L-4-5

0.

FPoszitiveDeacimal
optionEntitlement
http:fhnm fpm Lo rg/i2008F phL-4-5

Currency
entitlementCurrency
http:fhnm fpm lLorg/2008F phL-4-5

0.1

FaositiveDecimal
numberOfQptions
hitp:fhnnn fpm Lo rgl2008F phL-4-5

0.1

SetlementTypeEnum
settlementType
hitp:fhanm fpm Lo rgfi2008F phL-4-5

0.1

AdjustableCrRelativeD ate
settlementDate
hitp:nn fpm il orgf2008/F phiL-4-5

@

0.1

0.1

Barrier
harrier
hitp o fpml. o rgi20080F p W L-3-5

0.

Knock
knock
hitp:ffoma fpml. orgé20020F phlL-3-5

0.1

Faz=Through
passThrough
http:ffowwn fpml. o rge20080F phL-4-5

0.1

settlementAmount

Moy

htto M fom | orf20020F o LS5

currency

Currency

hitp o fpml.orgi2008/F phiL-4-5

decimal
amount
hitp o fpml. orgf2002/F phiL-4-5
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| ] L

Curreney

settlementCurrency
hitp: Mo fpml. org/2008/F pL-4-5

BondOptionStrilee
— strike
hitp:ffownon fpml. o rge20080F pL-4-5

:

Bond

hond
hitp:fhann fpmilLo g i2008F phL-4-5

ComvertibleBond

comvertibleBond
http i fpmilargi2008/F phdL-4-5

| —

ReferenceSmwapCune
referenceSwapCurve
http o fpml org 2008/ F pL-4-5

OptionStrike
price
http: v fpml org 2008/ F p M L-4-5

XML Instance Representation

<bondOpt i on
id=" ">

<product Type> </ product Type>

"Aclassification of the type of product.
a codi ng schene.'

<product | d> </ product | d>

" A product
val ues associated with this el ement.
not strictly an enunerated list.'

reference identifier allocated by a party. FpM. does not define the donain
Note that the donmmin values for this elenent are

<buyer Par t yRef er ence> </ buyer Par t yRef er ence>

"Areference to the party that buys this instrunent, ie. pays for this instrument and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b).
of FRAs this the fixed rate payer.'

<sel | er Part yRef erence> </ sel | erPart yRef erence>

t hat
See 2000

"Areference to the party that sells (\"wites\") this instrunent, i.e.
rights defined by this instrunent and in return receives a paynment for it.
| SDA definitions Article 11.1 (a).

<optionType> </ opti onType>

'The type of option transaction. From a usage standpoint, put/call
type, while payer/receiver indicator is used for options index credit default
swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that conbine a call and a put with the sane strike."'

<prem une </ prem unp

' The option prem um payabl e by the buyer to the seller.’

<exercise> ... </exercise>
<exer ci seProcedur e>

</ exer ci seProcedur e>

"A set of paraneters defining procedures associated with the exercise."'

| <f eat ure> </ feature>
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"An Option feature such as quanto, asian, barrier, knock.'

Start Choice [0..1]

" A choice between an explicit representation of the notional anount, or a reference to
a notional ampunt defined el sewhere in this docunent.'

<noti onal Ref erence> Noti onal Anount Ref erence </ noti onal Ref erence> [ 1]
<noti onal Amount > \Vbney </ notional Amount> [ 1]

End Choi ce

Start Group: OptionDenonination.nodel [O..1]
<optionEntitlement> PositivebDecinal </optionEntitlenment> [1]

' The nunber of units of underlyer per option conprised in the option transaction.'

<entitlementCurrency> Currency </entitlementCurrency> [0..1]
' TODO

<nunber &f Opti ons> PositiveDeci mal </ nunmber O Options> [0..1]
' The nunber of options conprised in the option transaction.'

End G oup: OptionDenoni nati on. nodel
<settlement Type> Settl enent TypeEnum </ settl enment Type> [0.. 1]
<settl enent Dat e> Adj ustabl eO Rel ativebate </settlementDate> [0.. 1]
Start G oup: Settlenment Ambunt Or Currency. nodel [O0..1]
Start Choice [1]
<settl enent Amount > \Voney </settlenent Amount> [ 1]

' Settl ement Anpunt'’

<settlenentCurrency> Currency </settlenmentCurrency> | 1]
"Settlenent Currency for use where the Settlenent Ampbunt cannot be known in advance'

End Choi ce
End G oup: Settlenent Anount Or Currency. nodel

<strike> BondOptionStrike </strike> [1]
"Strike of the the Bond Option.'

Start Choice [1]
<bond> ... </bond> [ 1]

" A bond instrunment referenced by a contract'

<convertibl eBond> ... </convertibl eBond> [1]

"A convertible bond instrument referenced by a contract.'

End Choi ce

|_</ bondOpt i on>
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T honaoption le—{ 0 | & |8 A component describing a Bond Option product. |
(O sondoption Ja— ) |g— B | #Bond option |
EI—(<][> eends: OptinnBaseE}{tendedj ----j strike |
Hs BDndChaice.mudel
(D OptiDnBaseExtendedj
N | & |
| product |D | Lﬂ] |D | _E =) | An ahstract element used as a place holder for the substituting product elements.

[ Product

bondOptian

strategy

creditDefaultSwan

+""""i"""'""ZI."""""'i"""""'
'
'

] | creditDefaultSwapCption

L

Schema Component Representation

<xsd: el enent nanme="bondOpti on" type=" BondOption " substitutionG oup="product"/>

Global Definitions

Complex Type:

Super-types: OptionBaseExtended < BondOption (by extension)
Sub-types: None

Name BondOption

Used by (from the same schema document) Element bondOption
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Abstract no
Documentation A Bond Option

XML Instance Representation

<...
id=" xsd:IDJ[0..1]">
<product Type> Product Type </product Type> [0..*]
"Aclassification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'
<product | d> Productld </productld> [0..*]

" A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenment. Note that the domain values for this element are
not strictly an enunerated list.'

<buyer Part yRef erence> PartyO Tr adeSi deRef er ence </ buyer PartyRef erence> [ 1]

"Areference to the party that buys this instrunent, ie. pays for this instrument and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer.'

<sel | er PartyRef erence> PartyO Tr adeSi deRef erence </sel | erPartyReference> [ 1]

"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the
rights defined by this instrument and in return receives a payment for it. See 2000
| SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.'

<optionType> QptionTypeEnum </ opti onType> [1]

' The type of option transaction. From a usage standpoint, put/call is the default option
type, while payer/receiver indicator is used for options index credit default

swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that conbine a call and a put with the sane strike.'

<prem unt Prem um </prem un® [0..1]

' The option prem um payabl e by the buyer to the seller.’

<exercise> ... </exercise> [1]
<exer ci seProcedur e> Exerci seProcedure </exerciseProcedure> [1]

" A set of paranmeters defining procedures associated with the exercise.'

<feature> OptionFeature </feature> [0..1]

"An Option feature such as quanto, asian, barrier, knock.'

Start Choice [0..1]

" A choice between an explicit representation of the notional anpbunt, or a reference to
a notional amount defined el sewhere in this docunent.'

<not i onal Ref erence> Noti onal Anbunt Ref erence </ noti onal Ref erence> [ 1]
<not i onal Amount > Money </ noti onal Amount > [ 1]

End Choi ce

Start Goup: OptionDenoni nation.nodel [O..1]
<optionEntitlement> PositiveDecinmal </optionEntitlenment> [1]

' The nunber of units of underlyer per option conprised in the option transaction.'

<entitlenmentCurrency> Currency </entitlenmentCurrency> [0..1]
' TODO

<nunber O Opti ons> Posi tiveDeci mal </ nunber Of Options> [0.. 1]

. ' The nunber of options conprised in the option transaction.'
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<settl ement Type> Settl| ement TypeEnum </ settl| ement Type>
<sett | enent Dat e> Adj ust abl eO Rel ati veDate </settl enent Dat e>

<sett| enent Amount > Money </settl| enment Anount >
'Settl enent Anount'

<settlenent Currency> Currency </settlenentCurrency>

"Settlenment Currency for use where the Settlenment Anmpunt cannot be known in advance'

<strike> </strike>
"Strike of the the Bond Option.'

<bond> ... </bond>

" A bond instrunent referenced by a contract'

<convertibl eBond> ... </convertibl eBond>

"A convertible bond instrument referenced by a contract.'

</[...>
L
Diagram
(O Bondoption J=r—| ] |B—] & |B— ABand option |
EI—(<][> extends: OptinnBaseExtended) -—-—-—-j strike |
- BnndChoice.model
(I] OptinnBaseE}dendedj

Schema Component Representation

I SR

<xsd: conpl exType nane="BondOption">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Opti onBaseExtended ">
<xsd: sequence>
<xsd: el ement nane="strike" type=" BondOptionStrike "/>
<xsd: group ref=" BondChoi ce. nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:
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Super-types: None
Sub-types: None
Name

Used by (from the same schema document)

Abstract
Documentation

BondOptionStrike

Complex Type BondOption

no

A complex type to specify the strike of a bond or convertible bond option.

XML Instance Representation
<...> _|
| <r ef erenceSwapCur ve> </ ref erenceSwapCur ve> ‘
'The strike of an option when expressed by reference to a swap curve. (Typically the case for

‘ a convertible bond option.)’ |
‘ <price> </price>

</[...> |
L

Diagram

(O Bondoptionstrike B i |=—

EI—{ A complex type to specify the strike of 3 hond or convertible bond option.

referenceSwapCume |D

I Lﬂ] |D I |D I The strike of an option when expressed by reference to a swap curve, (Typically the case for a convertible bond option.)

price

(Ij ReferenceSwapCure )

—

Schema Component Representation

<xsd: conpl exType nane="BondOptionStrike">
<xsd: choi ce>

</ xsd: choi ce>
</ xsd: conpl exType>

<xsd: el enent nanme="ref erenceSwapCurve" type=" ReferenceSwapCurve "/>
<xsd: el ement nane="price" type=" OptionStrike "/>

Complex Type:
Super-types: SwapCurveValuation < MakeWholeAmount (by extension)
Sub-types: None
Name MakeWholeAmount

Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

Complex Type ReferenceSwapCurve

no
A complex type to specify the amount to be paid by the buyer of the option if the option is exercised prior to the Early Call Date (Typically applicable to
the convertible bond options).

—
I<...>
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| <fl oati ngRat el ndex> Fl oati ngRat el ndex </fl oati ngRat el ndex>

<i ndexTenor > | nterval

</i ndexTenor >
' The | SDA Designated Maturity, i.e.

<spread> xsd </ spread>

<si de> Quot ati onSi deEnum </ si de>

<i nt er pol ati onMet hod>

<ear| yCal | Dat e>

</...>
| E—

the tenor of the floating rate.

' The side (bid/ md/ask) of the neasure.’

"Spread in basis points over the floating rate index.'

</interpol ati onMet hod>

' The type of interpolation nmethod that the cal cul ation agent reserves the right to use.'

</ earl yCal | Dat e>

"Date prior to which the option buyer wll
seller if he/she exercises the option.'

have to pay a Make Whol e Anpbunt to the option

Diagram

,?D MakeWwholeAmount )

0)=— &

Eh_ |

A complex type to specify the amount to be paid by the huyer ofthe option ifthe option is exercised prior to the Early Call
Diate (Typically applicahle to the convertible bond aptions).

E—(<][> e)dends:SwapCuNeVaIuatinnj -—-—-—-)

interpolationmethod |

0

eathyCalllate

(I:l SwapCurvevaluation j

Schema Component Representation

<xsd: conpl exCont ent >

<xsd: sequence>
<xsd: el ement
<xsd: el enent
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: ext ensi on base=

<xsd: conpl exType nane="MakeWol eAmount ">

" SwapCurveVal uation ">

nane="i nt er pol ati onMet hod" type=" |nterpolationMethod " m nCccurs="0"/>
nane="ear| yCal | Date" type=" ldentifiedDate "/>

Complex Type:

Super-types:
Sub-types:

Name

None
None

Used by (from the same schema document)

Abstract

ReferenceSwapCurve
Complex Type BondOptionStrike
no
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Documentation A complex type used to specify the option and convertible bond option strike when expressed in reference to a swap curve.

XML Instance Representation

< L. >
<swapUnwi ndVal ue> </ swapUnwi ndVal ue>
<makeWhol eAmount > </ makeWhol eAnount >

buyer shoul d be penalized if he/she exercises the option early on.)'

</[...>

"Anmobunt to be paid by the buyer of the option if the option is exercised prior to the
Early Call Date. (The market practice in the convertible bond option space being that the

|

Diagram

,?D ReferenceSwapCur\tej

Cufve.

A camplex type used to specify the option and convertible bond option strike when expressed in reference to a swap

-—-—-—-) SwapUnwdeaIue |l ‘
makewholeAmount |

Arount to be paid by the buyer ofthe option ifthe option is exercised priorto the Early Call Date. (The market practice in
the caonvertible bond option space being that the buyer should be penalized if hefshe exercises the aption early an.)

L

(I:l MakeWhnIeAmountj

Schema Component Representation

<xsd: conpl exType nane="Ref erenceSwapCurve">
<xsd: sequence>
<xsd: el enent nanme="swapUnw ndVal ue" type=" SwapCurveVal uation "/>

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

<xsd: el ement nane="nmakeWhol eAmount " type=" MakeWhol eAnmount " mi nCccurs="0"/>

Complex Type:
Super-types: None
Sub-types: . MakeWholeAmount (by extension)
Name SwapCurveValuation
Used by (from the same schema document) Complex Type ReferenceSwapCurve
Abstract no
Documentation A complex type to specify a valuation swap curve, which is used as part of the strike construct for the bond and convertible bond options.

XML Instance Representation

s

<fl oati ngRat el ndex> </ fl oatingRat el ndex>
‘ <i ndexTenor > </indexTenor >

' The |1 SDA Designated Maturity, i.e. the tenor of the floating rate.’

‘ <spread> </ spr ead>

| "Spread in basis points over the floating rate index.'
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<si de> </ si de> |

| ' The side (bid/mid ask) of the nmeasure.'

</[...>
(I ]
Diagram

(D SwapCunte\-faluatlcun) LEI] |E|—{ EH | Acomplextype to specify avaluation swap curve, which is used as part ofthe strike construct far the hond and

convetible hond aptions.

—eee)o—| I FluatingRateIndex.deelé‘D L} 0} |B— B |B— Defines the benchmark flaating rate index and the 1SDA Designated Maturity, L.e. the tenar of the floating rate.

| s FloatingRatelndex maodel

= I Spread in basis points aver the floating rate indesx.

—{ spread |D LI ] |D I LEf

= | The side (bi/midiask) ofthe measure.

] side |DL} 0 |Jg—| &

0

(V QuntationSideEnumj

L

Schema Component Representation

<xsd: conpl exType nane="SwapCurveVal uati on">
<xsd: sequence>
<xsd: group ref=" FloatingRatel ndex. nodel "/>
<xsd: el enent nane="spread" type=" xsd:decimal "/>
<xsd: el ement nane="si de" type=" QuotationSi deEnum" mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)
Name AusAddress
Abstract no
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XML Instance Representation

|?.. . country="Australia" >

<uni tNo> string </unitNo> [0..1]
<houseNo> string </houseNo> [1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]
<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
| </[...>

The XML Instance Representation table above shows the schema component's content as an XML instance.

The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1]

. Model group information are shown in gray, e.g. Start Choice ... End Choice

For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia"

. Otherwise, the type of the element/attribute is displayed

If the element/attribute’s type is in the schema, a link is provided to it

For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9{3}>>.

Schema Component Representation

<conpl exType nane="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el ement nanme="state" type=" AusStates "/>
<el ement nane="postcode">

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute name="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
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collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation
methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Unigueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmlschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Unigueness Constraint. See: http:/
www.w3.0rg/TR/xmlIschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.0rg/
TR/xmischema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures unigueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties
« Global Declarations
- Element: creditDefaultSwap
- Element: creditDefaultSwapOption

« Global Definitions
= Complex Type: AdditionalFixedPayments
- Complex Type: AdditionalTerm
o Complex Type: AdjustedPaymentDates
Complex Type: BasketReferencelnformation
Complex Type: CalculationAmount
= Complex Type: CashSettlementTerms
- Complex Type: CreditDefaultSwap
Complex Type: CreditDefaultSwapOption
= Complex Type: CreditOptionStrike

Complex Type: DeliverableObligations
o Complex Type: DeprecatedScheduledTerminationDate
Complex Type: EntityType
- Complex Type: FeelLeg
- Complex Type: FixedAmountCalculation
= Complex Type: FixedRate

Complex Type: FixedRateReference
o Complex Type: FloatingAmountEvents
= Complex Type: FloatingAmountProvisions
Complex Type: GeneralTerms
o Complex Type: IndexAnnexSource

Complex Type: IndexId
o Complex Type: IndexName
Complex Type: IndexReferencelnformation
- Complex Type: InitialPayment
- Complex Type: InterestShortFall
o Complex Type: LoanParticipation

Complex Type: MatrixSource
o Complex Type: MultipleValuationDates
= Complex Type: NotDomesticCurrency
Complex Type: Obligations
= Complex Type: PCDeliverableObligationCharac
- Complex Type: PeriodicPayment
Complex Type: PhysicalSettlementPeriod
Complex Type: PhysicalSettlementTerms
= Complex Type: ProtectionTerms
- Complex Type: ProtectionTermsReference
Complex Type: Referencelnformation
= Complex Type: ReferenceObligation

Complex Type: ReferencePair
o Complex Type: ReferencePool
- Complex Type: ReferencePoolltem
- Complex Type: ScheduledTerminationDate
o Complex Type: SettledEntityMatrix
= Complex Type: SettlementTerms

Complex Type: SettlementTermsReference
o Complex Type: SinglePayment
- Complex Type: SingleValuationDate
Complex Type: SpecifiedCurrency
- Complex Type: Tranche

Complex Type: ValuationDate
o Model Group: FixedRecovery.model

file:///C|/rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (1 of 77) [1/9/2009 3:51:49 PM]



XML Schema Documentation

. Legend
« Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 5329 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-option-shared-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.org/emf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
fpml-annotation http://www.fpml.org/annotation
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schena nsPrefix="fpm" package="org.fpnm" document Root="FpM." target Nanespace="http://
www. f pni . or g/ 2008/ FpM.- 4- 5" ver si on="$Revi si on: 5329 $"
attribut eFornDef aul t ="unqual i fied" el enent For nDef aul t ="qualified">
<xsd:include schemalLocati on="fpni - opti on-shar ed-4-5. xsd"/>
</ xsd: schema>
top

Global Declarations

Element:

. This element can be used wherever the following element is referenced:

o product
Name creditDefaultSwap
Used by (from the same schema document) Complex Type CreditDefaultSwapOption
Type CreditDefaultSwap
Nillable no
Abstract no
Documentation 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 protection 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.

Logical Diagram

CreditDefaultSwap
creditDefaultSwap
http:fivwn. fpml. o rg20080F phaL-4-5

] FroductType
| productType
hitp it fpml org2008/F p W L-4-5

| 0.2

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (2 of 77) [1/9/2009 3:51:49 PM]

]



XML Schema Documentation

L Froductld
productid

http S fpmil.org2008/F paL-4-5

0.z

—aua | General Terms E'_,—L)E— Adjustablelatez
—1 generalTerms — effectiveDate

hittp S fpmil.org2008/F piL-4-5 http: S, fpm L o rg20080F phl L-4-5

0.1
DeprecatedScheduledTerminationD ate
1 scheduledTerminationDate
http: i, fpm . o rgf20080F phl L-4-5
0.1

PartyOrTradeSideReference
— sellerPartyReference
http: i, fpm . o rgf20080F phl L-4-5

ParyOrTradeSideReference

—— wnerPartyReference
http: S fpml. o rgf2002/F phlL-4-5

BusinazsDayAdjustments
— dateAdjustments
hitp i fpm | o rg20080F phd L-3-5

0.1

JE o Referencelnformation
— referencelnformation

htp S fpm | o rgf20020F phd L-3-5

IndexReferencelnformation
1 indexReferencelnformation
http:fivwn. fpm . org/20080F phaL-4-5

BazhetReferencelnformation

e hasketReferencelnformation
http i fpm | org20020F phd L-3-5

Additional Term
1 additionalTerm
http: S, fpm L o rg20080F phl L-4-5

0.m

Empty
1 substitution
http: i, fpm . o rgf20080F phl L-4-5

0.1

Empty

] modifiedEquityDelivery
http: i, fpm . o rgf20080F phl L-4-5

0.1
Feeleg
— feelLey
http S fpmlorg 20020F p W L-3-5
InitialP ayment
initialPayment
http: i, fpm . o rgf20080F phl L-4-5
0.1
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FrotectionTerms
protectionTerms
http S fpmil.org2008/F paL-4-5

1.0

Sumgier apnn

singlePayment

http: i, fpm . o rgf20080F phl L-4-5

0.8

PeriodicPayment

periodicPayment
hitp i fpm | o rg20080F phd L-3-5
0.1
decimal
marketFizedRate

htp o, fpm | o rg20080F phd L-3-5

0.1

boolzan

paymentDelay

http:fhasan, fpm | o rgf2008/F phi L-34-5

0.1

0o

CazhSettlementTerms

E'_— cashSettlementTerms

hitpidewnn fpmlorgf2002F phdL-4-5
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hdoney

calculationAmount

htp o, fpm | o rg20080F phd L-3-5

CreditEvents

creditEvents

http: S, fpm L o rg20080F phl L-4-5

0.1

Obligations

obligations

http: i, fpm . o rgf20080F phl L-4-5

0.1

FloatingAmountEvents

floatingAmountEvents

hitp i fpm | o rg20080F phd L-3-5

0.1

Currency
settlementCurrency
http: i, fpm . o rgf20080F phl L-4-5

0.1

WaluationDate
valuationDate
hitp i fpm | o rg20080F phd L-3-5

0.1

BusinessCenterTime
valuationTime
htp o, fpm | o rg20080F phd L-3-5

0.1

QuotationRateTypeEnum
guotationMethod
http:fhasan, fpm | o rgf2008/F phi L-34-5

0.1
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Pl o ey
guotationAmount
http: S, fpm L o rgf20080F phl L-4-5
0.1
Pl o ey

minimumQuotationAmount
http: S, fpm L o rgf20080F phl L-4-5

0.1

string
dealer
http: S, fpm L o rg20080F phl L-4-5

0=

nonMegativelnteger
cashSettliementBusinessDays
http: i, fpm . o rgf20080F phl L-4-5

honey

:

0.1

cashSettlementAmount
htp S fpm Lo rgf20020F phd L-3-5

recoveryFactor

RestrictedPercentage

http:fwn. fpm L org/2008F phaL-4-5

boolean
accruedinterest
hitp i fpm | o rg20080F phd L-3-5

0.1

R

FhyzicalSettlementTerms
physicalSettlementTerms
hitpitewnn. fpml.orgf2003F phdL-<-5

]

“aluationhethodEnum
valuationMethod
htp o, fpm | o rg20080F phd L-3-5

0.1

Currency
settlementCurrency
hitp i fpm | o rg20080F phd L-3-5

0.1

FhysicalSettlementP ariod
physicalSettlementPeriod
htp o, fpm | o rg20080F phd L-3-5

0.1

CeliverableObligations
deliverableObligations
http:fhasan, fpm | o rgf2008/F phi L-34-5

0.1

boolean
escrow
http: S, fpm L o rgf20080F phl L-4-5

0.1

boolean

sixtyBusinessDaySettlementCap

http: S, fpm L o rg20080F phl L-4-5
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I
L

0.1

XML Instance Representation

<cr edi t Def aul t Swap
id=" ">
<pr oduct Type> </ product Type>

a codi ng schene.'

<product | d> </ product | d>

" A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenment. Note that the dommin values for this element are
not strictly an enunerated list.'

<gener al Ter ns> </ gener al Ter ns>

"This element contains all the data that appears in the section entitled \"1. Ceneral
\" in the 2003 I SDA Credit Derivatives Confirmtion."

<f eelLeg> </ feelLeg>

the applicable | SDA definitions."

<protectionTerms> </ protectionTerns>

'This element contains all the terns relevant to defining the applicable floating rate
payer cal cul ation anpunt, credit events and associated conditions to settlenent, and
reference obligations.'

<cashSett| enment Ter ms> </ cashSett| enent Ter ns>

'This element contains all the | SDA ternms rel evant to cash settlenent for when cash
settlenent is applicable. |SDA 2003 Term Cash Settlenent’

<physi cal Sett| ement Ter ms> </ physi cal Sett| enent Ter ns>

"This element contains all the | SDA terms rel evant to physical settlement for when
physical settlenent is applicable. |SDA 2003 Term Physical Settlenent'

</ credi t Def aul t Swap>

[

"A classification of the type of product. FpM. defines a sinple product categorization using

Terms

'This elenent contains all the terns relevant to defining the fixed anmounts/paynents per

Diagram

L _

i

=
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specified company or Sovereign ithe reference entity) experiences a credit event, indicating it is or may he unable to
semvice its debts. The protection seller is typically paid a fee andfor premium, expressed as an annualized percent of the
notional in bagis points, reqularly over the life of the transaction or otherwise as agreed by the parties.

| creditD efaultewap E|—E|L I & credit default swap one parly dhe protection seller agrees to compens ate another party (the protection buyer It

] E—( <lr extends: PruductjE!——(-—-—-—-j =

generalTerms |

cashSettlementTerms |

0o physicalSettlementTerms |

[ Product

p_—

p—

=) [ﬂ] = _5 = I An abstract element used as a place haolder for the substituting product elements.
1 Product

creditDefaultSwap

:

] | creditDefaultSwapQption |

L

Schema Component Representation

<xsd: el ement nane="creditDefaul t Swap" type=" CreditDefaultSwap substitutionG oup="product"/>

Element:

. This element can be used wherever the following element is referenced:

product
Name creditDefaultSwapOption
Type CreditDefaultSwapOption
Nillable no
Abstract no
Documentation An option on a credit default swap.

Logical Diagram

CreditDefaultSwapOption 1V
creditDefaultSwapOption
http:fivwn. fpml. o rg20080F phaL-4-5

1 RSN T= N RIS P
file:///C|/rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (7 of 77) [1/9/2009 3:51:49 PM]

P R PO ER—




XML Schema Documentation

SN NI NTTTET N TTTE s
productType
hitp o fpml o rgf200380F phil-4-5

0.0

Froductld
productid
http:fimn. fpmlorg/2008F phiL-4-5

0o

—(—) FamyOrTradeSideRefarence

hwuyerPartyReference
http: S fpm . o rgf20080F phaL-4-5

FartyQrTradeSideRefarence
sellerPartyReference
hitp o fpm | o rg20080F phd L-3-5

OptionTypeEnum
- optionType
http:fiiwn. fpmlLorg/20080F phiL-4-5
Fremium B_,—(-—-—-—-jﬂ E-—-—-—-jﬂ (-—-—-—-j FamydraccountReferance
premium payerPartyReference
hitpefhomnm fpmlorg 2002/F p W L-4-5 hitp it fpmlorg 2002/ F phdL-4-5
0.1
FatyOrfccountReference
receiverPartyReference
hitp Ao fpml.org2008/F phL-4-5
Money
— paymentAmount
hitp it fpmilargf2005F phd L--5
AdjustabledrR elativeAndAdjustedD ate
] paymentDate
hittp dtvwon fpmlongf2002F phi L-4-5

FremiumTypeEnum
premiumType
hitp oo fpml. org 2008/ F phd L--5

0.1
honey
—— pricePerOption
hitp S fpml.org2Z002/F pML-4-5
0.1

decimal

- percentageOfMNotional
hitp S fpml.org2008/F phAL-4-5

0.1

decimal
discountFactor
hitp Ao fpml.org2008/F phL-4-5

0.1
haney
presentWalueAimount
hitp S fpml.org2008/F pL-4-5
0.1

Exercize

P m
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EAEILIDE
hitpeftimnm fpml o rg 20020F p W L-3-5

ExercizeFrocedure
exerciseProcedure
hittp S fpml.org 2008/F piL-4-5

hdanualExercize
manualExercise
http: S, fpm L o rgf20080F phl L-4-5

AutomaticExercize
automaticExercise
hitp i fpm | o rg20080F phd L-3-5

— followUpConfirmation
hitp:ffmn. fpml.orgf2008/F phdL-3-5

boolean

— limitedRight ToConfirm
http s fpm | o rgf20080F phd L-3-5

boolean

0.1

“— spiitTicket

http o fpm o rgf2008/F phd L-3-5

boolean

0.1
OptionFeature —(—) FiF eature
feature fxFeature
hitpfhomnm fpml. org 2008/F p W L-4-5 hitpdtewnn fpmil argf2003F phd L-+ 5
0.1 0.1
StrategyF eature
strateqyFeature
hittp dtvwon fpmlongf2008F phi L5
0.1
Aszian
asian
hittp dtvwon fpmlongf2003F phi L-4-5
0.1
Barrier
1 harrier
hittp dtvwon fpmlongf2002F phi L-4-5
0.1
Knock
— knock
hittp dtvwon fpmlongf2002F phi L-4-5
0.1
PassThrough
“-— passThrough
bitp e fpmilargf20020F phd L5
0.1
_{ MNetionalAmountReference
notionalReference
0.1 hitp it fpmlorg20080F p W L-4-5
Money
notionalAmount
hitp S fpmil.org2008/F pL-4-5
CUITENCY
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' || LR P I U I ZUUOT PLT T

[Ew ] E|_|_ decimal
amount

http i fpm o rgf20080F phd L-3-5

Fositivelecimal
optionEntitlement
http:fimn. fpmlorg/2008F phiL-4-5

Curranay
— entitlementCurrency
htp i fpml o rgf20020F phdL-3-5

0.1

PositiveDecimal

“— numberofOptions
http v fpml o rg20020F phdL-4-5

0.1
SettlementTypeEnum
settlementType
http i fpml o rgf20020F phil-4-5
0.1
Adjustable0rRelativelate
— settlementDate
hitp o fpml o rgf200380F phil-4-5
0.1
JE hdoney
settlementAmount
0.1 hittp S fpmil.org 2008/F paL-4-5
Currency
settlementCurrency
hitpefhimnm fpml o rg 20020F p W L-3-5

CreditO ption Strike Ji = decimal
strike =, — spread

http S fpmil.org2008/F paL-4-5 httpfmm. fpmlorg/2008/F piL-4-5

decimal
— price
httpefhomnm fpm o rgf20020F p W L-4-5

FixedR ateReference
“— strikeReference
httpfiw fpmlorg/2008F piL-4-5

CreditDefaultSwap
“— creditDefaultSwap
hitp Ao fpmlorg200280F p W L-4-5

XML Instance Representation

,<_cr edi t Def aul t SwapOpt i on
id=" ">
<pr oduct Type> </ product Type>

"Aclassification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'
<product | d> </ product | d>

"A product reference identifier allocated by a party. FpM. does not define the domain
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val ues associated with this element. Note that the dommin values for this element are
not strictly an enunerated list.'

<buyer Par t yRef er ence> </ buyer Par t yRef er ence>

"Areference to the party that buys this instrunent, ie. pays for this instrunent and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer.'

<sel | er Part yRef er ence> </ sel | er Part yRef erence>

"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the
rights defined by this instrument and in return receives a paynment for it. See 2000

| SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.'
<optionType> </ opti onType>

' The type of option transaction. Froma usage standpoint, put/call is the default option
type, while payer/receiver indicator is used for options index credit default

swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that conbine a call and a put with the sane strike.’

<prem une </ prem unp

' The option prem um payabl e by the buyer to the seller.’

<exercise> ... </exercise>
<exer ci seProcedur e> </ exer ci seProcedur e>

" A set of paraneters defining procedures associated with the exercise."

<feature> </feature>

"An Option feature such as quanto, asian, barrier, knock.’

<not i onal Ref er ence> </ noti onal Ref erence>
<not i onal Anpunt > </ noti onal Anmount >
<optionEntitlenment> </ optionEntitlenment>

' The nunber of units of underlyer per option conprised in the option transaction.'

<entitlement Currency> </entitlenentCurrency>
' TODO
<nunber O Opt i ons> </ nunber Of Opt i ons>

' The nunber of options conprised in the option transaction.'

<settl| ement Type> </ settl ement Type>
<set t| ement Dat e> </ sett| enent Dat e>
<set t| ement Anount > </ sett| enent Amount >

' Settlement Anpunt'

<settl ement Currency> </ settl enent Currency>

‘Settlenent Currency for use where the Settlenent Ampunt cannot be known in advance'

<strike> </strike>

" Specifies the strike of the option on credit default swap.'
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<creditDefaul t Swap> ... </creditDefaul t Swap>

</ credi t Def aul t SwapOpt i on>
L

Diagram

| creditDefaultSwapQption |D Lﬂ] =} =) I An option on a credit default swap. |

(O creditDetautgwapOption )& 0 |= E——1 A complex e to supportthe credit detault swap option. |

p—

E—(<][> extends: OptionBaseExtendedj -—-—-—-j strike |
creditDefauItSwap

(D OptionBaseExtended j

(oo

L

[ﬂ] = _5 = I An abstract element used as a place holder for the substituting product elements.

1 Product

creditDefaultSwan

N | creditDefaultSwapOption |

|

Schema Component Representation

substituti onG oup="product”/>

<xsd: el ement nane="creditDefaul t SwapOption" type=" CreditDefaul t SwapOption

Global Definitions

Complex Type:

Super-types: None
Sub-types: None
Name

Used by (from the same schema document)
Abstract

XML Instance Representation

AdditionalFixedPayments
Complex Type FloatingAmountEvents
no

<..>
<i nterest Shortfall Rei mbursenent >

</interestShortfallRei mbursenent>

' An additional Fixed Paynent Event. Corresponds to the paynment by or on behal f of the |ssuer

the expected interest amount. |SDA 2003 Term |Interest Shortfall Rei nmbursenent.’

| of an actual interest ambunt in respect to the reference obligation that is greater than

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (12 of 77) [1/9/2009 3:51:49 PM]



XML Schema Documentation

<princi pal Shortfall Rei mbursenent > </ principal Shortfall Rei mbursement >

' An additional Fixed Paynent Event. Corresponds to the paynent by or on behal f of the |ssuer

of an actual principal ambunt in respect to the reference obligation that

the expected principal amunt. |SDA 2003 Term Principal Shortfall Reinbursement.’

<wr i t edownRei mbur senent > </writedownRei mbur senent >

is greater than

an anount in respect to the reference obligation in reduction of the prior witedowns.

| SDA 2003 Term W itedown Rei nbursenent."’

Ay
=
Vv

" An Addi tional Fixed Paynent. Corresponds to the payment by or on behal f of the issuer of ‘

9

iagram

1

0.1

—{ principalShortfallReimbursement |
0.1

\—{ wiited ownReimbursement | =
0.1

O AdditionalFixedPayments)E (-—-—-—-)E I interestShortfallReimbursement |E

EGED]

[ Ernpty

= m E|-|_ An additional Fixed Payment Event. Corresponds to the payment by or on behalf of the [ssuer of an actual principal
amaount in respect to the reference ohligation that is greater than the expected principal amount. 1SDA 2003 Term:

[ﬂ] =) E|-|_ An additional Fixed Payment Event. Corresponds to the payment by or an behalf of the Issuer of an actual interest

amount in respect to the reference ohligation that is greater than the expected interest amount. 1SDA 2003 Term: Interest
Shortfall Reimbursement.

Principal Shortfall Reimbursement.

[0 = &=

An Additional Fixed Payment. Corresponds to the payment by or on behalf ofthe issuer of an amountin respectto the
reference obligation in reduction of the priorwritedowns. 1S0A 2003 Term: Writedown Reimbursement.

Schema Component Representation

<xsd: conpl exType nanme="Addi ti onal Fi xedPayments">
<xsd: sequence>

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

<xsd: el ement nane="interest Shortfall Rei mbursenent" type=" Enpty
<xsd: el enent nane="princi pal Shortfal | Rei mbursenent" type=" Enpty " m nCccurs="0"/
<xsd: el enent nane="witedownRei nbursenent" type=" Enpty " m nOccurs="0"/>

m nCccur s="0"/ >

>

Complex Type:

Super-types: Scheme < AdditionalTerm (by extension)

Sub-types: None

Name AdditionalTerm

Used by (from the same schema document) Complex Type GeneralTerms
Abstract no

XML Instance Representation

[<..
| addi ti onal Ter nSchene=" ">
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</[...>

Diagram

[ additionalTerm =| [ extends: Scheme

[

|

Schema Component Representation

<xsd: conpl exType nanme="Addi ti onal Terni >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">

<xsd:attribute nane="additional TernSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:
Super-types: None
Sub-types: None
Name AdjustedPaymentDates
Used by (from the same schema document) Complex Type PeriodicPayment
Abstract no

XML Instance Representation

.5

<adj ust edPaynent Dat e> </ adj ust edPaynent Dat e>

| ' The adjusted payment date. This date should already be adjusted for any applicable
busi ness day convention. This conponent is not intended for use in trade confirnmation but ny
be specified to allow the fee structure to also serve as a cashflow type conponent (all

‘ dates the the Cashflows type are adjusted paynent dates).'

<paynent Amount > </ paynent Anount >
‘ ' The currency anount of the paynent.'

L</...>

Diagram

(D AdjustedPaymentDates jEI—(-—-—-—-j =

adjustedPaymentDate | m E|-|_ The adjusted payment date. This date should already be adjusted for any applicable business day convention. This

compaonent is notintended for use in trade confirmation but my be specified to allow the fee structure to also serve as a
cashflow type compaonent (all dates the the Cashflows type are adjusted payment dates).

paymentamount

=

DL:ID FF e

The currency amount of the payment.
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Schema Component Representation

<xsd: conpl exType nane="Adj ust edPaynent Dat es" >
<xsd: sequence>
<xsd: el ement name="adj ust edPaynent Dat e" type=" xsd:date "/>
<xsd: el ement name="payment Amount" type=" Money "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name BasketReferencelnformation
Used by (from the same schema document) Complex Type GeneralTerms
Abstract no

Documentation CDS Basket Reference Information

XML Instance Representation

< >

Start Group: Basketldentifier.nodel [O..1]

' Reuses the group that specifies a name and an identifier for a given basket

Start Choice [1]
<basket Nane> Basket Nane </ basket Nane> [ 1]

' The name of the basket expressed as a free format string. FpM. does not define usage rules
for this elenment.’

<basket | d> Basket | d </basketld> [0..*]

' A CDS basket identifier'

<basket | d> Basket | d </basketld> [1.. %]
' A CDS basket identifier’

End Choi ce
End G oup: Basketldentifier.nodel
<ref erencePool > ReferencePool </referencePool > | 1]

'This elenent contains all the reference pool itens to define the reference entity
and reference obligation(s) in the basket'

Start Choice [0..1]
<nt hToDef aul t > xsd: posi tivelnteger </nthToDefault> [1]

"Nth reference obligation to default triggers payout."'

<m hToDef aul t > xsd: posi tivel nteger </nthToDefault> [0..1]
'"Mth reference obligation to default to allow representation of Nth to Mth defaults."'

<tranche> Tranche </tranche> [ 1]

' This el ement contains CDS tranche terns.'

End Choi ce
</[...>

Diagram

I
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|(O BasketReferencenformation )& 0 |= E—] cDS Basket Reference Information |

0.1

-—-—HjE——{ H Basketldentiﬂer.modeléﬂ 0 |= =) I Reuses the group that specifies a name and an identifier for a given baskst.

2a Basketldentifier.model

[ ReferencePool

E|—| This element contains all the reference pool items to define the reference entity and reference obligation(s) in the basket

&_(m‘) =

=

mthToDefault

nthToDefault |D L [ﬂ] =) _E =} I I th reference ohligation to default triggers payout.

7 positivelnteger

0.1

=) L Lﬂ] = _E =) I Il th reference ohligation to defaultto allow representation of b th to M th defaults.

[ positivelnteger

R,

L

| Thig element containg COS tranche terms.

Schema Component Representation

<xsd: conpl exType nane="Basket Ref erencel nf or mati on">

<xsd: sequence>
<xsd:group ref=" Basketldentifier.mdel " m nQccurs="0"/>
<xsd: el enent nane="ref erencePool " type=" ReferencePool "/>
<xsd: choi ce mi nCccurs="0">
<xsd: sequence>
<xsd: el ement nane="nthToDefault" type=" xsd: positivelnteger "/>
<xsd: el enent nanme="nt hToDefaul t" type=" xsd
</ xsd: sequence>
<xsd: el enent nane="tranche" type=" Tranche "/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>

:positivelnteger " nminCccurs="0"/>

Complex Type:

Super-types: Money < CalculationAmount (by extension)

Sub-types: None

Name CalculationAmount

Used by (from the same schema document) Complex Type FixedAmountCalculation
Abstract

no

XML Instance Representation
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I<...
id=" xsd ">
<currency> Currency </currency>
' The currency in which an anount is denom nated."'
<anount > xsd </ anount >
' The nonetary quantity in currency units.'
<step> </ step>
" A schedul e of step date and value pairs. On each step date the associated step val ue
becones effective. A list of steps nmay be ordered in the document by ascending step date.
An FpM. docunent containing an unordered |ist of steps is still regarded as a
conf ormant docunent .’
<[...>
| I
Diagram
-
[ CalculationAmount E—( Al enends:nﬂonevja—[(m_.ja—{ step |
0.0

L

Schema Component Representation

<xsd: conpl exType nane="Cal cul ati onAnpunt ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Mney ">
<xsd: sequence>
<xsd: el enent nane="step" type=" Step
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0" maxQccur s="unbounded"/ >

Complex Type:

Super-types: SettlementTerms < CashSettlementTerms (by extension)
Sub-types: None

Name CashSettlementTerms

Used by (from the same schema document) Complex Type CreditDefaultSwap
Abstract no

XML Instance Representation

<

id=

xsd ">
<settlement Currency> Currency </settlenentCurrency>

"1 SDA 2003 Term Settlenent Currency’

<val uat i onDat e> </ val uat i onDat e>

' The nunber of business days after conditions to settlement have been satisfied when

the cal cul ati on agent obtains a price quotation on the Reference Obligation for purposes
of cash settlenment. There may be one or nore valuation dates. This is typically specified
if the cash settlement anount is not a fixed anount. |SDA 2003 Term Valuation Date'

<val uati onTi ne> </val uationTi ne>

| "The tinme of day in the specified business center when the cal cul ati on agent seeks
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! quotations for an anmpunt of the reference obligation for purposes of cash settlenent. |SDA
2003 Term Val uation Tinge'

<quot at i onMet hod> </ quot at i onMet hod>

' The type of price quotations to be requested from deal ers when deternining the market val ue
of the reference obligation for purposes of cash settlenent. For exanple, Bid, Ofer or
M d- mar ket. | SDA 2003 Term Quotation Method'

<quot at i onAnount > </ quot at i onAnount >

"In the determination of a cash settlenent amount, if weighted average quotations are to
be obtained, the quotation anpunt specifies an upper linmt to the outstanding principal
bal ance of the reference obligation for which the quote should be obtained. If not
specified, the | SDA definitions provide for a fallback ambunt equal to the floating rate
payer cal cul ati on amount. |SDA 2003 Term Quotation Anmpunt’

<m ni mumQuot at i onAmount > </ m ni mumQuot at i onAnount >

‘In the determ nation of a cash settlement anpunt, if weighted average quotations are to
be obtai ned, the m ni mum quotati on anount specifies a mninumintended threshold anmunt

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
| oner of either USD 1,000,000 (or its equivalent in the relevant obligation currency) or
the quotation amount. |SDA 2003 Term M ni num Quot ati on Anpunt'

<deal er > </ deal er>

" A deal er fromwhom quotations are obtained by the cal cul ati on agent on the
reference obligation for purposes of cash settlenent. |SDA 2003 Term Deal er’

<cashSet t| enment Busi nessDays> </ cashSet t| ement Busi nessDays>

' The nunber of business days used in the determination of the cash settlenent payment date.
If a cash settlement anount is specified, the cash settlenment paynent date will be this
nunber of business days follow ng the calculation of the final price. If a cash

settlenment anount is not specified, the cash settlement paynment date will be this nunber

of business days after all conditions to settlenent are satisfied. |SDA 2003 Term

Cash Settlenment Date'

<cashSet t | ement Anount > </ cashSet t| enent Amount >

' The anpunt paid by the seller to the buyer for cash settlenent on the cash settlenment date.
If not otherw se specified, would typically be calculated as 100 (or the Reference Price)
mnus the price of the Reference Obligation (all expressed as a percentage) tinmes Floating
Rate Payer Cal cul ati on Amount. |SDA 2003 Term Cash Settlenment Amount.'

<recover yFact or> </ recoveryFact or>

‘Used for fixed recovery, specifies the recovery level, determined at contract inception, to
be applied on a default. Used to calculate the amount paid by the seller to the buyer for
cash settlement on the cash settlenent date. Anpunt calculation is (1 minus the

Recovery Factor) multiplied by the Floating Rate Payer Cal cul ati on Amount. The currency wll
be derived fromthe Floating Rate Payer Cal cul ati on Amount.'

<accruedl nt erest > </ accruedl nterest>

"I ndi cates whether accrued interest is included (true) or not (false). For cash settlenent
this specifies whether quotations should be obtained inclusive or not of accrued interest.
For physical settlement this specifies whether the buyer should deliver the obligation with
an outstanding principal balance that includes or excludes accrued interest. |SDA 2003
Term | nclude/ Excl ude Accrued Interest’

<val uat i onMet hod> </ val uat i onMet hod>

' The 1 SDA defined methodol ogy for determining the final price of the reference obligation
for purposes of cash settlenent. (ISDA 2003 Term Valuation Method). For exanple,
Mar ket, Highest etc.'

</[...>
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Diagram

,(_D CashSettlernentTerms jE!—( 4[> extends: SetlementTerms jD (

J

waluationDate |

=

guotationmethod
guatationAmaunt

=
-

=
-

=
L

—{ minimumQuotationAmount |
0.1

dealer

0o

—{ cash5ettlementBusinessDays |
0.1

—{ - FixedRecnver\;.model

0.1

accruedinterest
0.1

waluationmethod
0.1

p_—
[ settlementTerms

L

Schema Component Representation

<xsd: conpl exType nane="CashSett| ement Ter ms" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Settl| enent Terns
<xsd: sequence>
<xsd: el ement name="val uati onDate" type=" Val uationbDate m nCccurs="0"/>
<xsd: el enent nane="val uati onTi me" type=" BusinessCenterTine " mi nCccurs="0"/>
<xsd: el enent nanme="quot ati onMet hod" type=" QuotationRateTypeEnum " mi nQOccurs="0"/>
<xsd: el ement nane="quot ati onAmount"” type=" Mney " m nCccurs="0"/>
<xsd: el ement nane="m ni runQuot ati onAnount” type=" Money " m nCQccurs="0"/>
<xsd: el ement name="deal er" type=" xsd:string " mnCccurs="0" naxCccurs="unbounded"/>
<xsd: el enent nane="cashSett| ement Busi nessDays" type=" xsd:nonNegativelnteger " nminCccurs="0"/>
<xsd: group ref=" FixedRecovery. nodel m nCccurs="0"/>
<xsd: el ement nane="accruedlnterest" type=" xsd: bool ean m nCccurs="0"/>
<xsd: el enent nane="val uati onMet hod" type=" Val uati onMet hodEnum " mni nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

>

Complex Type:

Super-types: Product < CreditDefaultSwap (by extension)
Sub-types: None
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Name CreditDefaultSwap
Used by (from the same schema document) Element creditDefaultSwap
Abstract no

XML Instance Representation

xsd ">
<product Type> Product Type </ product Type>

"Aclassification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product | d> Productld </productld>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this element. Note that the dommin values for this element are
not strictly an enunerated list."'

<gener al Ter ns> </ gener al Ter ms>

'This element contains all the data that appears in the section entitled \"1. General Terns
\" in the 2003 I SDA Credit Derivatives Confirmtion."

<f eeLeg> </feelLeg>

'This elenent contains all the terns relevant to defining the fixed anmounts/paynents per
the applicable | SDA definitions."

<protectionTerns> </ protectionTerns>

"This element contains all the terns relevant to defining the applicable floating rate
payer cal cul ation anpunt, credit events and associated conditions to settlenent, and
reference obligations.'

<cashSet t| ement Ter ms> </ cashSett| enent Ter ns>

'This element contains all the | SDA terms rel evant to cash settlenent for when cash
settlenent is applicable. |SDA 2003 Term Cash Settlenent’

<physi cal Sett| enent Ter ns> </ physi cal Sett| ement Ter ms>

"This el ement contains all the | SDA terms rel evant to physical settlement for when
physical settlenent is applicable. |SDA 2003 Term Physical Settlenent'

</...>
L
Diagram

(O creamstautewan Yo T SE—( Qb etents Protuct Jo—( vass)m

L

Schema Component Representation

cashSettlementTerms |

0.m physicalSetlementTerms |

O Product

p—

]

]

<xsd: conpl exType nane="Credi t Def aul t Swap" >

<xsd: conpl exCont ent >
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<xsd: extensi on base=" Product ">
<xsd: sequence>
<xsd: el ement name="general Terms" type=" Ceneral Terns "/>
<xsd: el enent nane="feelLeg" type=" FeelLeg "/>
<xsd: el ement nane="protectionTerns" type=" ProtectionTerns " nmaxCccurs="unbounded"/>
<xsd: choi ce mi nCccurs="0" nmaxQccur s="unbounded" >
<xsd: el enent nane="cashSett| ement Terms" type=" CashSettl|enentTerns "/>
<xsd: el ement nane="physi cal Settl ement Terns" type=" Physical SettlenentTerns "/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: OptionBaseExtended < CreditDefaultSwapOption (by extension)
Sub-types: None

Name CreditDefaultSwapOption

Used by (from the same schema document) Element creditDefaultSwapOption

Abstract no

Documentation A complex type to support the credit default swap option.

XML Instance Representation

<.

id=

xsd:ID[O..1]">
<product Type> Product Type </ product Type> [0..*]

"A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'
<product | d> Productld </productld> [0..*]

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'

<buyer Part yRef erence> PartyOr Tr adeSi deRef erence </ buyer PartyRef erence> [ 1]

"Areference to the party that buys this instrument, ie. pays for this instrument and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer.'

<sel |l erPartyRef erence> PartyO Tr adeSi deRef erence </sel |l erPartyReference> [ 1]

"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the
rights defined by this instrument and in return receives a paynent for it. See 2000
| SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer."

<optionType> OptionTypeEnum </ optionType> [1]

' The type of option transaction. Froma usage standpoint, put/call is the default option
type, while payer/receiver indicator is used for options index credit default

swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that conbine a call and a put with the same strike.'

<prem un®> Prem um </ premunm> [0..1]

' The option prem um payabl e by the buyer to the seller.’

<exercise> ... </exercise> [1]
<exer ci seProcedure> Exerci seProcedure </exerciseProcedure> [1]

"A set of paraneters defining procedures associated with the exercise.’

| <feature> OptionFeature </feature> [0..1]
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"An Option feature such as quanto, asian, barrier, knock.’

<not i onal Ref erence> Not i onal Anbunt Ref er ence </ noti onal Ref erence>
<not i onal Ambunt > Money </ noti onal Anount >

<optionEntitlement> PositiveDecimal </optionEntitlement>

' The nunber of units of underlyer per option conprised in the option transaction.'

<entitlenentCurrency> Currency </entitlementCurrency>
' TODO

<nunber O Opt i ons> Posi ti veDeci mal </ nunber O Opti ons>

' The nunber of options conprised in the option transaction."

<settl enment Type> Settl ement TypeEnum </ sett!| ement Type>
<settl ement Dat e> Adj ustabl eOrRel ati veDate </settlenentDate>

<sett!| enent Amount > Money </settl| enent Anount >
' Settlement Anpunt'

<settlement Currency> Currency </settlenentCurrency>

‘Settlenent Currency for use where the Settlenent Ampunt cannot be known in advance'

<strike> </strike>
"Specifies the strike of the option on credit default swap.'

<creditDefaul t Swap> ... </creditDefaul t Swap>
</...>
Diagram

,(_D CreditDefauItSwapOptiunjD [ﬂ] =) =) I Acomplex type to support the credit default swap option. |
strike |E

E—((][} extends: OptionElaseExtendedj -—-—-—-j
creditDefauItSwap

(D OptionBaseExtended :I

]

Schema Component Representation

<xsd: conpl exType nane="Credi t Def aul t SwapQpti on">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ti onBaseExt ended ">
<xsd: sequence>
<xsd: el ement nane="strike" type=" CreditOptionStrike "/>
<xsd: el enent ref=" creditDefaultSwap "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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Complex Type:

Super-types: None
Sub-types: None
Name

Used by (from the same schema document)
Abstract
Documentation

XML Instance Representation

CreditOptionStrike
Complex Type CreditDefaultSwapOption

no
A complex type to specify the strike of a credit swaption or a credit default swap option.

<>

<spread> </ spread>
per annum '
<price> </ price>

<strikeRef erence>

|</...>

'The strike of a credit default swap option or credit swaption when expressed as a spread

'The strike of a credit default swap option or credit swaption when expressed as in
reference to the price of the underlying obligation(s) or index.'

</ strikeReference>

'The strike of a credit default swap option or credit swaption when expressed in reference
to the spread of the underlying swap (typical practice in the case of single nane swaps)."'

Diagram

@ om0 (F

A complex type to specify the strike of a credit swaption or a credit default swap option.

e e

[ )

[EI] =) =) I The strike of a credit default swap option or credit swaption when expressed as a spread per annum.

m El—l_ The strike of a credit default swap option or credit swaption when expressed as in reference to the price of the underlying

obligation{s) orindex.

strikeReference (B m E|—|_ The strike of a credit default swap option or credit swaption when expressed in reference to the spread ofthe underlying

swap (ypical practice in the case of single name swaps).

(D FixedRateReference )

Schema Component Representation

<xsd: conpl exType nane="CreditOptionStrike">
<xsd: choi ce>

<xsd: el enent nane="spread" type=" xsd:decinmal "/>
<xsd: el enent nane="price" type=" xsd:decinal "/>
<xsd: el ement nanme="stri keRef erence" type=" Fi xedRat eReference "/>
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</ xsd: choi ce>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name DeliverableObligations

Used by (from the same schema document) Complex Type PhysicalSettlementTerms
Abstract no

XML Instance Representation

[< >

<accruedl nt erest > </ accruedl nterest>

"I ndi cates whether accrued interest is included (true) or not (false). For cash settlenent
this specifies whether quotations should be obtained inclusive or not of accrued interest.
For physical settlenent this specifies whether the buyer should deliver the obligation with
an outstanding principal balance that includes or excludes accrued interest. |SDA 2003
Term | nclude/ Excl ude Accrued Interest’

<cat egory> </ cat egor y>

"Used in both obligations and deliverable obligations to represent a class or type
of securities which apply. |SDA 2003 Term Obligation Category/Deliverable Obligation Category'

<not Subor di nat ed> </ not Subor di nat ed>

"An obligation and deliverable obligation characteristic. An obligation that ranks at
| east equal with the npst senior Reference Obligation in priority of payment or, if
no Reference Obligation is specified in the related Confirnation, the obligations of
the Reference Entity that are senior. |SDA 2003 Term Not Subordi nated'

<speci fi edCurrency> </ speci fi edCurrency>

"An obligation and deliverable obligation characteristic. The currency or currencies in
whi ch an obligation or deliverable obligation nust be payable. |SDA 2003 Term
Speci fied Currency’

<not Sover ei gnLender > </ not Sover ei gnLender >

"An obligation and deliverable obligation characteristic. Any obligation that is not
primarily (majority) owed to a Sovereign or Supranational O ganization. |SDA 2003 Term
Not Sovereign Lender’

<not Donesti cCurrency> </ not Donest i cCurrency>

"An obligation and deliverable obligation characteristic. Any obligation that is payable in
any currency other than the domestic currency. Donestic 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 rel evant
reference entity is organised, if the reference entity is not a sovereign. |SDA 2003 Term
Not Domestic Currency'

<not Donest i cLaw> </ not Donrest i cLaw>

" An obligation and deliverable obligation characteristic. If the reference entity is

a Sovereign, this means any obligation that is not subject to the |aws of the reference
entity. If the reference entity is not a sovereign, this neans any obligation that is
not subject to the laws of the jurisdiction of the reference entity. |SDA 2003 Term
Not Donestic Law

<listed> </listed>

' An obligation and deliverable obligation characteristic. Indicates whether or not
the obligation is quoted, listed or ordinarily purchased and sold on an exchange. | SDA
2003 Term Listed'
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<not Cont i ngent > </ not Cont i ngent >

"A deliverable obligation characteristic. In essence Not Contingent neans the repaynent

of principal cannot be dependant on a formula/index, i.e. to prevent the risk of

being delivered an instrunent that nay never pay any el enent of principal, and to ensure

that the obligation is interest bearing (on a regular schedule). |SDA 2003 Term Not Contingent"®

<not Dorrest i cl ssuance> </ not Dorrest i cl ssuance>

" An obligation and deliverable obligation characteristic. Any obligation other than

an obligation that was intended to be offered for sale primarily in the donestic market of
the relevant Reference Entity. This specifies that the obligation nust be an
internationally recogni zed bond. | SDA 2003 Term Not Donestic |ssuance'

<assi gnabl eLoan> </ assi gnabl eLoan>

" A deliverable obligation characteristic. Aloan 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 |oan) or any agent. |SDA 2003 Term Assignable Loan'

<consent Requi r edLoan> </ consent Requi r edLoan>

" A deliverable obligation characteristic. Aloan that is capable of being assigned with
the consent of the Reference Entity or the guarantor, if any, of the |loan or any agent.
| SDA 2003 Term Consent Required Loan'

<di rect LoanParti ci pati on> </ di rect LoanParti ci pati on>

" A deliverable obligation characteristic. Aloan 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 paynments due under the relevant |oan which are received by

the participation seller. |SDA 2003 Term Direct Loan Participation’

<transferabl e> </transferabl e>

"A deliverable obligation characteristic. An obligation that is transferable to
institutional investors w thout any contractual, statutory or regulatory restrictions.
| SDA 2003 Term Transferabl e’

<mexi munmvat urity> </ maxi mumvat uri ty>

" A deliverable obligation characteristic. An obligation that has a remaining maturity from
the Physical Settlement Date of not greater than the period specified. |SDA 2003 Term
Maxi mum Mat urity’

<accel er at edOr Mat ur ed> </ accel er at edOr Mat ur ed>

"A deliverable obligation characteristic. An obligation at tinme 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 Accelerated or Matured'

<not Bear er > </ not Bear er >

"A deliverable obligation characteristic. Any obligation that is not a bearer instrunment.
This applies to Bonds only and is neant to avoid tax, fraud and security/delivery
provisions that can potentially be associated with Bearer Bonds. |SDA 2003 Term Not Bearer'

<ful | Fai t hAndCr edi t CbLi abi lity> </ full Fai t hAndCr edi t QoLi abi | ity>

"An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Minicipal as Reference Entity. |SDA 2003 Term
Full Faith and Credit Obligation Liability'

<gener al FundObl i gati onLi ability> </ gener al FundCbl i gationLi ability>

' An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Minicipal as Reference Entity. |SDA 2003 Term
General Fund Obligation Liability'

<revenueObl i gationLiability> </revenueCbl i gationLiability>

"An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Minicipal as Reference Entity. |SDA 2003 Term
Revenue Obligation Liability'
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<i ndi rect LoanParti ci pati on> </indirectLoanParticipation>

"1 SDA 1999 Term |Indirect Loan Participation. NOTE: Only applicable as a deliverable
obligation under |ISDA Credit 1999.'

<excl uded> </ excl uded>

"Afree format string to specify any excluded obligations or deliverable obligations, as
the case nmay be, of the reference entity or excluded types of obligations or
del i verabl e obligations. |SDA 2003 Term Excluded Obligations/Excluded Deliverable Obligations'

<ot hRef erenceEnt i tyOnol i gati ons> </ ot hRef er enceEnti t ybl i gati ons>

'This elenment is used to specify any other obligations of a reference entity in
bot h obligations and deliverabl e obligations. The obligations can be specified free-form
| SDA 2003 Term O her Cbligations of a Reference Entity’

</[...>
L
Diagram

should be obtained inclusive ar not of accrued interest. For physical setflement this specifies whether the buyer should
deliver the obligation with an outstanding principal halance that includes or excludes accrued interest. 1ISDA 2003 Term:
Include/Exclude Accrued Interest

—
(D Deliverahlehligations jE!—(H—HjE——{ accruedinterest TI—-DL Indicates whether accrued interestis included (true) or not {false). For cash settlement this specifies whether gquotations

V haoaolean |E

= EI-|_ Used in bath ohligations and deliverable obligations to represent a class or type of securities which apply. 1IS0A 2003
Term: Ohligation CategorgDeliverable Obligation Category

( [ ObligationCategorEnum j

Reference Ohligation in priority of payment ar, if no Reference Ohligation is specified in the related Confirmation, the
ohligations of the Referance Entity that are senior. ISDA 2003 Term: Mot Subordinated

notSuhordinated |E m E|—|_ An abligation and deliverahle obligation characteristic. An ohligation that ranks at least equal with the most senior
0.1

ohligation must be payable. ISDA 2003 Term: Specified Currency

specifiedCurrency |E m E|—|_ An obligation and deliverable ohligation characteristic. The currency or currencies inwhich an obligation or deliverahle
0.1

O specifiedCurrency

or Supranational Qrganization. 1SDA 2003 Term: Mot Sovereign Lender

natSovereignLender -—[-I—-Eh_ An obligation and deliverable obligation characteristic. Any obligation that is not primarily (majority owed to 2 Sovereign
0.1

D Ernpty

domestic currency. Domestic currency is either the currency so specified ar, ifno currency is specified, the currency of (3)
the reference entity, if the reference entity is a sovereign, or (1) the jurisdiction in which the relevant reference entity is
organised, ifthe reference entity is not a sovereign. ISDA 2003 Term: Mot Domestic Currency

notDomesticCurrency |B m EIL An obligation and deliverable obligation characteristic. Any obligation that is payable in any currency other than the
0.1

| (I:l NotDomesticCurrencyj
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notDomesticLaw |2 m E|—|_ An obligation and deliverable obligation characteristic. [f the reference entity is a Sovereign, this means any obligation
0.1

that is not subjectto the laws of the reference entity. If the reference entity is not a sovereign, this means any ohligation
that is not subjectto the laws of the jurisdiction of the reference entity. ISDA 2003 Term: Mot Domestic Law

e— (| E|—|_ &n ohligation and deliverahle obligation characteristic. Indicates whether or notthe ohligation is guoted, listed or
ordinarily purchased and sold on an exchange. 1ISDA 2003 Term: Listed

depend

0.1

principal, and to ensure that the obligation is interest bearing (on a regular schedule). 1ISDA 2003 Term: Mot Contingent

rable ohligation characteristic. In essence Mot Contingent means the repayment of principal cannot be
ant on a formulalindey, i.e. to prevent the risk of being delivered an instrument that may never pay any element of

S T S i
0.1

An ohligation and deliverable obligation characteristic. Any obligation other than an ohligation thatwas intended to be
offered for sale primarily in the domestic market of the relevant Reference Entity. This specifies that the obligation must
be aninternationally recognized hond. ISDA 2003 Term: Mot Domestic ssuance

assignahleloan |E m E|—|_ Adeliverable ohligation characteristic. A loan that is freely assignahle to a bank or financial institution without the consent
0.1

of the Reference Entity or the guarantar, if any, of the loan (or the consent of the applicable horrower if & Reference Entity is
guarantereing the loan) ar any agent. ISDA 2003 Term: Assignahle Loan

(O PCDeliverableObligationCharac JE

A deliverable ohligation characteristic. Aloan thatis capahle of being assigned with the consent ofthe Reference Entity
orthe guarantar, if any, of the loan or any agent. 1S0DA 2003 Term: Consent Required Loan

—{ consentRequiredLoan |-—[- I—- E|—|_

(D FCDeliverableObligationZharac ) )

Adeliverable 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 ofthe seller that provides the seller with recourse to the pardicipation
seller for a specified share in any pavments due under the relevant loan which are received by the paricipation seller.
ISDA 2003 Term: Direct Loan Paricipation

—{ directLoanParicipation T._-DL

I:| LoanParticipation

0.1

statutory ar regulatary restrictions. 1ISDA 2003 Term: Transferable

hle ohligation characteristic. An ohligation that is transferahle 1o institutional investars without any contractual,
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E— (| E|—|_ A deliverable obligation characteristic, An obligation that has a rermaining maturity fror the Physical Setlernent Date of
0.1

not greater than the period specified. 1504 2003 Term: Maximum Maturity

O Interval

result of downgrade/hankruptey is due to he repaid as a result of an acceleration clause. 1SDA 2003 Term: Accelerated or
Matured

acceleratedOridatured |3 m E|—|_ Adeliverahle ohligation characteristic. An ohligation attime of default is due to mature and due to be repaid, oras a
0.1

1 Empty
_MI[-I—-DL Adeliverahle ohligation characteristic. Any ohligation that is not a bearer instrument. This applies to Bonds only and is
0.1

meant to avoid tax, fraud and securityfdelivery pravisions that can potentially be associated with Bearer Bonds, ISDA 2003
Term: Mot Bearer

D Ermpty |E
_/i E|-_| fullF aithAndCreditOhLiability | I—-E|—|_ An obligation and deliverable obligation characteristic. Defined in the ISDA published additional provisions for LS.
Municipal as Reference Entity. 1ISDA 2003 Term: Full Faith and Credit Obligation Liability
0.1
D Empw H
—| generalFundObligationLiability | I—-E|—|_ An obligation and deliverable obligation characteristic. Defined in the 1SDA published additional provisions for LS.
hMunicipal as Reference Entity. ISDA 2003 Term: General Fund Obligation Liahility
D Ernpty
\—| revenuedhligationLiahility | I—-El—l_ An obligation and deliverable obligation characteristic. Defined in the 1ISDA published additional provisions far U5,
Municipal as Reference Entity. ISDA 2003 Term: Revenue Ohligation Liability
I:| Empty JE
—{ indirectLoanParicipation |D [ﬂ] =) = I 1S0A 1999 Term: Indirect Loan Participation. MOTE: Only applicable as a deliverahle obligation under [SDA Credit 1959,

0.1

[ LeanParticipation

= m = _E E|—|_ Afree farmat string to specify any excluded obligations or deliverahle ohligations, as the case may he, ofthe reference

oA entity or excluded types of obligations or deliverable obligations. ISDA 2003 Term: Excluded ObligationsiExcluded
N Deliverable Obligations

\—{ othReferenceEntityOhligations | m E|—|_ This element is used to specify any other ohlinations of a reference entity in both ohligations and deliverable obligations.
01 The obligations can he specified free-form. 1SDA 2003 Term: Other Ohligations of 2 Reference Entity
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| I sng J

L

Schema Component Representation

<xsd: conpl exType nane="Del i verabl eCbl i gations">
<xsd: sequence>

<xsd: el enent nane="accruedl nterest" type=" xsd: bool ean m nCccurs="0"/>

<xsd: el enent nane="category" type=" ObligationCategoryEnum" minCccurs="0"/>

<xsd: el ement nane="not Subor di nat ed" type=" Enpty " m nCccurs="0"/>

<xsd: el ement nane="speci fi edCurrency" type=" SpecifiedCrrency " m nCccurs="0"/>

<xsd: el enent nanme="not Sover ei gnLender" type=" Enmpty " mi nCccurs="0"/>

<xsd: el enent nane="not Donmesti cCurrency" type=" NotDonesticCurrency " mnQccurs="0"/>

<xsd: el enent nane="not Donmesti cLaw' type=" Enpty " mi nCccurs="0"/>

<xsd: el ement nane="listed" type=" Enpty " m nCccurs="0"/>

<xsd: el ement nane="not Contingent" type=" Enpty " m nCccurs="0"/>

<xsd: el ement nane="not Donesti cl ssuance" type=" Enpty " mi nCccurs="0"/>

<xsd: el enent nane="assi gnabl eLoan" type=" PCDeliverabl elbligationCharac " ni nCccurs="0"/>

<xsd: el enent nane="consent Requi redLoan" type=" PCDeliverabl eCbligationCharac " m nCccurs="0"/>

<xsd: el ement nane="di rect LoanPartici pati on" type=" LoanParticipation " minCccurs="0"/>

<xsd: el ement nane="transferabl e" type=" Enpty " m nCccurs="0"/>

<xsd: el enent nanme="maxi nurvat urity" type=" Interval " mi nCccurs="0"/>

<xsd: el ement name="accel erat edOr Matured" type=" Enpty " minCccurs="0"/>

<xsd: el enent nane="notBearer" type=" Enpty " m nCccurs="0"/>

<xsd: choi ce mi nCccurs="0">
<xsd: el enent name="ful | Fai t hAndCredi t CbLi ability" type=" Enpty "/>
<xsd: el enent nane="general FundObl i gationLiability" type=" Enpty "/>
<xsd: el enent nane="revenueObligationLiability" type=" Enpty "/>

</ xsd: choi ce>

<xsd: el enent nane="indirectlLoanParticipation" type=" LoanParticipation

<xsd: el ement nane="excl uded" type=" xsd:string " m nCccurs="0"/>

<xsd: el ement nane="ot hReferenceEntityCbligations" type=" xsd:string " m nCccurs="0"/>

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

m nCccurs="0"/>

Complex Type:

Super-types: None

Sub-types: None

Name DeprecatedScheduledTerminationDate
Used by (from the same schema document) Complex Type GeneralTerms
Abstract no

Documentation DEPRECATED

XML Instance Representation

<..>
<adj ust abl eDat e> </ adj ust abl eDat e>
</...>

Diagram

—

O DeprecatedScheduledTerminationDatejE LLI] & = DEFRECATED
weveJB—] agjustavienate | |

L

Schema Component Representation

N

<xsd: conpl exType nane="Depr ecat edSchedul edTer ni nati onDat e"
deprecated="true" deprecatedReason="The intent is to make the schedul edTerni nati onDate of
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type Adjustabl eDate2 and renove the adjustabl eDate node. The current container doesn't give
any val ue since the choice with relative date was renoved. ">
<xsd: sequence>
<xsd: el ement nanme="adj ust abl eDate" type=" Adjustabl eDate2 "/>
</ xsd: sequence>
</ xsd: conpl exType>

top
Complex Type:
Super-types: Scheme < Entity Type (by extension)
Sub-types: None
Name EntityType
Used by (from the same schema document) Complex Type ReferencePair
Abstract no
Documentation Defines a coding scheme of the entity types defined in the ISDA First to Default documentation.
XML Instance Representation
—
<...
entityTypeSchenme=" ">
</...>
L
Diagram
|_|:| EntityType | [ﬂ] = _5 = I Defines a coding scheme of the entity types defined in the ISDA Firstto Default documentation.
| @: <lr extends: Scheme E—[ @ entityTypeScheme
Schema Component Representation
<xsd: conpl exType name="EntityType">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="entityTypeSchene" type=" xsd:anyUR " defaul t="http://ww.fpmi.org/
codi ng-schene/entity-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: Leg < FeeLeg (by extension)

Sub-types: None

Name Feeleg

Used by (from the same schema document) Complex Type CreditDefaultSwap
Abstract no

XML Instance Representation

<...
[id=" ">
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<initial Paynment > </initial Paynent >

"Specifies a single fixed payment that is payable by the payer to the receiver on the
initial payment date. The fixed paynent to be paid is specified in terns of a known
currency anmount. This el enent should be used for CDS | ndex 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 paynent is to be nmade from Buyer to Seller the feeleg/singl ePaynent
structure nust be used.'

<si ngl ePaynent > </ si ngl ePayment >

'Specifies a single fixed anobunt that is payable by the buyer to the seller on the fixed
rate payer paynent date. The fixed anpunt to be paid is specified in terms of a known
currency anount.'

<peri odi cPaynent > </ peri odi cPayment >

' Specifies a periodic schedule of fixed anpbunts that are payable by the buyer to the seller
on the fixed rate payer paynent dates. The fixed amount to be paid on each paynent date can
be specified in terns of a known currency ampunt or as an anpunt cal culated on a formula
basis by reference to a per annumfixed rate. The applicabl e business day convention

and business day for adjusting any fixed rate payer payment date if it would otherw se fall
on a day that is not a business day are those specified in the dateAdjustments el ement
within the general Ternms conponent. |SDA 2003 Term'

<mar ket Fi xedRat e> </ mar ket Fi xedRat e>

"An optional elenent that only has neaning in a credit index trade. This el enment contains
the credit spread (\"fair value\") at which the trade was executed. Unlike the fixedRate of
an index, the marketFi xedRate varies over the life of the index depending on market
conditions. The marketFi xedRate is the price of the index as quoted by tradi ng desks.'

<paynent Del ay> </ paynent Del ay>

"Applicable to CDS on MBS to specify whether paynent delays are applicable to the fixed
Anmount. RMVBS typically have a paynent delay of 5 days between the coupon date of the
reference obligation and the paynent date of the synthetic swap. CMBS do not, on the
other hand, with both paynent dates being on the 25th of each nonth.'

Diagram

EI—(<][> emendS:Leng (

LE/
m

initialPayment |@

0.1

singlePayment

0.2

petiodicPayment

0.1

marketFixedRate

0.1

paymantDelay

0.1

Schema Component Representation

<xsd: conpl exType nane="FeelLeg">

<xsd: conpl exCont ent >
<xsd: extensi on base=" Leg ">
<xsd: sequence>
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<xsd: el ement nane="initial Payment" type=" Initial Payment " mi nQccurs="0"/>
<xsd: el ement nane="si ngl ePaynent” type=" Singl ePayment " nminCccurs="0" maxCccurs="unbounded"/ >
<xsd: el ement name="peri odi cPaynment" type=" Periodi cPayment " ninCccurs="0"/>
<xsd: el ement name="nmar ket Fi xedRate" type=" xsd:decimal " nminCccurs="0"/>
<xsd: el enent nanme="paynent Del ay" type=" xsd: bool ean " mi nCccurs="0"/>

</ xsd: sequence>

<xsd:attribute nane="id" type=" xsd:ID " use="optional"/>

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name FixedAmountCalculation

Used by (from the same schema document) Complex Type PeriodicPayment
Abstract no

XML Instance Representation

<...>
<cal cul ati onAmount > </ cal cul ati onAnpunt >

' The notional anpunt used in the calculation of fixed ambunts where an anount is cal cul ated
on a fornula basis, i.e. fixed amount = fixed rate payer calculation amount x fixed rate
x fixed rate day count fraction. |SDA 2003 Term Fixed Rate Payer Cal cul ati on Anpunt.'’

<fi xedRat e> </ fi xedRat e>

' The cal cul ation period fixed rate. A per annumrate, expressed as a decimal. A fixed rate
of 5% woul d be represented as 0.05."'

<dayCount Fracti on> </ dayCount Fract i on>
' The day count fraction. |SDA 2003 Term Fixed Rate Day Count Fraction.'

</...>

Diagram

(D FixedAmountCalculatiun)E!—(-—-—-—-)E——{ calculationAmount | m = _E E|-|_ The notional amount used in the calculation of fixed amounts where an amount is calculated on a formula basis, ie.
01 fixed amount = fixed rate payer calculation amount x fixed rate x fixed rate day count fraction. ISDA 2003 Term: Fixed Rate
v Payer Calculation Amount.

[ calculationAmournt

fixedRate | m = _E EH | The calculation period fixed rate. A per annurm rate, exprassed as a decimal. A fived rate of 5% would be represented as

0.035.

[ FixedRate

dayCountFraction (B [ﬂ] =) _E =) I The day count fraction. ISDA 2003 Term: Fixed Rate Day Count Fraction.
0.1 L
O DayCountFraction
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Schema Component Representation

<xsd: conpl exType nane="Fi xedAmount Cal cul ati on">
<xsd: sequence>
<xsd: el enent nane="cal cul ati onAmount" type=" Cal cul ati onAmount
<xsd: el enent nane="fixedRate" type=" FixedRate "/>

m nCccur s="0"/>

<xsd: el ement nane="dayCount Fraction" type=" DayCountFraction " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
top
Complex Type:
Super-types: xsd:decimal < FixedRate (by extension)
Sub-types: None
Name FixedRate
Used by (from the same schema document) Complex Type FixedAmountCalculation
Abstract no
Documentation The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be represented as 0.05.
XML Instance Representation
">
>
Diagram
—
[ FixedRate 12 m El—l_ The calculation period fixed rate. A per annum rate, expressed as a decimal. Afiked rate of 5% would be represented as
0.os.
@ EI—( Q> extends: xsd:decimal j
L
Schema Component Representation
<xsd: conpl exType nanme="Fi xedRat e" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" xsd: deci mal ">
<xsd:attribute nane="id" type=" xsd:ID " use="optional"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: Reference < FixedRateReference (by extension)

Sub-types: None

Name FixedRateReference

Used by (from the same schema document) Complex Type CreditOptionStrike
Abstract no
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XML Instance Representation

[< . -
et =" "> J

Diagram

(D FixedRateRefarence j = <[> extends: Reference EI-[

[

Schema Component Representation

<xsd: conpl exType nane="Fi xedRat eRef er ence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Reference
<xsd:attribute nane="href" type=" xsd:|DREF " use="required" reference="Fi xedRate"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

>

Complex Type:

Super-types: None

Sub-types: None

Name FloatingAmountEvents

Used by (from the same schema document) Complex Type ProtectionTerms
Abstract no

XML Instance Representation

'<...> _|

<fai | ureToPayPri nci pal > </fail ureToPayPrinci pal >

"A floating rate paynent event. Corresponds to the failure by the Reference Entity to pay
an expected principal ambunt or the payment of an actual principal anpunt that is |ess than
the expected principal anpunt. |SDA 2003 Term Failure to Pay Principal.’

<interestShortfall> </interestShortfall>

"A floating rate paynment event. Wth respect to any Reference Obligation Paynent Date,
either (a) the non-paynent of an Expected Interest Anmount or (b) the payment of an
Actual Interest Anpunt that is |less than the Expected Interest Amount. | SDA 2003 Term
Interest Shortfall."’

<wri t edown> </writedown>

"A floating rate payment event. Results fromthe fact that the underlyer wites down
its outstanding principal anount. |SDA 2003 Term Witedown.'

<f | oat i ngAmount Provi si ons> </ f1 oati ngAmount Pr ovi si ons>

' Specifies the floating amount provisions associated with the floati ngAnpunt Events."'

<addi ti onal Fi xedPaynent s> </ addi ti onal Fi xedPaynent s>
' Specifies the events that will give rise to the paynent a additional fixed paynents.'
</...>
L
Diagram
—
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|(D FloatingArmountEvents JE— === JE—| failureToPayPrincipal |E— (] |B

L

0.1

0.1

0.1

interestShortfall |B m = _E E|—I_ Afloating rate payment event. With respect to any Reference Obligation Payment Date, either (a) the non-payment of an

= m = _E EH | Afloating rate payment event. Results from the fact that the underlyerwrites down its outstanding principal amaount. 1508

Ef E|—|_ Afloating rate payment event. Carresponds to the failure by the Reference Entity to pay an expected principal amount ar
the payment of an actual principal amount that is less than the expected principal amount. 1ISDA 2003 Term: Failure to Pay
Principal.

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.

O InterestShartFall

2003 Term: Writedown.

0.1

—{ floatingAmountProvisions |DL @ =)

=} I Specifies the floating amount provisions associated with the floatingAmountEvents.

(O FloatngAmourtProvisions JE

0.1

] additionalFikedPayments |DL@D

=) I Specifies the events that will give rise to the payment a additional fixed payments.

(O AdditionalFixedPayments )

Schema Component Representation

<xsd:

<xsd:

<xsd:

</ xsd: sequence>

</ xsd: conpl exType>

el enent
el enent
el enent
el ement
el ement

<xsd: conpl exType nanme="Fl oati ngAmount Events" >
<xsd: sequence>
<xsd:

<xsd:

name="f ai | ureToPayPrinci pal " type=" Enpty " m nQccurs="0"/>
name="interestShortfall" type=" InterestShortFall " mi nGCccurs="0"/>
name="writedown" type=" Enpty " mi nOccurs="0"/>

name="f| oat i ngAnount Provi si ons" type=" Fl oati ngAnmunt Provi sions " mi nQccurs="0"/>

nane="addi ti onal Fi xedPaynents" type=" Additional Fi xedPaynents " mi nCccurs="0"/>

Complex Type:

Super-types: None
Sub-types: None
Name FloatingAmountProvisions
Used by (from the same schema document) Complex Type FloatingAmountEvents
Abstract no

XML Instance Representation

< ..>
| <WACCapl nt er est Provi si on> </ WACCapl nt er est Provi si on>

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (35 of 77) [1/9/2009 3:51:50 PM]



XML Schema Documentation

| "As specified by the | SDA Suppl ement for use with trades on nortgage-backed securities,

\"WAC Cap\" neans a wei ghted average coupon or wei ghted average rate cap provision
(however defined in the Underlying Instruments) of the Underlying Instruments that
limts, increases or decreases the interest rate or interest entitlenent, as set out

The presence of the elenment signifies that the provision is applicable. Froma
usage standpoint, this provision is typically applicable in the case of CMBS and not
applicable in case of RVBS trades.'

<st epUpPr ovi si on> </ st epUpPr ovi si on>

"As specified by the | SDA Standard Terns Suppl ement for use with trades on nortgage-

case of RMBS and not applicable in case of CMBS trades.'

the Underlying Instruments on the Effective Date without regard to any subsequent anmendnent

backed securities. The presence of the elenent signifies that the provision is applicable.
| f applicable, the applicable step-up terns are specified as part of that |SDA Standard
Terms Suppl ement. From a usage standpoint, this provision is typically applicable in the

in

<[...>
L
Diagram

(D FIuatingAmnuntProvisinnsjEI—(-—-—-—-jEI——{ WAC CapinterestProvision | m: EF EIL
0.1

As specified by the ISDA Supplement for use with trades on mortgage-hacked securities, "WAC Cap" means aweighted
average coupon orweighted average rate cap provision (however defined in the Underlying Instruments) of the Underlying
Instruments that limits, increases or decreases the interest rate or interest entitlerment, as set out in the Underlying
Instruments an the Effective Date without regard to any subsequent amendment The presence of the element signifies thaf
the provision is applicable. From a usage standpoint, this provision is typically applicable in the case of CMES and not
applicable in case of RMES trades.

stepUpPravision [E m =

_E' Z]—‘ As specified by the ISDA Standard Terms Supplement for use with trades on morgage-backed securities. The presence
01 of the element signifies that the provision is applicable. IWapplicable, the applicable step-up terms are specified as part of
that ISDA Standard Terms Supplement. From a usage standpoint, this provision is typically applicahle inthe case of
RMES and not applicable in case of CMES trades.

Schema Component Representation

<xsd: conpl exType nane="Fl oat i ngAmount Provi si ons" >
<xsd: sequence>

<xsd: el ement name="WACCapl nt er est Provi si on" type=" Enpty " mnCccurs="0"/>
<xsd: el ement name="stepUpProvision" type=" Enpty " ninCccurs="0"/>

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

Complex Type:

Super-types: None
Sub-types: None
Name GeneralTerms

Used by (from the same schema document) Complex Type CreditDefaultSwap

Abstract no

XML Instance Representation

<>

| <effectiveDat e> </ ef fectiveDat e>
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'The first day of the termof the trade. This day may be subject to adjustment in

accordance with a business day convention. |SDA 2003 Term Effective Date.'

<schedul edTer mi nat i onDat e> </
schedul edTer m nati onDat e>

type Adjustabl eDate2 and renpve the adjustabl eDate node.'

<sel | er Part yRef erence> </ sel | er Part yRef erence>

'The seller of the credit protection. |SDA 2003 Term Floating Rate Payer.'

<buyer Par t yRef er ence> </ buyer Par t yRef er ence>

' The buyer of the credit protection. |SDA 2003 Term Fixed Rate Payer.'

<dat eAdj ust ment s> </ dat eAdj ust nent s>
"1 SDA 2003 Terms: Business Day and Business Day Convention.'
<r ef erencel nf or mat i on> </ ref erencel nf or mati on>

reference obligation(s)."'

<addi ti onal Ter m> </ addi ti onal Ter m>

of the 2003 Master Credit Derivatives confirm'

<substitution> </ substitution>

' Presence of this element indicates that substitution is applicable.’

<nodi fi edEqui tyDel i very> </ modi fi edEqui t yDel i very>

|i/...>

' The schedul ed date on which the credit protection will |apse. May be specified as an

adj usting or non-adjusting date or alternatively as a period offset fromthe effective
date. |SDA 2003 Term Schedul ed Termination Date. The construct has been adjusted as part
of the 4.3 release to renove the choice with the relativeDate which was of type Interval.
As part of the version5, the intent is to make the schedul eTerm nati onDate of

'"This element contains all the terns relevant to defining the reference entity and

<i ndexRef er encel nf or nat i on> </ i ndexRef erencel nf or mati on>

'This el ement contains all the terns relevant to defining the Credit DefaultSwap | ndex."

<basket Ref er encel nf or mati on> </ basket Ref er encel nf or mati on>

"This element contains all the terns relevant to defining the Credit Default Swap Basket.'

'This elenent is used for representing information contained in the Additional Terns field

' Presence of this element indicates that nodified equity delivery is applicable.’

Diagram

convention, ISDA 2002 Term: Effective Date.

D AdjustabIeDatez ]

(D GeneralTerms jEI—(-—-—-—-jE!——{ effectiveDate |l—[-l—-E|—|_ The first day of the term of the trade. This day may be subject to adjustment in accordance with a husiness day

—{ scheduledTerminationDate | EL

0.1

The scheduled date onwhich 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
heen adjusted as part ofthe 4.3 release to remave the choice with the relativeDate which was of type Interval. As part of

the version4, the intent is to make the scheduleTerminationDate of type AdjustableDate? and remove the adjustableDate
node.

(D DeprecatedScheduledTerminationDate j
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sellarParyReference |B L 0 |= =} I The seller of the credit protection. ISDA 2003 Term: Floating Rate Payar.

(I:l FartyQrTradeSideReference j

huyerPartyReference |E L [ﬂ] = & I The buyer of the credit protection. ISDA 2003 Term: Fixed Rate Payer.

(D PartyOrTradeSideReference j

datesdjustments | [ﬂ] = =) I ISDA 2003 Terms: Business Day and Business Day Convention.
0.1 L

(D BusinessDayAdjustments :I

; =) = P lg [ Thi i - - Faat
EI- referencelnformation |3 L [EI] =) =) 1 This element contains all the terms relevant to defining the reference entity and reference ohligation(s).

(D Referencelnformation j

—{ indexRefarencelnformation |D n = = I This element containg all the tarms relevantto defining the Cradit DefaultSwap Index.

(D IndexReferencelnformation )

\-—{ basketRefarencalnformation |D L [ﬂ] = = I This elernant contains all the terms relevant to defining the Cradit Default Swap Basket.

(D BasketReferencelnformation j

Crerivatives confirm.
0.m

additionalTerm (= m E|-|_ This elernent is used for representing information contained in the Additional Terms field of the 2003 Mastar Credit
[ AdditionalTerm

substitution [ [EI] =) Ef = IPresence ofthis element indicates that substitution is applicakle.
0.1 L
[ Ernpty

\_{ modified EquityDelivery |E L [[;I] =) _E =) I Fresence ofthis element indicates that modified equity delivery is applicable.

0.1

| I—

Schema Component Representation

<xsd: conpl exType nane="Gener al Ter ms" >
<xsd: sequence>
<xsd: el ement nane="effectiveDate" type=" AdjustableDate2 " nminCccurs="0"/>
<xsd: el ement nane="schedul edTerm nati onDate" type=" Deprecat edSchedul edTer m nati onDate
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" mnCccurs="0"/>
<xsd: el ement name="sel | er PartyRef erence" type=" PartyOr Tr adeSi deRef erence "/>
<xsd: el ement name="buyer PartyRef erence" type=" PartyQO TradeSi deRef erence "/>
<xsd: el ement nane="dat eAdj ust ments" type=" Busi nessDayAdjustnments " mi nCccurs="0"/>
<xsd: choi ce>
<xsd: el enent nanme="ref erencel nfornation" type=" Referencelnformation "/>
<xsd: el ement nane="i ndexRef erencel nfornmati on" type=" I|ndexReferencelnformation "/>
<xsd: el enent nane="basket Ref erencel nformati on" type=" Basket Ref erencel nformation "/>
</ xsd: choi ce>
<xsd: el enent nane="additional Term' type=" Additional Term" mi nCccurs="0" maxCQccurs="unbounded"/>
<xsd: el ement nane="substitution" type=" Enpty " mi nCccurs="0"/>
<xsd: el ement nane="nodi fi edEqui tyDel i very" type=" Enpty " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < IndexAnnexSource (by extension)

Sub-types: None

Name IndexAnnexSource

Used by (from the same schema document) Complex Type IndexReferencelnformation
Abstract no

XML Instance Representation

<

i ndexAnnexSour ceSchene=" xsd:anyUR [0..1]">
Schene
</[...>

L

Diagram

[

Schema Component Representation

<xsd: conpl exType nane="|ndexAnnexSour ce" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="i ndexAnnexSour ceScheme" type=" xsd:anyURl " defaul t="http://wwm.fpni.
or g/ codi ng- schene/ cdx- i ndex- annex- sour ce"/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < IndexId (by extension)

Sub-types: None

Name Indexld

Used by (from the same schema document) Complex Type IndexReferencelnformation , Complex Type IndexReferencelnformation
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Abstract no

XML Instance Representation

<

i ndex| dScheme=" ">

</...>

L

Diagram

O Indexd =| <[> extends: Scheme B—[@mdexldScheme

[

Schema Component Representation

<xsd: conpl exType nane="|ndex! d">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene
<xsd: attribute nane="indexl dScheme" type=" xsd:anyUR "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

>

Complex Type:
Super-types: Scheme < IndexName (by extension)
Sub-types: None

Name IndexName
Used by (from the same schema document) Complex Type IndexReferencelnformation

Abstract no

XML Instance Representation

<

i ndexNameSchenme="

</...>

L

Diagram

O IndexMame =| <[ extends: Scheme E—[

[

Schema Component Representation

<xsd: conpl exType name="I| ndexNane" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="i ndexNaneSchenme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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Complex Type:

Super-types: None

Sub-types: None

Name IndexReferencelnformation

Used by (from the same schema document) Complex Type GeneralTerms
Abstract no

Documentation A type defining a Credit Default Swap Index.

XML Instance Representation

<i ndexName> </ i ndexNane>

' The nane of the index expressed as a free format string. FpM. does not define usage rules
for this element.’

<i ndex!| d> </i ndex! d>
"A CDS index identifier (e.g. RED pair code).'

<i ndex!| d> </ i ndex! d>
"A CDS index identifier (e.g. RED pair code).'

<i ndexSeri es> </i ndexSeri es>

"A CDS index series identifier, e.g. 1, 2, 3 etc.'

<i ndexAnnexVer si on> </ i ndexAnnexVer si on>

"A CDS index series version identifier, e.g. 1, 2, 3 etc.'

<i ndexAnnexDat e> </ i ndexAnnexDat e>

"A CDS index series annex date.'

<i ndexAnnexSour ce> </'i ndexAnnexSour ce>

" A CDS index series annex source.'

<excl udedRef erenceEntity> </ excl udedRef erenceEntity>

' Excluded reference entity."’

<tranche> </tranche>

' This el enent contains CDS tranche terns.'

<settledEntityMatrix> </settledEntityMatrix>

‘"Used to specify the Relevant Settled Entity Matrix when there are settled entities at the
time of the trade.’

|</..A> J

Diagram

,Hj IndexReferencelnformation jD Lﬂ] = =) I Atype defining a Credit Default Swap Index. | —|
|

‘ W . . indexhame |DL@D Ed:
| T T —_D Indexiarme
|

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (41 of 77) [1/9/2009 3:51:50 PM]

The nate of the index expressed as a free format string. FpML does not define usage rules for this elemeant. |




XML Schema Documentation

A CDS index identifier (e.g. RED pair code).

DL@D F
0..m

- e |

-

Ky

= = 1 A CDS index identifier (e.g. RED pair code).

indexld |= ]
e
O Indexd

S [y S ) S
0.1 L

A CDS index series identifier, e.g. 1, 2, 3 ete.

indexAnnesiiersion (B

0.1

L n (= =! IACDSindexseriesversionidentiﬂer,e.g.1,2,391c.
[7 positivelnteger

=

indexannexDate |2 =) Ef (2 I A CDS index seties annex date.
0.1 L

[rawameraois Jo
0.1 L

=

=1
=k

O IndexfnnexSource

I ACDS index series annex source.

—| excludedReferenceEntity

B 0 |= Ef = I Excluded reference entity.

0.2

]

[ LenaalEntity

e (O {EP-
0.1

This element contains COS tranche terms.

L

settledEntityhatriz (B
0.1 L

=
=k

=

_E' = I Used to specify the Relevant Settled Entity Matrix when there are settled entities at the time of the trade.

[ settledEntityMatrix

Schema Component Representation

<xsd: conpl exType nane="|ndexRef er encel nf or nati on">
<xsd: sequence>
<xsd: choi ce>
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<xsd: sequence>
<xsd: el ement nane="i ndexNane" type=" |ndexNane "/>
<xsd: el ement name="index!ld" type=" Indexld " m nCccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>
<xsd: sequence>
<xsd: el enent nane="indexld" type=" Indexld " naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="i ndexSeries" type=" xsd:positivelnteger " m nCccurs="0"/>
<xsd: el ement nane="i ndexAnnexVersi on" type=" xsd:positivelnteger " m nCccurs="0"/>
<xsd: el ement name="i ndexAnnexDat e" type=" xsd:date " minCccurs="0"/>
<xsd: el ement nane="i ndexAnnexSour ce" type=" |ndexAnnexSource " mi nCccurs="0"/>
<xsd: el ement nane="excl udedRef erenceEntity" type=" Legal Entity "
m nCccurs="0" maxQccur s="unbounded"/ >
<xsd: el ement nane="tranche" type=" Tranche " minCccurs="0"/>
<xsd: el ement nane="settl edEntityMatrix" type=" SettledEntityMatrix " m nCccurs="0"/>
</ xsd: sequence>
<xsd:attribute name="id" type=" xsd:ID"/>

</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name InitialPayment

Used by (from the same schema document) Complex Type FeeLeg
Abstract no

XML Instance Representation

<..

|_</...

>
<payer Par t yRef erence> PartyOr Account Ref erence </ payer PartyRef erence> [ 1]

"Areference to the party responsible for making the paynents defined by this structure.’

<recei ver PartyRef erence> PartyO Account Ref erence </receiverPartyReference> [ 1]

"Areference to the party that receives the paynents corresponding to this structure.'

<adj ust abl ePaynent Dat e> xsd: dat e </ adj ust abl ePaynment Date> [0.. 1]

"A fixed paynent date that shall be subject to adjustnment in accordance with the

appl i cabl e busi ness day convention if it would otherwise fall on a day that is not a

busi ness day. The applicabl e business day convention and busi ness day are those specified
in the dateAdjustments el ement within the general Terns conponent."’

<adj ust edPaynent Dat e> xsd: dat e </ adj ustedPaynmentDate> [0..1]

' The adj usted payment date. This date should already be adjusted for any applicable
busi ness day convention. This conponent is not intended for use in trade confirnmation but
may be specified to allow the fee structure to also serve as a cashfl ow type conponent."’

<paynent Amount > Money </ paynent Amount > [ 1]

"A fixed paynent anount.'

>

Diagram
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|(D InttialPayment JE— === JE—| 3a PaverRecei\rer.model |

L

—| adiustablePaymentDate |Er—| (] |E

0.1

0.1

L E|—|_ Afized payment date that shall be subject to adjustment in accardance with the applicable business day corwention if it

—{ adjustedPaymentDate | m= L E|—|_

would otherwise fall on a day that is not a husiness day. The applicahle business day convention and business day are
those specified in the dateAdjustments element within the generalTerms component.

The adjusted payment date. This date should already he adjusted for any applicable business day convention. This
component is notintended for use in trade confirmation but may be specified to allow the fee structure to also serve as a

cashflow type component.

ey (e (EF

Afived payment amount.

Schema Component Representation

<xsd: sequence>

<xsd: el ement

<xsd: el enent

<xsd: el enent

</ xsd: sequence>

</ xsd: conpl exType>

<xsd: conpl exType name="Initial Payment">

<xsd: group ref=" PayerRecei ver. model "/>

name="adj ust abl ePaynent Dat e" type=" xsd: date
nane="adj ust edPaynent Dat e" type=" xsd:date "
name="payment Amount " type=" Money "/>

m nCccurs="0"/>
m nCccurs="0"/>

Complex Type:

Super-types:
Sub-types:

Name

Used by (from the same schema document)

Abstract

None
None

InterestShortFall

no

XML Instance Representation

Complex Type FloatingAmountEvents

<>

</interestShortfall Cap>

' Specifies the nature of the interest Shortfall cap (i.e. Fixed Cap or Variable Cap) in

| <interestShortfall Cap>

the case where it is applicable. |1SDA 2003 Term |Interest Shortfall

<conpoundi ng>
<r at eSour ce>

</ conpoundi ng>
</ rateSource>

| 'The rate source in the case of a variable cap.'

Cap.'
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2003 Term: Interest Shortfall Cap.

(O interestshortrall Ja—{ ~aes )& interestshontaliCap |-—[-I—-E|—|_ Spetifies the nature of the interest Shortfall cap (.e. Fixed Cap or Variable Cag) in the case where itis applicable. ISDA

V InterestShartfall G apEnum jl

D [EI] B B I The rate source in the case of a variable cap.

[ FloatingRatelndex

[I—

Schema Component Representation

<xsd: conpl exType name="InterestShortFall">
<xsd: sequence>
<xsd: el ement nane="interest Shortfall Cap" type=" InterestShortfall CapEnum"/>
<xsd: el enent nane="conpoundi ng" type=" xsd: boolean "/>
<xsd: el enent nane="rat eSource" type=" Fl oatingRatel ndex
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: PCDeliverableObligationCharac < LoanParticipation (by extension)

Sub-types: None

Name LoanParticipation

Used by (from the same schema document) Complex Type DeliverableObligations , Complex Type DeliverableObligations
Abstract no

XML Instance Representation

—
<...>

<partial CashSettl|lement> Enpty </partial CashSettl ement>

' Specifies whether either \'Partial Cash Settlement of Assignable Loans\', \'Partial

Cash Settlement of Consent Required Loans\' or \'Partial Cash Settlenent 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 elenent is specified and Consent Required Loan is
a Deliverable Qoligation Characterisitc, any Consent Required Loan that is deliverable,

but where a non-recei pt of Consent by the Physical Settlenent 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 cone

into effect) by the Physical Settlenent Date, the participation can be cash settled rather
than physically delivered."'

<qual i fyi ngParticipationSeller> </ qualifyingParticipationSeller>

"If Direct Loan Participation is specified as a deliverable obligation characteristic,
this specifies any requirements for the Qualifying Participation Seller. The requirenents
may be listed free-form |SDA 2003 Term Qualifying Participation Seller'

</[...>

L

Diagram

—
|
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(O Loanpanticipation )2—— 7 »E— D estends: PCDeliverableobligationCharac ) se=s B gualifingParticipationSeller |@
0.1

(O PcDeliverableObligationChara: JEI

L

Schema Component Representation

L

<xsd: conpl exType nane="LoanPartici pation">
<xsd: conpl exCont ent >
<xsd: extensi on base=" PCDeliverabl edbligationCharac ">
<xsd: sequence>
<xsd: el ement name="qual i fyi ngParticipationSeller" type=" xsd:string " m nQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: Scheme < MatrixSource (by extension)
Sub-types: None
Name MatrixSource
Used by (from the same schema document) Complex Type SettledEntityMatrix
Abstract no
XML Instance Representation
<... —
settl edEntityMatrixSourceScheme=" ">
</...>
L
Diagram
O MatrizSaurce =| 4[> extends: Scheme _l
L
Schema Component Representation
<xsd: conpl exType name="Matri xSource">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="settl edEntityMatrixSourceSchene" type=" xsd:anyURl " default="http://
www. f pnl . or g/ codi ng- schene/ settl ed-entity-matrix-source"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: SingleValuationDate < MultipleValuationDates (by extension)
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Sub-types: None

Name MultipleValuationDates

Used by (from the same schema document) Complex Type ValuationDate
Abstract no

XML Instance Representation

-
<busi nessDays> xsd </ busi nessDays>

" A nunber of business days. Its precise neaning is dependant on the context in which
this elenent is used. |SDA 2003 Term Business Day'

<busi nessDaysThereafter> </ busi nessDaysTher eaf t er >

' The nunber of business days between successive val uati on dates when nultiple valuation
dates are applicable for cash settlenent. | SDA 2003 Term Business Days thereafter'

<nunber Val uat i onDat es> </ nunber Val uat i onDat es>

"Where nul tiple valuation dates are specified as being applicable for cash settlenent,
this elenent specifies (a) the nunmber of applicable valuation dates, and (b) the nunber
of business days after satisfaction of all conditions to settlement when the first
such val uation date occurs, and (c) the number of business days thereafter of each
successi ve valuation date. |SDA 2003 Term Muiltiple Valuation Dates’

o

Diagram
(D Multmle\«’aluatmnDatesjEl—( Al extends: SmgIeVaIuatmnDatej -—-—-—-j husinessDaysThereafter

0.1

numberfaluationDates |
0.1

(I:l SinglevaluationDate j

Schema Component Representation

<xsd: conpl exType name="Mil ti pl eVal uati onDat es" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Singl eVal uati onDate ">
<xsd: sequence>
<xsd: el ement nane="busi nessDaysThereafter" type=" xsd:positivelnteger " m nCccurs="0"/>
<xsd: el enent nane="nunber Val uati onDat es" type=" xsd: positivelnteger " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name NotDomesticCurrency

Used by (from the same schema document) Complex Type DeliverableObligations , Complex Type Obligations
Abstract no

XML Instance Representation
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[<. >

<currency> </ currency>

"An explicit specification of the donestic currency."

|</...>

Diagram

—_—
(D NotDumesticCurrencij (-—-—-—-jﬂ I CUrrency |D L [ﬂ] & _E = I An explicit specification of the domestic currency.

0.1

[

g

Schema Component Representation

<xsd: conmpl exType nane="Not Dormesti cCurrency">
<xsd: sequence>
<xsd: el ement nane="currency" type=" Currency
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: None

Sub-types: None

Name Obligations

Used by (from the same schema document) Complex Type ProtectionTerms
Abstract no

XML Instance Representation

[< >

<cat egory> </ cat egor y>

"Used in both obligations and deliverable obligations to represent a class or type
of securities which apply. |SDA 2003 Term Obligation Category/Deliverable Obligation Category'

<not Subor di nat ed> </ not Subor di nat ed>

"An obligation and deliverable obligation characteristic. An obligation that ranks at
| east equal with the npbst senior Reference Obligation in priority of payment or, if
no Reference Obligation is specified in the related Confirnation, the obligations of
the Reference Entity that are senior. |SDA 2003 Term Not Subordi nated'

<speci fi edCurrency> </ speci fi edCurrency>

"An obligation and deliverable obligation characteristic. The currency or currencies in
whi ch an obligation or deliverable obligation nust be payable. |SDA 2003 Term
Specified Currency'

<not Sover ei gnLender > </ not Sover ei gnLender >

"An obligation and deliverable obligation characteristic. Any obligation that is not
primarily (majority) owed to a Sovereign or Supranational O ganization. |SDA 2003 Term
Not Sovereign Lender'

<not Donesti cCurrency> </ not Donest i cCurrency>

"An obligation and deliverable obligation characteristic. Any obligation that is payable in
any currency other than the domestic currency. Donestic 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 rel evant
reference entity is organised, if the reference entity is not a sovereign. |SDA 2003 Term
Not Domestic Currency'
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<not Donest i cLaw> </ not Donrest i cLaw>

" An obligation and deliverable obligation characteristic. If the reference entity is

a Sovereign, this means any obligation that is not subject to the |aws of the reference
entity. If the reference entity is not a sovereign, this neans any obligation that is
not subject to the |aws of the jurisdiction of the reference entity. |ISDA 2003 Term
Not Donestic Law

<listed> </listed>

"An obligation and deliverable obligation characteristic. |Indicates whether or not
the obligation is quoted, listed or ordinarily purchased and sold on an exchange. | SDA
2003 Term Listed'

<not Domrest i cl ssuance> </ not Donest i cl ssuance>

"An obligation and deliverable obligation characteristic. Any obligation other than

an obligation that was intended to be offered for sale prinmarily in the donestic market of
the rel evant Reference Entity. This specifies that the obligation nust be an
internationally recogni zed bond. |SDA 2003 Term Not Donestic |ssuance'

<ful | Fai t hAndCr edi t CbLi abi lity> </ full Fai t hAndCr edi t OoLi abi i ty>

" An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Mnicipal as Reference Entity. |SDA 2003 Term
Full Faith and Credit Obligation Liability'

<gener al FundObl i gati onLi ability> </ gener al FundObl i gati onLi abi i ty>

"An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Mnicipal as Reference Entity. |SDA 2003 Term
General Fund Obligation Liability'

<revenueObl i gationLi ability> </revenueCbl i gationLiability>

" An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed additional provisions for U S. Mnicipal as Reference Entity. |SDA 2003 Term
Revenue Cbligation Liability'

<not Cont i ngent > </ not Cont i ngent >

"NOTE: Only allowed as an obligation charcteristic under 1SDA Credit 1999. In essence

Not Contingent nmeans the repaynent of principal cannot be dependant on a formul a/index, i.e.
to prevent the risk of being delivered an instrunent that may never pay any el enent

of principal, and to ensure that the obligation is interest bearing (on a regul ar

schedul e). | SDA 2003 Term Not Contingent'

<excl uded> </ excl uded>

"Afree format string to specify any excluded obligations or deliverable obligations, as
the case nay be, of the reference entity or excluded types of obligations or
del i verabl e obligations. |SDA 2003 Term Excluded Obligations/Excluded Deliverable Onbligations'

<ot hRef erenceEnti tyOol i gati ons> </ ot hRef erenceEnti t yOnol i gati ons>

"This element is 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 Other Cbligations of a Reference Entity'

<desi gnatedPriority> </ desi gnatedPriority>

"Applies to Loan CDS, to indicate what lien level is appropriate for a deliverable
obligation. Applies to European Loan CDS, to indicate the Ranking of the obligation. Exanple:
a 2nd lien Loan CDS would inply that the deliverable obligations are 1st or 2nd lien |oans."

<cashSett| ement Onl y> </ cashSett| enent Onl y>

" An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed Standard Ternms Suppl enent for use with CDS Transactions on Leveraged Loans. |SDA
2003 Term Cash Settlenent Only.'

<del i ver yOf Conmi t ment s> </ del i veryO Commi t ment s>

" An obligation and deliverable obligation characteristic. Defined in the | SDA
publ i shed Standard Terns Suppl enent for use with CDS Transactions on Leveraged Loans. |SDA
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2003 Term Delivery of Conmitnents.

<continui ty> </continuity>

publ i shed Standard Term; Suppl enent for
2003 Term Continuity.

|
|
|
L

' An obligation and deliverable obligation characteristic.

Defined in the | SDA

use with CDS Transactions on Leveraged Loans. |SDA

Diagram

0.1

[
0.1

(O obligations JE—— === )E— category |.[-._-Eh_

S EE S
0.1

notDomesticCurrency (=

Used in both obligations and deliverahle obligations to represent a class artype of securities which apply. ISDA 2003
Term: Ohligation CategorwDeliverable Obligation Category

( [ oOhligationCategoryEnum ) H

notSubordinated (= E|—|_ An obligation and deliverable obligation characteristic. An obligation that ranks at least equal with the most seniar
0.1

Reference Ohligation in priority of payment or, if no Reference Ohligation is specified in the related Confirmation, the
ohligations ofthe Reference Entity that are senior, ISDA 2003 Term: Nat Subordinated

An obligation and deliverable obligation characteristic. The currency or currencies inwhich an obligation or deliverable
ohligation must he payahle. ISDA 2003 Term: Specified Currency

O specifiedCurrency

notSovereignLender l—[-l—-El—l_ An obligation and deliverable obligation characteristic. Any obligation that is not primarily {majority) owed to a Sovereign
0.1

D Emptv &

or Supranational Organization. ISDA 2003 Term: Mot Sovereign Lender

[ﬂ] = EL 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, ar (b the jurisdiction in which the relevant reference entity is
organised, ifthe reference entity is not a sovereign. ISDA 2003 Term: Mot Domestic Currency

(O netDomesticCurency )@

notDomesticLaw |3 m E|—|_ An obligation and deliverable obligation characteristic. Ifthe reference entity is a Sovereign, this means any obligation
0.1

that iz not subject to the laws of the reference entity. If the reference entity is not a sovereign, this means any obligation
that is not subjectto the laws of the jurisdiction ofthe reference entity. IS0A 2003 Term: Mot Domestic Law

E|—|_ Anobligation and deliverable ohligation characteristic. Indicates whether or notthe obligation is quoted, listed or
ardinarily purchased and sold on an exchange. ISDA 2003 Term: Listed

file:///C|/1rina-Local/Subversion/branches/FpML-4-5/pdf/fpml-cd-4-5.xsd.html (50 of 77) [1/9/2009 3:51:50 PM]




XML Schema Documentation

notDomesticlssuance I—-E|-|_
0.1

An obligation and deliverable obligation characteristic. Any obligation other than an ohligation that was intended 1o be
offered for sale primarily in the domestic market of the relevant Reference Entity. This specifies that the obligation must
be an internationally recognized hond, ISDA 2003 Term: Mot Domestic Issuance

D Emntsf E3

0.1

Municipal as Reference Entity. ISDA 2003 Term: Full Faith and Credit Ohligation Liahility

E—{ fullF aithAndCreditbLiakility |-—[-I—-E|-|_ An abligation and deliverable obligation characteristic. Defined n the ISDA published additional provisians for U S,

D Empty @

D Ernpty

[
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notContingent T._-DL
0.1

I:I Ermpty J@

S oy Sy - N
0.1

—] othReferenceEntiyOnligations I—[-I—-Ev—l_
0.1

[ o (0)e—{F e |
0.1

(e o {0)e—(Fe |

D Ernpty &

An obligation and deliverable obligation characteristic. Defined in the 13DA published additional provisions for LS.

—{ generalFundJhligationLiakhility | I—-El—l_ igati i igati istic. | i i
Municipal as Reference Entity. ISDA 2003 Term: General Fund Obligation Liability

Municipal as Reference Entity. ISDA 2003 Term: Revenue Ohligation Liability

revenueChligationLiabili n ohbligation and deliverable obligation characteristic. Defined in the published additional provisions for U.S.
ObligationLiakbility An ohligati o deli hle obligati h teristic. Defined inthe ISDA published additional isi for .S

MOTE: Only allowed as an obligation charcteristic under ISDA Credit 1999, In essence Mot Contingent means the
repayment of principal cannot he dependant an a formulalindey, 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: Mot Contingent

Afree format string to specify any excluded ohligations or deliverable ohligations, as the case may he, of the reference
entity or excluded types of ohligations or deliverable obligations. 1SDA 2003 Term: Excluded Cbligations/Excluded
Deliverable Obligations

q

This element is used 1o specify any other obligations of a reference entity in hoth obligations and deliverable obligations.
The ohligations can he specified free-form. 1304 2003 Term: Other Ohligations of a Reference Entity

|78trgl

Applies to Loan CDS, to indicate what lien level is appropriate for a deliverable obligation. Applies to European Loan
CDE, toindicate the Ranking ofthe ohligation. Example: a 2nd lien Loan CDE would imply that the deliverable obligations
are 1stor 2nd lien loans.

An ohbligation and deliverable obligation characteristic. Defined in the I13DA published Standard Terms Supplement for
use with CDS Transactions on Leveraged Loans. ISDA 2003 Term: Cash Settlerment Only.
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U L il

El Emmv E3

—| deliveryOfCommitments | I—-El-l_ An obligation and deliverable obligation characteristic. Defined in the ISDA published Standard Terms Supplement for
uge with COS Transactions on Leveraged Loans. 1ISDA 2003 Tenm: Delivery of Commitments.

= m E|—|_ An obligation and deliverable obligation characteristic. Defined in the 1ISDA published Standard Terms Supplement for
0.1

use with DS Transactions on Leveraged Loans. 1ISDA 2003 Term: Continuity.

L

Schema Component Representation

<xsd: conpl exType nanme="0bl i gations">
<xsd: sequence>
<xsd: el ement nane="category" type=" Cbligati onCategoryEnum"/>
<xsd: el enent nane="not Subordi nated" type=" Enpty " m nQccurs="0"/>
<xsd: el enent nane="speci fiedCurrency" type=" SpecifiedCurrency " minCccurs="0"/>
<xsd: el enent nane="not Sover ei gnLender" type=" Enpty " minCccurs="0"/>
<xsd: el ement nane="not Donesti cCurrency” type=" NotDonesticCurrency " m nCccurs="0"/>

<xsd: el ement nane="not Donesti cLaw' type=" Enpty " m nCccurs="0"/>
<xsd: el enent nane="listed" type=" Enpty " nminCccurs="0"/>

<xsd: el enent nane="not Donesti cl ssuance" type=" Enpty m nCccurs="0"/>
<xsd: choi ce mi nCccurs="0">
<xsd: el ement name="ful | Fai t hAndCredit GbLiability" type=" Enpty "/>
<xsd: el enent name="gener al FundCbl i gationLi ability" type=" Enpty "/>
<xsd: el enent nane="revenueObligationLiability" type=" Enpty "/>
</ xsd: choi ce>
<xsd: el enent nane="not Conti ngent" type=" Enpty m nCccurs="0"/>
<xsd: el enent nane="excl uded" type=" xsd:string " minCccurs="0"/>
<xsd: el ement nane="ot hRef erenceEntityCbligations" type=" xsd:string " m nCccurs="0"/>
<xsd: el ement nane="designatedPriority" type=" Lien " mnCccurs="0"/>

<xsd: el enent nane="cashSettlementOnly" type=" Enmpty " m nCccurs="0"/>
<xsd: el enent nane="del i veryCf Commi t ments" type=" Enpty " minCccurs="0"/>

<xsd: el enent nane="continuity" type=" Enpty " minCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: . LoanParticipation (by extension)

Name PCDeliverableObligationCharac

Used by (from the same schema document) Complex Type DeliverableObligations , Complex Type DeliverableObligations
Abstract no

XML Instance Representation

<...>
<partial CashSettl| enment > </ partial CashSettl enent >
' Specifies whether either \'Partial Cash Settlement of Assignable Loans\', \'Partial
'
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| Cash Settlenment of Consent Required Loans\' or \'Partial Cash Settlenent of Participations\’

is applicable. If this element is specified and Assignable Loan is a Deliverable

but where a non-recei pt of Consent by the Physical Settlenent Date has occurred,

that is deliverable, but where this participation has not been effected (has not

than physically delivered."'

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 elenent is specified and Consent Required Loan is
a Deliverable Obligation Characterisitc, any Consent Required Loan that is deliverable,

can be cash settled rather than physically delivered. If this elenent is specified and
Direct Loan Participation is a Deliverable Obligation Characterisitic, any Participation

into effect) by the Physical Settlenent Date, the participation can be cash settled rather

the Loan

cone

</...>
[ _
Diagram
,aj F'CDeIi\rerableOingationCharacjE!—(H—HjE—{ pattialCashSetilerment |E|— Specifies whether either 'Parial Cash Settlement of Assignable Loans', 'Partial Cash Settlernent of Consent Required

0.1

i

Loans' or 'Partial Cash Settlement of Participations' is applicable. If this element is specified and Assignable Loanis a
Deliverahle Obligation Chracteristic, any Assignable Loan that is deliverable, butwhere a non-receipt of Consent by the
FPhysical Settlerment Date has occurred, the Loan can he 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, hutwhere a non-receipt of Consent by the Physical Settlement Date has occurred, the Loan can be cash
settled rather than physically delivered. Ifthis element is specified and Direct Loan Pardicipation is a Deliverable
Ohbligation Characterisitic, any Participation that is deliverable, butwhere this participation has nat been effected thas not
come into effect) by the Physical Settlerment Date, the participation can bhe cash settled rather than physically delivered.

Schema Component Representation

<xsd: conpl exType nane="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence>
<xsd: el ement nane="partial CashSettl enent" type=" Enpty
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: None

Sub-types: None

Name PeriodicPayment

Used by (from the same schema document) Complex Type FeelLeg
Abstract no

XML Instance Representation

<...>

<payment Fr equency> </ paynent Fr equency>

"The time interval between regular fixed rate payer paynent dates.'

<firstPeriodStartDate> </firstPeriodStart Date>

The applicabl e busi ness day convention and busi ness day are those specified in

suppl enent FpM. representation defined within the referenced general terns
confirmation agreenent)."’

<first Payment Dat e> </ firstPayment Dat e>
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! 'The first unadjusted fixed rate payer paynent date. The applicabl e business day convention
and business day are those specified in the dateAdjustnents elenment within the

general Terms conponent (or in a transaction supplement FpM. representation defined within
the referenced general ternms confirmation agreenent). |SDA 2003 Term Fixed Rate Payer
Paynment Dat e’

<l ast Regul ar Paynent Dat e> </ | ast Regul ar Paynent Dat e>

'The last regul ar unadjusted fixed rate payer paynent date. The applicabl e business

day convention and business day are those specified in the dateAdjustnents el enent within
the general Ternms conponent (or in a transaction suppl ement FpM. representation defined
within the referenced general terms confirmation agreenent). This el enent should only

be included if there is a final paynent stub, i.e. where the |ast regul ar unadjusted fixed
rate payer payment date is not equal to the scheduled termination date. |SDA 2003 Term

Fi xed Rate Payer Paynent Date’

<rol | Conventi on> </rol | Convention>

‘Used in conjunction with the effectiveDate, schedul edTerm nati onDat e,
firstPayment Date, |astRegul ar Paynent Date and paynent Frequency to deternine the regul ar
fixed rate payer paynent dates.'

<fi xedAnount > </ fi xedAmount >
"A fixed paynent amount. | SDA 2003 Term Fi xed Amount'’

<fi xedAnount Cal cul ati on> </ fi xedAmount Cal cul ati on>

'This element contains all the terns relevant to calculating a fixed amount where the
fixed amount is calculated by reference to a per annum fixed rate. There is no
correspondi ng | SDA 2003 Term The equivalent is Sec 5.1 \"Cal cul ati on of Fixed Anmpunt\"
but this in itself is not a defined Term'

<adj ust edPaynent Dat es> </ adj ust edPaynent Dat es>

"An optional cashflowlike structure allow ng the equival ent representation of the
periodic fixed payments in terns of a series of adjusted paynent dates and amounts. This
is intended to support application integration within an organisation and is not intended
for use in inter-firmcommunication or confirmations. |SDA 2003 Term Fixed Rate Payer
Payment Dat e’

</...>
| I

Diagram

—
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|(O PeriosicPayment )& =eae )& —] paymentr requency |2 0 |= B The time interval between regular fived rate payer payment dates.

L

0.1

O Interval

firstPeriodStanDate | m EL The start date of the initial calculation period if such date is not equal to the trade’ s effective date. It must only be
0.1

specified ifitis not equal to the effective date. The applicahle business day convention and business day are those
specified in the dateAdjustments element within the generalTerms component {or in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement).

firstPaymentDate |E m EL The first unadjusted fixed rate payer payment date. The applicahle business day cormention and business day are those
0.1

specified in the dateAdjustments element within the generalTerms component (or in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement). ISDA 2003 Term: Fixed Rate Payer
Payment Date

01 are those specified in the dateAdjustments element within the generalTerms compaonent {or in a transaction supplement
FphL representation defined within the referenced general terms confirmation agreement). This element should only he

included ifthere 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. 1ISDA 2003 Term: Fixed Rate Payer Payment Date

—{ lastRegularPaymentDate | m EIL The last regular unadjusted fixed rate payer payment date. The applicahle husiness day convention and business day

paymentFraguency to determine the regular fixed rate payer payment dates.

rollCanvention E|—|_ Used in conjunction with the effectiveDate, scheduledTerminationDate, firstPaymentDate, lastRegularPaymentDate and
0.1

( [7 RollCanventionEnum )

fixedAmount |E @ = =) I Afived payment arnount. 1ISDA 2003 Term: Fixed Arnount

reference to a per annum fixed rate. There is no corresponding IS0A 2003 Term. The eguivalent is Sec 5.1 "Calculation of
Fixed Amount' but this in itselfis not a defined Term.

fixedAmountCalculation D—I_ This element contains all the terms relevantto calculating a fixed amount where the fixed amount is calculated by

(D FixedamountCalculation j

oo series of adjusted payment dates and amounts. This is intended to support application integration within an arganisation
h and is notintended for use in inter-firm communication ar confirmations. 1SDA 2003 Term: Fixed Rate Payer Payment Date

\_{ adjustedPaymentDates E|-|_ An optional cashflow-like structure allowing the equivalent representation of the periodic fixed payments in terms of a

(D AdjustedPaymentDates j
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Schema Component Representation

<Xs

<xsd: conpl exType name="Peri odi cPayment ">

d: sequence>
<xsd: el enent nane="paynent Fr equency” type=" |nterval m nCccurs="0"/>
<xsd: el ement nane="firstPeriodStartDate" type=" xsd:date " minCccurs="0"/>
<xsd: el ement nane="firstPaynentDate" type=" xsd:date " nminCccurs="0"/>
<xsd: el ement nane="| ast Regul ar Paynent Date" type=" xsd:date " m nCccurs="0"/>
<xsd: el enent nane="rol | Convention" type=" Roll ConventionEnum" ni nCccurs="0"/>
<xsd: choi ce>

<xsd: el enent nane="fi xedAnpunt" type=" Money "/>

<xsd: el ement name="fi xedAnmount Cal cul ation" type=" Fi xedAmunt Cal cul ation "/>
</ xsd: choi ce>
<xsd: el ement nane="adj ust edPaynment Dat es" type=" AdjustedPaynmentDates "
m nQccurs="0" maxQccur s="unbounded"/ >

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

Complex Type:
Super-types: None
Sub-types: None
Name PhysicalSettlementPeriod
Used by (from the same schema document) Complex Type PhysicalSettlementTerms
Abstract no
XML Instance Representation
< ..>
<busi nessDaysNot Speci fi ed> </ busi nessDaysNot Speci fi ed>

|</...>

"An explicit indication that a nunber of business days are not specified and therefore
| SDA f al | back provisions should apply."

<busi nessDays> </ busi nessDays>

" A nunber of business days. Its precise neaning is dependant on the context in which
this elenment is used. |SDA 2003 Term Business Day’

<maxi nunBusi nessDays> </ maxi munBusi nessDays>

" A mexi mum nunber of business days. Its precise nmeaning is dependant on the context in

which this elenent is used. Intended to be used to limt a particular |ISDA fallback provision.'

Diagram

=
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L

| (D PhysicalSettlerentPeriod jE!—

D Ernpty

apply.

— businessDaysNotspecified |l—[-l—-E|—|_ an explicitindication that a number of business days are not specified and therefare ISDA fallback provisions should

S D e e

Anumber of husiness days. [ts precise meaning is dependant on the context in which this element is used. ISDA 2003
Term: Business Day

[ nonMegativelnteger

Intended to he used to limit a paricular 1SDA fallback provision.

\_{ maximumBusinessDays |I—[-I—-E|—|_ A maximum number of business days. Its precise meaning is dependant on the context in which this element is used.

V nanMegativelnteger &

Schema Component Representation

<xsd: choi ce>
<xsd: el enent
<xsd: el ement

<xsd: conpl exType nanme="Physi cal Sett| enent Peri od">

nane="busi nessDaysNot Speci fi ed" type=" Enpty "/>
name="busi nessDays" type=" xsd:nonNegativelnteger "/>

<xsd: el ement nane="maxi nunBusi nessDays" type=" xsd: nonNegativel nteger "/>
</ xsd: choi ce>
</ xsd: conpl exType>
top
Complex Type:
Super-types: SettlementTerms < PhysicalSettlementTerms (by extension)
Sub-types: None
Name PhysicalSettlementTerms
Used by (from the same schema document) Complex Type CreditDefaultSwap
Abstract no
XML Instance Representation
—
<...
id=" xsd ">
<settlenent Currency> Currency </settlenentCurrency>
‘| SDA 2003 Term Settlenment Currency'
<physi cal Sett| enent Peri od> </ physi cal Sett| ement Peri od>

be specified in

' The nunber of business days used in the determination of the physical set
The physical settlenent date is this nunber of business days after all app
to settlenent are satisfied. If a nunber of business days is not specified
provisions apply for determning the nunber of business days. I|f Section 8.
the 1999/ 2003 | SDA Definitions are to apply the busi nessDaysNot Specified el ement shoul d

be included. If a specified nunber of business days are to apply these should be specified
in the businessDays elenent. If Section 8.5/8.6 of the 1999/2003 | SDA Defi
apply but capped at a maxi mum nunber of busi ness days then the maxi num nunber shoul d

t he maxi nunBusi nessDays el enent. | SDA 2003 Term Physi cal

<del i ver abl eObl i gati ons> </ del i verabl eObl i gati ons>
"This element contains all the ISDA ternms relevant to defining the deliver
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<escrow> </ escr ow>

"If this element is specified, indicates that physical settlenment nust take place through
the use of an escrow agent. (For Canadian counterparties this is always \"Not Applicable
\". | SDA 2003 Term Escrow

<si xt yBusi nessDaySet t | enent Cap> </ si xt yBusi nessDaySet t| ement Cap>

"If this element is specified, for a transaction docunented under the 2003 | SDA

Credit Derivatives Definitions, has the effect of incorporating the |anguage set forth

bel ow into the confirmation. The section references are to the 2003 | SDA Credit
Derivatives Definitions. Notw thstanding 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 applicable) Sections
9.4, 9.5 and 9.6, if the Ternination Date has not occurred on or prior to the date that is
60 Busi ness Days follow ng the Physical Settlenent Date, such 60th Business Day shall be
deenmed to be the Termi nation 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

Busi ness Days prior to such 60th Business Day, in which case the Term nation Date for

that Affected Portion shall be the third Business Day followi ng 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(b), in which case

the Termination Date for that Affected Portion shall be the tenth Business Day follow ng
the date on which Seller validly specified such Deliverable Obligations to Buyer.'

|i/...>

Diagram
,(_D FhysicalSettlemeniTerms )E!—( <[> extends: SetlementTerms )EI——(-—-—-—-)E——{ physicalSetilementPeriod |

0.1

—| deliverable Obligations |&
0.1

BsCrow

0.1

\—{ sixtyBusinessDaySettlermentCap

0.1

p—

[ settlementTerms

Schema Component Representation

<xsd: conpl exType nane="Physi cal Sett| ement Ter ms" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Settl| enent Terns
<xsd: sequence>

>

<xsd: el ement name="del i ver abl eCbl i gations" type=" Deliverabl etligations " mnCccurs="0"/>
<xsd: el ement nane="escrow' type=" xsd:bool ean " mi nCccurs="0"/>
<xsd: el ement nane="si xt yBusi nessDaySet t| ement Cap" type=" xsd: boolean " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el ement name="physi cal Settl| ement Peri od" type=" Physical SettlementPeriod " nmi nCccurs="0"/>

Complex Type:

Super-types: None
Sub-types: None
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Name ProtectionTerms
Used by (from the same schema document) Complex Type CreditDefaultSwap
Abstract no

XML Instance Representation

<...
i d=" ">

<cal cul ati onAmount > </ cal cul ati onAnount >

Cal cul ati on Ampunt*

<credi t Event s> </ creditEvent s>

<obl i gati ons> </ obl i gati ons>

these obligations. |SDA 2003 Term'

' The notional anpunt of protection coverage. |SDA 2003 Term Floating Rate Payer

'This elenent contains all the ISDA terns relating to credit events.'

' The underlying obligations of the reference entity on which you are buying or
selling protection. The credit events Failure to Pay, Cbligation Acceleration,
Obligation Default, Restructuring, Repudiation/Mratoriumare defined with respect to

<f | oat i ngAmount Event s> </ f1 oat i ngAmount Event s>

'This element contains the |SDA terns relating to the floating rate payment events and
the inplied additional fixed paynents, applicable to the credit derivatives transactions
on nortgage- backed securities with pay-as-you-go or physical settlenent.'

</...>
L
Diagram
(D ProtectionTermS)D (-—-—-—-jﬂ I calculationAmount |D [ﬂ] & & I The notional amount of protection coverage. ISDA 2003 Term: Floating Rate Payer Calculation Amount

S EEEE) S
0.1

1 This element cantains all the 1SDA terms relating to credit events.

| (e Jo— (0o |
0.1

The underlying ohligations of the reference entity on which yvou are buying or selling protection. The credit events Failure
to Pay, Obligation Acceleration, Obligation Default, Restructuring, Repudiation/Maratarium are defined with respect to
these obligations. [SDA 2003 Term:

[ ohligations

floatingAmountBEvents |B m E|—|_ This element contains the ISDA terms relating to the floating rate payment events and the implied additional fixed
0.1

payments, applicable to the cradit detivatives transactions on mongage-backed securities with pay-as-you-go or physical

setilement.

(D Floating&mountEvents j

Schema Component Representation

<xsd: conpl exType name="ProtectionTerns">
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<xsd: sequence>
<xsd: el enent
<xsd: el ement
<xsd: el enent
<xsd: el enent

</ xsd: sequence>

name="cal cul ati onAmount" type=" Money "/>
name="credit Events" type=" CreditEvents "
name="obl i gati ons" type="

m nCccurs="0"/>
Obligations " mnQccurs="0"/>

name="f| oati ngAnount Events" type=" Fl oati ngAnmount Events " mi nCccurs="0"/>

<xsd:attribute name="id" type=" xsd:ID " use="optional"/>

</ xsd: conpl exType>

top
Complex Type:
Super-types: Reference < ProtectionTermsReference (by extension)
Sub-types: None
Name ProtectionTermsReference
Used by (from the same schema document) Complex Type ReferencePoolltem
Abstract no
Documentation Reference to protectionTerms component.
XML Instance Representation
<...
|href =" xsd: | DREF [1]"/>
Diagram
ED ProtectionTermsReferencejE Lﬂ] = _E =) I Feference to protectionTerms compaonent. |
| @ = <[ extends: Reference EI—E
Schema Component Representation
<xsd: conpl exType name="Protecti onTer nsRef er ence" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Reference ">
<xsd:attribute nane="href" type=" xsd:|DREF " use="required" reference="ProtectionTerns"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: None
Sub-types: None
Name Referencelnformation

Used by (from the same schema document)

Abstract

no

XML Instance Representation

Complex Type GeneralTerms

<.
|

<referenceEntity> Legal Entity </referenceEntity> [1]
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' The corporate or sovereign entity on which you are buying or selling protection and

any successor that assunmes all or substantially all of its contractual and other
obligations. It is vital to use the correct |egal name of the entity 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

<ref erencel i gati on> </referenceligation>

being offered upon, and its legal position with regard to other related firns

and establishes the Pari Passu ranking (as the deliverable bonds nust rank equal
the reference obligation). |SDA 2003 Term Reference Oobligation'

<noRef erenceCbl i gati on> </ noRef erencel i gati on>

Default Swap and that there will never be one.'

<unknownRef er encebl i gati on> </ unknownRef er encel i gat i on>

for earlier stages in the trade life cycle (e.g. Broker Confirnation).'

<al | Guar ant ees> </ al | Guar ant ees>

on behal f of a non-Affiliate, is to be considered an Cbligation for the purpose of
and not if allGuarantees is inapplicable (false). |ISDA 2003 Term All Guarantees'

<referencePrice> </referencePrice>

Term Reference Price'

<referencePol i cy> </referencePol i cy>

reference policy. Presence of the element indicates that the reference policy is
appl i cabl e; absence inplies that it is not.'

<secur edLi st > </ secur edLi st >

Priority of the Reference Entity published by Markit Goup Limted or any successor

| SDA 2003 Term Rel evant Secured List.'

</[...>
L

the Reference Entities that can be senior or subordinated. |SDA 2003 Term Reference Entity'

' 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

(parents/subsidiaries). Furthernore the Reference Obligation is ALWAYS deliverabl e

'Used to indicate that there is no Reference Cbligation associated with this Credit

"Used to indicate that the Reference obligation associated with the Credit Default Swap
is currently not known. This is not valid for Legal Confirnation purposes, but is valid

"I ndi cates whether an obligation of the Reference Entity, guaranteed by the Reference Entity

the transaction. It will be considered an obligation if allGuarantees is applicable (true)

"Used to determine (a) for physically settled trades, the Physical Settlement Anount,

whi ch equals the Floating Rate Payer Cal cul ation Anpunt tines the Reference Price and (b)
for cash settled trades, the Cash Settlenent Anpunt, which equals the greater of (i)

the difference between the Reference Price and the Final Price and (ii) zero. |SDA 2003

"Applicable to the transactions on nortgage-backed security, which can make use of a

‘Wth respect to any day, the list of Syndicated Secured Cbligations of the Designated

thereto appointed by the Specified Dealers (the \"Secured List Publisher\") on or nost
recently before such day, which list is currently available at [http://ww. markit.conj.

Diagram

substantially all of its contractual and other obligations. Itis vital to use the carrect legal name of the entity and 1o be
careful notto choose a subsidiary ifyou really want to trade protection on a parent company. Please note, Reference
Entities cannot be seniar ar subordinated. It is the abligations ofthe Reference Entities that can be senior or
subordinated. 1ISDA 2003 Term: Reference Entity

(D Referencelnformation jEI—(-—-—-—-jEI——{ reference Entity | m EIL The corporate ar sovereign entity on which you are huying or selling protection and any successor that assumes all or

[ LeaalEntity

' o s e (T (&
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[

(parentsfsrubsidiaries). Furthermaore the Reference bbligatinn is ALWAYS de]iverable and estab]ishes the Pari Passu
ranking {as the deliverahle honds must rank egual to the reference obligation). ISDA 2003 Term: Reference Ohligation

(D ReferenceChbligation )

_| noReferenceOhligation |l—[-l—-E|—|_ Used to indicate that there is no Reference Ohligation associated with this Credit Default Swap and that there will never
he one.

allGuarantees |2
0.1

(s -
0.1

referencePolicy |E
0.1

L

D..1

E|—|_ Indicates whether an obligation of the Reference Entity, guaranteed by the Reference Entity on behalf of a non-Affiliate, is

[ hoolean

EL Used to determine {a) for physically settled trades, the Physical Settlerment Amount, which equals the Floating Rate

E|—|_ Applicable to the transactions on mongage-backed security, which can make use of a reference palicy. Presence of the

D Emnpty J@

valid for Legal Confirmation purposes, but is valid for earlier stages in the trade life cycle (e.g. Broker Confirmation).

\_| unknownfReferenceCbligation |I—[-I—-E|—|_ Lsed to indicate that the Reference obligation associated with the Credit Default Swap is currently not known. This is not

D Ernpty &

to he considered an Obligation for the purpose ofthe transaction. Itwill be considered an ohligation if allGuarantees is
applicable {true) and naotif allGuarantees is inapplicable (false). 1SDA 2003 Term: All Guarantees

Payer Calculation Amount times the Reference Price and {h) for cash setiled trades, the Cash Settliement Amount, which

equals the greater of (i) the difference between the Reference Price and the Final Price and {ii) zero. ISDA 2003 Term:
Refarence Price

element indicates that the reference policy is applicahle; absence implies that itis not.

With respectto any day, the list of Syndicated Secured Oblinations ofthe Designated Priarity of the Reference Entity
published by Markit Group Limited or any successar thereto appointed by the Specified Dealers the "Secured List

Publishery on or mast recently hefore such day, which list is currently available at [hitp thwwow markit.com). ISDA 2003
Term: Relevant Secured List.

V boolean |E

Schema Component Representation

<xsd: conpl exType nane="Ref erencel nf or mati on">
<xsd: sequence>

<xsd: el enent nane="referenceEntity" type=" Legal Entity "/>

<xsd: choi ce>
<xsd: el ement name="referencebligation" type="

<xsd: el enent name="noRef er enceCbl i gati on" type="

<xsd: el enent nane="unknownRef er enceObl i gati on"
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</ xsd: choi ce>
<xsd: el enent nane="al | Guarant ees" type=" xsd: boolean " m nCccurs="0"/>

<xsd: el ement name="referencePrice" type=" xsd:decimal " minCccurs="0"/>
<xsd: el enent nane="referencePolicy" type=" Enpty " m nQccurs="0"/>

<xsd: el ement nane="securedList" type=" xsd: boolean " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name ReferenceObligation

Used by (from the same schema document) Complex Type Referencelnformation , Complex Type ReferencePair
Abstract no

XML Instance Representation

T
Start Choice [1]
<bond> ... </bond> | 1]
<convertibl eBond> ... </convertibl eBond> | 1]
<nortgage> ... </nortgage> [ 1]
<loan> ... </loan> [1]

End Choi ce
Start Choice [0..1]

<primaryQbligor> Legal Entity </primryCbligor> [1]
'The entity primarily responsible for repaying debt to a creditor as a result of borrow ng
or issuing bonds. |SDA 2003 Term Prinary Obligor'

<primaryQbl i gor Ref erence> Legal EntityReference </primaryCbligorReference> [1]

"A pointer style reference to a reference entity defined el sewhere in the docunent. Used
when the reference entity is the primry obligor."’

End Choi ce
Start Choice [0..*]

<guarantor> Legal Entity </guarantor> [ 1]

' The party that guarantees by way of a contractual arrangenent to pay the debts of an
obligor if the obligor is unable to make the required paynents itself. |SDA 2003
Term Cuarantor'

<guar ant or Ref erence> Legal EntityReference </ guarantorReference> [ 1]

"A pointer style reference to a reference entity defined el sewhere in the docunent. Used
when the reference entity is the guarantor.'

End Choi ce
</...>

L

Diagram

o
|
|
|
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/(O Reerenceobligation JE—{ w=== )& &
—|c0nvenibIeBondl |
[oongP |

0.1

= primaryObligar E|-|_ The entity primarily responsible for repaying debtto a creditor as a result of borrowing orissuing bonds. 1SDA 2003

guarantor

guarantorReference |

E|-|_ The party that guarantees byway of a contractual arrangement to pay the debts of an obligor ifthe obligoris unable to

Term: Primary Ohligor

[ LeaalEntity

primary obligor.

\_| primaryObligorReference |EI-|_ A pointer style reference to a reference entity defined elsewhere in the document. Used when the reference entity is the

(I:l LegalEntityR eference j

make the required payments itself. ISDA 2003 Term: Guarantor

O LeaalEntity

m E|—|_ A painter style reference to a reference entity defined elsewhere in the document. Used when the referance entity is the

guarantar.

(D LegalEntityReference j

Schema Component Representation

<xsd: conpl exType nane="Ref erencebl i gation">
<xsd: sequence>
<xsd: choi ce>
<xsd: el enent ref=" bond "/>
<xsd: el enent ref=" convertibl eBond "/>

<xsd: el ement ref=" nortgage "/>
<xsd: el ement ref=" loan "/>

</ xsd: choi ce>
<xsd: choi ce m nCccurs="0">
<xsd: el enent name="primaryCbligor" type=" Legal Entity "/>

<xsd: el ement name="pri maryObl i gor Ref erence" type=" Legal EntityReference "/>

</ xsd: choi ce>
<xsd: choi ce m nCccurs="0" maxQccur s="unbounded" >
<xsd: el enent nane="guarantor" type=" Legal Entity "/>

<xsd: el enent nane="guar ant or Ref erence" type=" Legal EntityReference "/>

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

Complex Type:

Super-types: None
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Sub-types: None

Name ReferencePair

Used by (from the same schema document) Complex Type ReferencePoolltem
Abstract no

XML Instance Representation

<>

<referenceEntity> </referenceEntity>

Default Swap and that there will never be one.'

<entityType> </entityType>

to Default docunentation.'

|</...>

' The Reference Qbligation is a financial instrument that
the reference entity. It serves to clarify the precise reference entity protection is
being of fered upon, and its |egal position with regard to other related firns
(parents/subsidiaries). Furthernore the Reference Obligation is ALWAYS deliverable
and establishes the Pari Passu ranking (as the deliverable bonds nmust rank equal to
the reference obligation). |SDA 2003 Term Reference Obligation'

<noRef er enceObl i gati on> </ noRef erenceObl i gati on>

‘Defines the reference entity types corresponding to a |ist

' The corporate or sovereign entity on which you are buying or selling protection and
any successor that assunes all or substantially all of
obligations. It is vital to use the correct |egal name of the entity 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. |
the Reference Entities that can be senior or subordinated. |

its contractual and other

t is the obligations of
SDA 2003 Term Reference Entity*

<referencel i gation> </referencebligation>

is either issued or guaranteed by

"Used to indicate that there is no Reference Cbligation associated with this Credit

of types in the |SDA First

Diagram

() (et (08 |

| N Erp— i 1m
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\—{ noReferenceChligation |

=

7
(D ReferencePair)B—(-—-—-—-jEl——{ referenceEntity | BL The carporate 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 ahligations. It is vital to use the correct legal name of the entity and to he
careful notto choose a subsidiary if vou really want to trade protection on a parent company. Please note, Reference
Entities cannot be senior or subordinated. Itis the obligations ofthe Reference Entities that can be senior or
subardinated. ISDA 2003 Term: Reference Entity

[ LeaalEntity

The Reference Chligation is a financial instrument thatis either issued or guaranteed by the reference entity. It serves to
clatify the precise reference entity protection is being offered upon, and its legal position with regard to other related firms
(parents/subsidiaries). Furthermore the Reference Cbligation is ALWWAYS deliverable and establishes the Pari Passu
ranking {as the deliverable bonds must rank equal to the reference obligation). 1IS0OA 2003 Term: Reference Obligation

(D ReferenceChligation j

E|—|_ Used to indicate that there is no Reference Obligation associated with this Credit Default Swap and that there will newver
be one.
Ol Empty
TP P st |
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Schema Component Representation

<xsd: conpl exType nane="ReferencePair">
<xsd: sequence>
<xsd: el ement nane="referenceEntity" type=" Legal Entity "/>
<xsd: choi ce>
<xsd: el enent nane="referenceCbligation" type=" ReferenceObligation "/>
<xsd: el enent nane="noRef erenceCbl i gation" type=" Enpty "/>
</ xsd: choi ce>
<xsd: el ement nane="entityType" type=" EntityType "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name ReferencePool

Used by (from the same schema document) Complex Type BasketReferencelnformation

Abstract no

Documentation This type contains all the reference pool items to define the reference entity and reference obligation(s) in the basket.

XML Instance Representation

< ..>
<r ef erencePool | t em> </ referencePool | t en>
</...>

Diagram

,_D ReferancePool & 0 |= =} I This type containg all the refarence pool items to define the reference entity and reference obligation(s) in the hasket.

-—-—-—-j E—— referencePoolitern

| 1.

Schema Component Representation

<xsd: conpl exType nanme="Ref er encePool ">
<xsd: sequence>
<xsd: el ement nane="ref erencePool I ten type=" ReferencePoolltem" naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name ReferencePoolltem

Used by (from the same schema document) Complex Type ReferencePool
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Abstract no

Documentation This type contains all the constituent weight and reference information.

XML Instance Representation

<...>
<const it uent Wi ght > </ consti t uent Wi ght >

' Describes the weight of each of the constituents within the basket. If not provided, it
is assuned to be equal weighted.'

<r ef erencePai r > </ referencePair>
<protectionTer nsRef er ence> </ protectionTer msRef er ence>

' Reference to the docunentation terns applicable to this item'

<set t| ement Ter nsRef er ence> </ settl enent Ter nsRef er ence>

‘'Reference to the settlenent terns applicable to this item'

|</...>

Diagram

O ReferencePoolitem B EI—{ This type contains all the constituent weight and reference information.

----)E——' constituenteight |E L [[;I] =) =) I Describes the weight of each of the constituents within the hasket. If not provided, itis assumed to be equal weighted.

0.1
O Constituenttieight

referencePair

—| protectionTermsReference |D [EI] =) =) I Reference to the documentation terms applicable to this item.
0.1

(D ProtectionTermsReference j

\—| settlementTermsReference |D ILU = [ I Reference to the settlement terms applicahle to this itern.
0.1

(D SettlermentTermsReference j

L

Schema Component Representation

<xsd: compl exType nane="Ref er encePool | tenf >
<xsd: sequence>
<xsd: el enent nane="constituent Wi ght" type=" ConstituentWight " nminCccurs="0"/>
<xsd: el enent nane="referencePair" type=" ReferencePair "/>
<xsd: el ement nane="protectionTer nsRef erence" type=" ProtectionTernsReference " m nCccurs="0"/>
<xsd: el ement nane="settl| enent Ter neRef erence" type=" Settl enent Ter nsRef erence " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:
Super-types: None
Sub-types: None
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Name ScheduledTerminationDate
Abstract no

XML Instance Representation

B

<...>
<adj ust abl eDat e> </ adj ust abl eDat e>
<rel ati veDat e> </rel ativeDat e>
<[...>
Diagram
—
O SchedmedTerminatinnDatej adjustableDate |
relativeDate
L
Schema Component Representation
<xsd: conpl exType nanme="Schedul edTer m nati onDat e" >
<xsd: choi ce>
<xsd: el ement nane="adj ust abl eDate" type=" AdjustableDate2 "/>
<xsd: el enent nane="rel ativeDate" type=" Interval "/>
</ xsd: choi ce>
</ xsd: conpl exType>

Complex Type:

Super-types: None
Sub-types: None
Name SettledEntityMatrix

Used by (from the same schema document)

Abstract no

XML Instance Representation

Complex Type IndexReferencelnformation

<>

<mat ri xSour ce> </ mat ri xSour ce>

'Rel evant settled entity matrix source."’

| <publ i cati onDat e> </ publ i cati onDat e>

' Specifies the publication date of the applicable version of the matrix. Wen this el enent
is omtted, the Standard Terns Suppl enent defines rules for which version of the matrix

is applicable.’

</...>
L

L ]

Diagram

o
|
|
|
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[(O setiesEntivmat Ja—( ===s )=

O matrixSource

matrixSource |DL 0 |= E (= | Relevant settled entity matrix source.

publicationDate |3 m= Ef [BEq |

0.1

Specifies the publication date of the applicable version of the matrix. When this element is omitted, the Standard Terms
Supplement defines rules forwhich wersion ofthe matrix is applicable.

L

Schema Component Representation

<xsd: conpl exType nanme="Settl edEntityMatrix">
<xsd: sequence>
<xsd: el ement nane="matri xSource" type=" MatrixSource "/>

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

<xsd: el enent nanme="publicationDate" type=" xsd:date " m nCccurs="0"/>

top
Complex Type:
Super-types: None
Sub-types: . CashSettlementTerms (by extension)
. PhysicalSettlementTerms (by extension)
Name SettlementTerms
Abstract no
XML Instance Representation
<...
i d=" s
<settl enment Currency> </ settl ement Currency> |
"1 SDA 2003 Term Settlenment Currency'
</...>
1
Diagram
|?|:| SemementTermsj -—-—-—-jB—{ settlementCurrency |D @ = _E = I ISDA 2003 Term: Settlernent Currency
| 0.1 L
Schema Component Representation
<xsd: conpl exType nane="Sett| enment Ter ns" >
<xsd: sequence>
<xsd: el enent nane="settl ement Currency" type=" Currency " mnCccurs="0"/>
</ xsd: sequence>
<xsd:attribute name="id" type=" xsd:ID " use="optional"/>
</ xsd: conpl exType>
top
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Complex Type:

Super-types: Reference < SettlementTermsReference (by extension)

Sub-types: None

Name SettlementTermsReference

Used by (from the same schema document) Complex Type ReferencePoolltem

Abstract no

Documentation Reference to a settlement terms derived construct (cashSettlementTerms or physicalSettlementTerms).

XML Instance Representation

|href =" ">

Diagram

|?D SenlementTermsReferencejD 0 |= Ef = I Referance to a setllement terms derived construct (cashSettlementTerms or physicalSettlementTarms).

| @= > extends: Reference B—[

|
}

Schema Component Representation

<xsd: conpl exType name="Sett| enment Ter neRef er ence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Reference
<xsd:attribute nane="href" type=" xsd:|DREF " use="required" reference="Settl|lenentTerns"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

>

Complex Type:

Super-types: None

Sub-types: None

Name SinglePayment

Used by (from the same schema document) Complex Type FeelLeg
Abstract no

XML Instance Representation

—
<...>

<adj ust abl ePaynment Dat e> </ adj ust abl ePaynent Dat e>

"A fixed ambunt paynent date that shall be subject to adjustment in accordance with

the applicabl e business day convention if it would otherwise fall on a day that is not

a business day. The applicabl e busi ness day conventi on and busi ness day are those specified
in the dateAdjustnents el enent within the general Ternms conponent. |SDA 2003 Term Fi xed
Rat e Payer Paynent Date'

<adj ust edPaynent Dat e> </ adj ust edPaynent Dat e>

' The adj usted payment date. This date should already be adjusted for any applicable
busi ness day convention. This conponent is not intended for use in trade confirmation but
may be specified to allow the fee structure to also serve as a cashfl ow type conponent."’
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| <fixedAmount > </ fi xedAmount >
"A fixed paynent anount. |SDA 2003 Term Fixed Anpunt'

</...>
I

Diagram

—

O SinglePaymentjE—(-—-—-—-)E——{ adjustablePaymentDate | m = _5 Afixed amount payment date that shall be subjectto adjustment in accordance with the applicable husiness day

canvention if it would otherwise fall on a daythatis not a business day. The applicahle business day convention and
husiness day are those specified in the dateAdjustments element within the generalTerms component. ISDA 2003 Term:
Fixed Rate Paver Payment Date

—{ adjustedPaymentDate | m = _E E|—|_ The adjusted payment date. This date should already be adjusted for any applicable business day conventian. This
01 component is notintended for use in trade confirmation but may be specified to allow the fee structure to also serve as a
v cashflow type component.

fixedAmount DL [EI] =) _E =) IAﬂxed payment amount. IS0A 2003 Term: Fixed Amount

L

1L

Schema Component Representation

<xsd: conpl exType nane="Si ngl ePayment ">
<xsd: sequence>
<xsd: el ement nane="adj ust abl ePaynent Dat e" type=" xsd:date "/>
<xsd: el enent nane="adj ust edPaynent Dat e" type=" xsd:date " m nCccurs="0"/>
<xsd: el enent nane="fi xedAmount" type=" Money "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: . MultipleValuationDates (by extension)

Name SingleValuationDate

Used by (from the same schema document) Complex Type ValuationDate
Abstract no

XML Instance Representation

<...>
<busi nessDays> </ busi nessDays>

" A nunber of business days. Its precise nmeaning is dependant on the context in which
this elenent is used. |SDA 2003 Term Business Day'

</[...>

Diagram

I
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L

(O singlevaluationDate JE—{ weee)@— businessDays |l—[-l—-E|—|_

Term: Business Day

& number of business days. Its precise meaning is dependant on the context inwhich this element is used. 1SDA 2003

V nonMegativelnteger |E

Schema Component Representation

L

<xsd: conpl exType nane="Si ngl eVal uati onDat e" >
<xsd: sequence>

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

<xsd: el ement nanme="busi nessDays" type=" xsd:

nonNegati vel nteger " m nCccurs="0"/>

top
Complex Type:
Super-types: None
Sub-types: None
Name SpecifiedCurrency
Used by (from the same schema document) Complex Type DeliverableObligations , Complex Type Obligations
Abstract no
XML Instance Representation
,— —
< ..>
<currency> </ currency>
' The currency in which an anount is denomni nated."
| </...> J
Diagram
(D SpeciﬂedCurrencij—(-—-—-—-jE—' CUrrency |D = _E =) I The currency inwhich an amount is denaominated. _l
L
Schema Component Representation
<xsd: conpl exType nanme="Speci fi edCurrency">
<xsd: sequence>
<xsd: el enent nane="currency" type=" Currency " mnQccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>
top

Complex Type:

Super-types: None
Sub-types: None
Name

Used by (from the same schema document)
Abstract

Tranche

Complex Type BasketReferencelnformation , Complex Type IndexReferencelnformation

no
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Documentation This type represents a CDS Tranche.

XML Instance Representation

fe.>

<at t achnent Poi nt > </ at t achment Poi nt >

' Lower bound percentage of the |loss that the Tranche can endure, expressed as a deci nal.
An attachnent 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
val ue between 0 to 1 will be introduced in FpM. 4.3."

<exhaust i onPoi nt > </ exhaust i onPoi nt >

' 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
val ue between 0 to 1 will be introduced in FpM. 4.3."

<i ncurredRecover yAppl i cabl e> </incurredRecover yAppl i cabl e>

' Qut standi ng Swap Notional Ampunt is defined at any tinme on any day, as the greater of:
(a) Zero; If Incurred Recovery Ampunt Applicable: (b) The Oiginal Swap Notional Anpunt
mnus the sumof all Incurred Loss Amounts and all Incurred Recovery Ampunts (if

any) determned under this Confirmation at or prior to such tinme.Incurred Recovery Anpunt
not popul ated: (b) The Original Swap Notional Amount minus the sumof all Incurred Loss
Amount s determ ned under this Confirmation at or prior to such tine.'

</...>

[

Diagram

= Lﬂ] [ = I This type represents a CDS Tranche.

A schema facet to constraint the value between 0 to 1 will he introduced in FphiL 4.3,

V decimal

-—-—-—-jEI——' attachmentPaoint | EI—I_ Lower bound percentage ofthe loss that the Tranche can endure, expressed as a decimal. An attachment point of 8%
would be represented as 0.05. The difference bhetween Attachment and Exhaustion points is call the width ofthe Tranche.

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 010 1 will he introduced in FphL 4.3,

exhaustionPoint D—|_ Upper bound percentage ofthe loss that the Tranche can endure, expressed as a decimal. An exhaustion point of 5%

\—| incurredRecoveryApplicable | EIL

0.1

Cutstanding Swap Motional Amount is defined at anytime on any day, as the greater of: {a) Zero; If Incurred Recovery
Amount Applicable: (k) The Original Swap Motional Amount minus the sum of all Incurred Loss Amounts and all Incurred
Recovens Amounts (if any) determined under this Confirmation at or priar to such time. Incurred Recovery Amount not
populated: (b} The Criginal Swap MNatiohal Amaount minus the sum of all Incurred Loss Amounts determined under this
Confirmation at or prior to such time.

[ hoolean

Schema Component Representation

<xsd: conpl exType nane="Tranche">
<xsd: sequence>
<xsd: el ement nane="attachnment Poi nt" type=" xsd:deciml "/>
<xsd: el ement nane="exhaustionPoint" type=" xsd:deciml "/>
<xsd: el ement nanme="i ncurredRecoveryApplicabl e" type=" xsd: bool ean
</ xsd: sequence>
</ xsd: conpl exType>
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top
Complex Type:
Super-types: None
Sub-types: None
Name ValuationDate
Used by (from the same schema document) Complex Type CashSettlementTerms
Abstract no
XML Instance Representation
<...>
<si ngl eVal uati onDat e> </ si ngl eVal uat i onDat e>
"Where single valuation date is specified as being applicable for cash settlement, this
el ement specifies the nunber of business days after satisfaction of all conditions
to settlenent when such valuation date occurs. |SDA 2003 Term Single Valuation Date'
<mul ti pl eval uati onDat es> </ mul ti pl eVal uati onDat es>
"Where nul tiple valuation dates are specified as being applicable for cash settlenent,
this elenent specifies (a) the nunber of applicable valuation dates, and (b) the nunber
of business days after satisfaction of all conditions to settlenment when the first
such val uation date occurs, and (c) the number of business days thereafter of each
successi ve valuation date. |SDA 2003 Term Muiltiple Valuation Dates'
</...>
L
Diagram
[ waluationDate & 4{ singlevaluationDate |E m E|—I_ Where single valuation date is specified as being applicakle for cash settlement, this element specifies the numhber of
business days after satisfaction of all conditions to settlernent when such valuation date occurs. 1SDA 2003 Term: Single
Valuation Date
(D SingleVaIuatiunDatej
multiplevaluationDates | m Where multiple valuation dates are specified as being applicahle 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
settlernent when the first such valuation date occurs, and (¢ the number of husiness days thereatter of each successive
valuation date. ISDA 2003 Term: Multiple Valuation Dates
(O MultiplevaluationDates )&
'
Schema Component Representation
<xsd: conpl exType name="Val uati onDat e" >
<xsd: choi ce>
<xsd: el enent nane="si ngl eVal uati onDate" type=" Singl eVal uati onDate "/>
<xsd: el ement nane="nmul ti pl eVal uati onDat es" type=" Miltipl eVal uati onDates "/>
</ xsd: choi ce>
</ xsd: conpl exType>
top

Model Group:
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Name FixedRecovery.model
Used by (from the same schema document) Complex Type CashSettlementTerms

XML Instance Representation

<cashSett | enent Anount > </ cashSet t | enent Amount >

' The anount paid by the seller to the buyer for cash settlement on the cash settlenent date.
I f not otherw se specified, would typically be calculated as 100 (or the Reference Price)
mnus the price of the Reference Obligation (all expressed as a percentage) tines Floating
Rat e Payer Cal cul ati on Ampunt. |SDA 2003 Term Cash Settl ement Anount.'

<recoveryFact or > </ recoveryFact or >

‘Used for fixed recovery, specifies the recovery |evel, determned at contract inception, to
be applied on a default. Used to calculate the amount paid by the seller to the buyer for
cash settlenment on the cash settlenent date. Amount calculation is (1 minus the

Recovery Factor) multiplied by the Floating Rate Payer Cal cul ati on Amount. The currency wl|l
be derived fromthe Floating Rate Payer Cal cul ati on Anpunt.'

L

Diagram

2 FixedRecovery.model |

would typically be calculated as 100 {or the Reference Price) minus the price of the Reference Ohbligation (all expressed
as a percentage) times Floating Rate Payer Caleulation Amount. ISDA 2003 Term: Cash Settlement Amount.

cashSetilementAmount >[-l—-l}|_ The amount paid by the seller to the buver for cash settlerment on the cash settlement date. If not otherwise specified,

|:| Maney |E

l—- Used for fixed recovery, specifies the recovery level, determined at contract inception, to be applied on a default. Used to
calculate the amount paid by the seller to the huyer far cash settlement on the cash settliement date. Amount calculation is

recoveryF actor

{1 minus the Recovery Factor) multiplied by the Floating Rate Payer Calculation Amount. The currency will he derived from
the Floating Rate Payer Calculation Amount.

l7 RestrictedPearcentage jl

Schema Component Representation

<xsd: group nane="Fi xedRecovery. nodel ">
<xsd: choi ce>
<xsd: el ement nane="cashSett!| ement Anount" type=" Money "/>
<xsd: el ement nane="recoveryFactor" type=" RestrictedPercentage "/>
</ xsd: choi ce>
</ xsd: gr oup>

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)
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Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

,<_ country="Australia" >

<uni tNo> string </unitNo> [0..1]
<houseNo> string </ houseNo> [1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</...>

[

The XML Instance Representation table above shows the schema component's content as an XML instance

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1]
. Model group information are shown in gray, e.g. Start Choice ... End Choice
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia"
. Otherwise, the type of the element/attribute is displayed.
If the element/attribute's type is in the schema, a link is provided to it
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9]{3}>>

Schema Component Representation

L ]

<conpl exType nane="AusAddress" >
<conpl exCont ent >

<extensi on base=" Address ">
<sequence>

<el ement name="state" type=
<el enent nane="post code" >
<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>

</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute nane="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

AusStates "/>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element

instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmischema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.org/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.
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Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.0rg/TR/xmischema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.org/TR/xmischema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.0rg/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmischema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures unigueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlIschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation
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Schema Document Properties
Target Namespace

Version
Element and Attribute Namespaces

Schema Composition

http://www.fpml.org/2008/FpML-4-5
$Revision: 2406 $

. Global element and attribute declarations belong to this schema’s target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
. This schema includes components from the following schema document(s):

o fpml-option-shared-4-5.xsd
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Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.orglemf/2002/Ecore

xml http:/Aww.w3.0rg/XML/1998/namespace

xsd http:/Aww.w3.0rg/2001/XMLSchema

fpml http://www.fpml.org/2008/FpML-4-5

Schema Component Representation

<xsd: schema nsPrefix="fpnml" packag
www. f pni . or g/ 2008/ FpM.- 4- 5" versi o

</ xsd: schema>

2406 $"

"org. fpm " docunent Root ="FpM." target Namespace="http://

" $Revi si on:

attributeFornDefaul t="unqualified" el enentFornDefaul t="qualified">
<xsd:include schenaLocation="fpnl - opti on-shar ed- 4-5. xsd"/ >

Global Declarations

Element:

. This element can be used wherever the following element is referenced:

1 product

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

commodityOption
CommodityOption

no

no

Defines a commodity option produ

ct.

CommodityOption

commodityOption
http S fpmlLorgdi20024F phdL-4-5

productType

http S fpmlLorgdi20024F phdL-4-5

FroductType

0

-

productid

http S fpmlLorgdi20024F phdL-4-5

Productld

0

-

(=)

FartyOrTradeSideReferance

buyerPartyReference
http S fpmlLorgdi20024F phdL-4-5

FartyOrTradeSideReferance
sellerPartyReference
http S fpmlLorgdi20024F phdL-4-5

optionType

http S fpmlLorgdi20024F phdL-4-5

OptionTypeEnum

Commodity
commodity
http S fpmlLorgdi20024F phdL-4-5
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AdjustableOrRelativel ate

effectiveDate

http S fpmlLorgdi20024F phdL-4-5

string
description
http St fpml. argi20024F phdL-3-5
0.1
01 — commodityBase
http S fpmlLorgdi20024F phdL-4-5
CommodityDetails
— commodityDetails
http S fpmlLorgdi20024F phdL-4-5
Quantitylnit
1 unit
http S fpmlLorgdi20024F phdL-4-5
Currency
— currency
http S fpmlLorgdi20024F phdL-4-5
% Exchangeld
exchangeld
http S fpmlLorgdi20024F phdL-4-5
InfarmationSource
publication
http S fpmlLorgdi20024F phdL-4-5
SpecifiedPriceEnum
— specifiedPrice
http St fpml.org/20080F phd L-3-5

c dityCaleulationPeriodsSch

calculationPeriodsSchedule
http S fpmlLorgdi20024F phdL-4-5

(s

0.1

deliveryDates

DeliveryDatesEnum

http S fpmlLorgdi20024F phdL-4-5

deliveryDate

Adjustablel ate

http S fpmlLorgdi20024F phdL-4-5

gveartonth

deliveryDateYearMonth
http S fpmlLorgdi20024F phdL-4-5

]

Offzet
deliveryDateRollConvention
http S fpmlLorgdi20024F phdL-4-5

0.1

multiplier

http St fpml.org/20080F phd L-3-5

PositiveDecimal

0.1

]

SettlementPeriod
settlementPeriod
http St fpml.org/20080F phd L-3-5

0.

o0
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Adustaplel ates
calculationPeriods
http S fpmlLorgdi20024F phdL-4-5

CommodityPricingDlates
— pricingDates
http S fpmlLorgdi20024F phdL-4-5

AoreragingMethodEnum

Bl
D[ notionalQuantity

] averagingMethod
http S fpmlLorgdi20024F phdL-4-5

0.1

CommodityMotional

http S fpmlLorgdi20024F phdL-4-5

CommodityMotionalSchedule
notionalQuantitySchedule
http S fpmlLorgdi20024F phdL-4-5

decimal
totalMotionalQuantity
http S fpmlLorgdi20024F phdL-4-5

0.1

— exercise

http S fpmlLorgdi20024F phdL-4-5

CommodityExercize
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MonMNegativehdoney
strikePricePerUnit
http S fpmlLorgdi20024F phdL-4-5

=

CommodityAmericanExercize
americanExercise
http o fpml argi20024F phdL-4-5

CommodityEuropeanExercize
europeanExercise
http o fpml argi20024F phdL-4-5

— automaticExercise
http S fpmlLorgdi20024F phdL-4-5

boalean

0.1

1 writtenConfirmation
http S fpmlLorgdi20024F phdL-4-5

boalean

0.1

IdentifiedCurrency

— settlementCurrency
http S fpmlLorgdi20024F phdL-4-5

— f=

http S fpmlLorgdi20024F phdL-4-5

CommodityF

0.1

— comversionFactor
http S fpmlLorgdi20024F phdL-4-5

decimal

0.1

AdjustableD atesOrRelative D ate Offset
paymentDates
http o fpml argi20024F phdL-4-5

CommodityRelativeP aymentD ates
relativePaymentDates
http o fpml argi20024F phdL-4-5
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|
CommodityStrikeSchedule
strikePricePerUnitSchedule

http S fpmlLorgdi20024F phdL-4-5

http S fpmlLorgdi20024F phdL-4-5 http S fpmlLorgdi20024F phdL-4-5

FartyOrAccountReference
receiverPartyReference
http S fpmlLorgdi20024F phdL-4-5

CommodityPremium EJ—@E——@E——@ FaryOraccountReference
—— premium payerPartyReference

Adjustable0rRel ativeD ate
paymentDate
http St fpml.org/20080F phd L-3-5

@E—I_ HonMegativehdoney

paymentAmount
http St fpml.org/20080F phd L-3-5

@E—I_ HonMegativebaney

premiumPerUnit
http St fpml. argi20024F phdL-3-5
0.1
@E— boalean
0.1 —— commonPricing
http S fpmlLorgdi20024F phdL-4-5
0.1
CommodityhdatetDisruption
—— marketDisruption
http S fpmlLorgdi20024F phdL-4-5
0.1
Rounding
] rounding
http S fpmlLorgdi20024F phdL-4-5
0.1

| I—

XML Instance Representation

<comodi t yOpti on

id=" ">
<pr oduct Type> </ product Type>

‘A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<pr oduct | d> </ product | d>

‘A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunmerated list.'

<buyer Part yRef er ence> </ buyer Par t yRef er ence>

‘Areference to the party that buys this instrument, ie. pays for this instrument and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer.'

<sel | er Part yRef erence> </ sel | er Part yRef er ence>

‘Areference to the party that sells (\"wites\") this instrument, i.e. that grants the
rights defined by this instrument and in return receives a paynent for it. See 2000
| SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.'

<optionType> </ opti onType>

' The type of option transaction. From a usage standpoint, put/call is the default option
type, while payer/receiver indicator is used for options index credit default

swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that combine a call and a put with the sane strike.'
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<commodi ty> </ conmodi ty>

‘ Specifies the underlying conponent. At the tine of the initial schema design, only
under | yers of type Conmodity are supported; the choice group in the future could offer
the possibility of adding other types later.’

<ef fecti veDat e> </ effectiveDat e>

' The effective date of the Cormodity Option Transaction. Note that the Term nation/
Expiration Date should be specified in expirationDate within the CommodityAmeri canExerci se
type or the CommodityEuropeanExercise type, as applicable.’

<cal cul ati onPeri odsSchedul e> </
cal cul ati onPeri odsSchedul e>

"A parametric representation of the Calculation Periods of the Commobdity Option Transaction.'

<cal cul ati onPeri ods> </ cal cul ati onPeri ods>

" An absol ute representation of the Calculation Periods of the Commodity Option Transaction.'

<pri ci ngDat es> </ prici ngDat es>
' The dates on which the option will price.'

<aver agi nghet hod> </ aver agi ngMet hod>
' The Method of Averaging if there is nore than one Pricing Date.'

<not i onal Quantity> </ notional Quantity>
' The Notional Quantity.'

<not i onal QuantitySchedul e> </ noti onal QuantitySchedul e>

Al lows the docunentation of a shaped notional trade where the notional changes over the
life of the transaction.'

<total Notional Quantity> </total Notional Quantity>
' The Total Notional Quantity.'

<exerci se> </ exerci se>

' The paraneters for defining how the conmpdity option can be exercised and how it is settled."

<strikePricePerUnit> </strikePricePerUnit>

' The currency amount of the strike price per unit.'
<strikePricePer Uni t Schedul e> </ strikePricePer Unit Schedul e>

<prenmi une </ prem une>

' The option prem um payabl e by the buyer to the seller.’

<comonPri ci ng> </ conmonPri ci ng>

‘ Common pricing may be relevant for a Transaction that references nore than one
Commpdity Reference Price. |If Common Pricing is not specified as applicable, it will be
deened not to apply."

<mar ket Di srupti on> </ mar ket Di sruption>

‘ Mar ket disruption events as defined in the | SDA 1993 Commodity Definitions or in | SDA
2005 Commodity Definitions, as applicable.'

<roundi ng> </ roundi ng>

‘Roundi ng direction and precision for anpunts.'
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I </ commodi t yOpt i on>

Diagram

L

—
cammodityOption [BE

E|—| Defines a commodity option product. |

T O commaodityOption )=

(U)o {Fl (oo ]

@ = <l» extends: OptionBase E——@E—

p—

—| Hs CommodityAsian.model

0.1

—] & oommodinotionamuantiw.modm

EXercise

—| 2 CommodityStrikePrice.model

premium

\—| Hs CommodityContent.model
0.1

O optianBase

m E|—| An abstract element used as a place halder for the substituting product elements.

[ Product

i cammodityOption

N cammoditySwap

Schema Component Representation

L

]

<xsd: el ement

name="comodi t yQption" type=" CommodityQption " substitutionG oup="product"/>

Element:

. This element can be used wherever the following element is referenced:

o product

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

commoditySwap
CommoditySwap
no
no

Defines a commodity swap product.

—

| CommoditySwap 19
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commoditySwap
http S fpmlLorgdi20024F phdL-4-5

ProductType
productType
http S fpmlLorgdi20024F phdL-4-5

0.

Productld
productid
http S fpmlLorgdi20024F phdL-4-5

0.

AdjustableOrRelativel ate
effectiveDate

http S fpmlLorgdi20024F phdL-4-5

Adjustablel ate
adjustableDate
http S fpmlLorgdi20024F phdL-4-5

Relativelate Offzet
relativeDate
http S fpmlLorgdi20024F phdL-4-5

AdjustableOrRelativel ate
terminationDate
http S fpmlLorgdi20024F phdL-4-5

Adjustablel ate
adjustableDate
http S fpmlLorgdi20024F phdL-4-5

Relativelate Offzet
relativeDate
http S fpmlLorgdi20024F phdL-4-5

IdentifiedCurrency
settlementCurrency
http S fpmlLorgdi20024F phdL-4-5

ec

urrencyScheme

anylURI

EH
— fixedlLeg

1.

FixedPricelLeg

http S fpmlLorgdi20024F phdL-4-5
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payerPartyReference
http St fpml.orgf2008/F phd L-3-5

FartyOrAccountReference

receiverPartyReference
http St fpml.orgf2008/F phd L-3-5

FartyOrAccountReference

AdjustableD ates

calculationPeriods
http S fpml. orgf20080F phd L-3-5

C

aleulationP

calculationPeriodsSchedule
http S fpml. orgf20080F phd L-3-5

CaleulationFeriodsReference
calculationPeriodsReference
http i fpml.orgf2008/F phd L-3-5

http i fpml.orgf2008/F phd L-3-5

CaleulationFeriodsReference

calculationPeriodsScheduleReference

CommodityFixedPriceSchedule
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http S fpml. orgf20080F phd L-3-5

L] | HAGUr 1 ILGILIGULIG )

FixedPrice
fizedPrice
http i fpml.orgf2008/F phd L-3-5

decimal
worldscaleRate
http i fpml.orgf2008/F phd L-3-5

MonMNegativehdoney
contractRate
http i fpml.orgf2008/F phd L-3-5

—@ JE CommeodityNotional
D[ notionalQuantity

http S fpmlLorgdi20024F phdL-4-5

CommodityMotionalSchedule

notionalQuantitySchedule
http S fpmlLorgdi20024F phdL-4-5

decimal
totalMotionalQuantity
http St fpml.orgf2008/F phd L-3-5

0.1

% Adjustablel atesOrRelative D ate Offset
paymentDates

http S fpml. orgf20080F phd L-3-5

CommodityRelativeP aymentD ates
relativePaymentDates
http S fpml. orgf20080F phd L-3-5

@ FlatRateEnum

0.1 flatRate
http St fpml.orgf2008/F phd L-3-5

MonMNegativehdoney
flatRateAmount
http St fpml.orgf2008/F phd L-3-5

0.1

FloatingPricelLeg

] floatingLeg
http S fpmlLorgdi20024F phdL-4-5

FartyOrAccountReference

payerPartyReference
http St fpml.orgf2008/F phd L-3-5

FartyOrAccountReference
receiverPartyReference
http St fpml.orgf2008/F phd L-3-5

AdjustableD ates
calculationPeriods
http S fpml. orgf20080F phd L-3-5

c dityCaleulationPeriodsSchedul
calculationPeriodsSchedule
http S fpml. orgf20080F phd L-3-5

CaleulationFeriodsReference
calculationPeriodsReference
http i fpml.orgf2008/F phd L-3-5

| CaleulationFeriodsReference
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| calculationPeriodsScheduleReference
http i fpml.orgf2008/F phd L-3-5

Commodity
— commodity
http o fpml argi20024F phdL-4-5

—@ JE CommeodityNotional
D[ notionalQuantity

http S fpmlLorgdi20024F phdL-4-5

CommodityMotionalSchedule
notionalQuantitySchedule
http S fpmlLorgdi20024F phdL-4-5

decimal
totalMotionalQuantity
http St fpml.orgf2008/F phd L-3-5

0.1

FloatingLegCalculation
— calculation
http o fpml argi20024F phdL-4-5

% Adjustablel atesOrRelative D ate Offset
paymentDates

http S fpml. orgf20080F phd L-3-5

CommodityRelativeP aymentD ates
relativePaymentDates
http S fpml. orgf20080F phd L-3-5

@ FlatRateEnum

0.1 flatRate
http St fpml.orgf2008/F phd L-3-5

NonMegativeMoney
flatRateAmount
http St fpml.orgf2008/F phd L-3-5
0.1
@E— boalean
0.1 —— commonPricing
http S fpmlLorgdi20024F phdL-4-5
0.1
CommodityhdatetDisruption
—— marketDisruption
http S fpmlLorgdi20024F phdL-4-5
0.1
Rounding
] rounding
http S fpmlLorgdi20024F phdL-4-5
0.1

L

XML Instance Representation

<commodi t ySwap

id=" ">
<product Type> </ product Type>
‘A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product | d> </ product | d>

*A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this element. Note that the domain values for this element are
not strictly an enunerated list.'
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<effectiveDat e> </ effectiveDat e>

‘Specifies the effective date of this leg of the swap. Wien defined in relation to a
date specified sonewhere el se in the document (through the relativeDate conponent),
this element will typically point to the effective date of the other leg of the swap.'
<t er mi nat i onDat e> </term nati onDat e>

*Specifies the ternmination date of this leg of the swap. Wen defined in relation to a
date specified sonewhere el se in the document (through the relativeDate conponent),
this element will typically point to the term nation date of the other |leg of the swap.'
<sett!| ement Currency> </ settl ement Currency>

' The currency into which the Commodity Swap Transaction will settle. If this is not the sane
as the currency in which the Commodity Reference Price is quoted on a given floating | eg of
the Commpdity Swap Transaction, then an FX rate should al so be specified for that |eg.'

<fixedLeg> </fixedLeg>

‘Fixed Price Leg.'

<fl oati ngLeg> </fl oati ngLeg>
‘Floating Price leg."'

<conmonPri ci ng> </ conmonPri ci ng>

‘ Common pricing may be relevant for a Transaction that references nore than one
Commodity Reference Price. |f Common Pricing is not specified as applicable, it will be
deened not to apply."

<mar ket Di srupti on> </ mar ket Di srupti on>

‘ Mar ket disruption events as defined in the | SDA 1993 Commodity Definitions or in | SDA
2005 Commodity Definitions, as applicable.’

<roundi ng> </ roundi ng>

‘Rounding direction and precision for anounts.'

</ commodi t ySwap>
[

Diagram

E|—E|—| Defines a commaoadity swap product. |

~ @) (D)o (Flo[crmme ]
D R T A o) S ey

{ fixedLeqy

floatingLeg

\—| Hs CommodityContent.model
0.1

p—

[ Product

m E|—| An abstract element used as a place halder for the substituting product elements.
H [ Product
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|
|
|
|
L

cammodityOption

cammoditySwap

Schema Component Representation

| <xsd: el enent nane="comodi t ySwap" type=" Commodi tySwap

substitutionG oup="product"/>

top
Global Definitions
Complex Type:
Super-types: Reference < CalculationPeriodsReference (by extension)
Sub-types: None
Name CalculationPeriodsReference
Used by (from the same schema document) Model Group CommodityCalculationPeriodsPointer.model , Model Group CommodityCalculationPeriodsPointer.model
Abstract no
Documentation A pointer style reference to a calculation periods schedule defined elsewhere - note that this schedule could consist of a series of actual dates in
a calculationPeriods container or could consist of a parameterised schedule in a calculationPeriodsSchedule container.">A reference to a Calculation
Periods schedule in the form of a series of actual dates in a calculationPeriods container or in the form of a parameterised schedule in
a calculationPeriodsSchedule container. If both such constructs exist, this type should only be used within the CommodityCalculationPeriodsPointer.model
so that it is clear which is being referenced.
XML Instance Representation
< —
<...
| hr ef =" "> J
Diagram
(D CalculationPeriodsReference ) = m A pointer style reference to a calculation periods schedule defined elsewhere - note that this schedule could consist of a
series of actual dates in a calculationPeriods container or could consist of a parameterized schedule ina
calculationPerindsSchedule container=A reference to a Calculation Periods schedule in the farm of a series of actual
dates in a calculationPeriods container ar in the farm of a parameterised schedule in a calculationPeriodsSchedule
cantainer. If hoth such constructs exist, this type shaould only be used within the
CommaodityCaleulationPeriodsPainter.maodel sa that itis clearwhich is being referenced.
@ E|—( > extends: Reference )E—[ @ href
L
Schema Component Representation
<xsd: conpl exType nane="Cal cul ati onPeri odsRef erence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Reference ">
<xsd:attribute nane="href" type=" xsd:|DREF "/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top

Complex Type:
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Super-types: SharedAmericanExercise < CommodityAmericanExercise (by extension)

Sub-types: None

Name CommodityAmericanExercise

Used by (from the same schema document) Complex Type CommodityExercise

Abstract no

Documentation A type for defining exercise procedures associated with an American style exercise of a commodity option. This entity inherits from the

type SharedAmericanExercise.

XML Instance Representation

< ...
id=" xsd ">
<comencenent Dat e> Adj ust abl eOr Rel ati veDat e </ conmencenent Dat e>

‘The first day of the exercise period for an American style option.'

<expirationDat e> Adj ustabl eO Rel ati veDate </expirationDate>

‘The last day within an exercise period for an Anerican style option. For a European
style option it is the only day within the exercise period."'

<l at est Exer ci seTi ne> Busi nessCenterTi me </| atest Exerci seTi me>

‘For a Bernuda or Anerican style option, the latest tine on an exercise business day
(excluding the expiration date) within the exercise period that notice can be given by
the buyer to the seller or seller\'s agent. Notice of exercise given after this tine will
be deened to have been given on the next exercise business day."'

<expirationTi me> </ expirationTi me>

' The specific time of day on which the option expires.'

<mul ti pl eExerci se> </ mul ti pl eExerci se>

' The presence of this elenent indicates that the option may be partially exercised. It is
not applicable to European or Asian options.'

|</...>

Diagram

—
(D CommaodityAmericanExercise ) = m E|—|_ Atype for defining exercise procedures assaociated with an American style exercize of a commadity aption. This enti

inherits fram the type SharedAmericanExercise.

E—(d[) extends: SharedAmericanExercise)
0.1
multipleExercise
0.1

(D SharedAmericanExercize )

L

Schema Component Representation

<xsd: conpl exType nane="Commodi t yAneri canExerci se">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Shar edAmeri canExercise ">
<xsd: sequence>
<xsd: el enent name="expirationTi me" type=" BusinessCenterTi me m nCccurs="0"/>
<xsd: el ement name="nul ti pl eExerci se" type=" CommodityMiltipl eExercise " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:
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Super-types: Interval < CommodityCalculationPeriodsSchedule (by extension)

Sub-types: None

Name CommodityCalculationPeriodsSchedule

Used by (from the same schema document) Model Group CommodityAsian.model , Model Group CommodityCalculationPeriods.model
Abstract no

Documentation A parametric representation of the Calculation Periods for on Asian option or a leg of a swap.

XML Instance Representation

<..
id=" xsd ">
<periodMil tiplier> xsd </ periodMil tiplier>
"Atinme period nultiplier, e.g. 1, 2 or 3 etc. A negative value can be used when specifying
an offset relative to another date, e.g. -2 days. If the period value is T (Term
then periodMultiplier nmust contain the value 1.'
<period> PeriodEnum </ peri od>
"Atinme period, e.g. a day, week, nonth, year or termof the stream |f the
periodMul tiplier value is O (zero) then period nust contain the value D (day)."'
<bal anceC Fi r st Peri od> </ bal ancef Fi r st Peri od>
"If true, indicates that that the first Calculation Period should run fromthe Effective
Date to the end of the cal endar period in which the Effective Date falls, e.g. Jan 15 - Jan
31 if the calculation periods are one nonth long and Effective Date is Jan 15. |f false,
the first Calculation Period should run fromthe Effective Date for one whole period, e.g.
Jan 15 to Feb 14 if the calculation periods are one nonth long and Effective Date is Jan 15.'
</...>
—
Diagram

(D CommaodityCalculationPeriodsSchedule ) = m E|—| A parametric representation of the Caleulation Periods for an Asian option or a leg of a swap.

@H [ extends: Interval E—[@ balance(fFirstPeriod

| O Interval

Schema Component Representation

<xsd: conpl exType nane="Conmodi t yCal cul ati onPeri odsSchedul e" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" |nterval ">
<xsd: sequence>
<xsd: el ement nanme="bal anceOf First Period" type=" xsd: bool ean "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Exercise < CommodityEuropeanExercise (by extension)

Sub-types: None

Name CommodityEuropeanExercise

Used by (from the same schema document) Complex Type CommodityExercise

Abstract no

Documentation A type for defining exercise procedures associated with a European style exercise of a commodity option.

XML Instance Representation
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<expirati onDat e> </ expi rati onDat e>

' The last day within an exercise period for an Anerican style option. For a European
style option it is the only day within the exercise period. For an averaging option this
is equivalent to the Termination Date.'

<expirationTi me> </ expirationTi me>

' The specific time of day on which the option expires.'

|<_/___>

Diagram

(D CommodityEuropeanExercize ) = m E|—| Atype for defining exercise procedures associated with a European style exercize of a commoadity aption.

@ = [ extends: Exercise expirationDate

0.1

Schema Component Representation

<xsd: conpl exType nane="Commodi t yEur opeanExer ci se" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Exercise ">
<xsd: sequence>
<xsd: el enent name="expirationDate" type=" AdjustableORelativeDate "/>
<xsd: el enent name="expirationTi me" type=" BusinessCenterTine " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommodityExercise

Used by (from the same schema document) Complex Type CommodityOption

Abstract no

Documentation The parameters for defining how the commodity option can be exercised, how it is priced and how it is settled.

XML Instance Representation

<>

<amer i canExer ci se> </ aneri canExer ci se>

' The paraneters for defining the exercise period for an Anerican style option together with
the rules governing the quantity of the conmodity that can be exercised on any given
exercise date.'

<eur opeanExer ci se> </ eur opeanExer ci se>

' The paraneters for defining the expiration date and time for a European or Asian style
option. For an Asian style option the expiration date is equivalent to the termination date."'

<aut omat i cExerci se> </ aut omat i cExer ci se>

' Speci fies whether or not Automatic Exercise applies to a Commodity Option Transaction.'

<writtenConfirmtion> </writtenConfirmation>

* Speci fies whether or not Witten Confirmation applies to a Commodity Option Transaction.'
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<sett!| enent Currency> </ settl enent Currency>

' The currency into which the Commodity Option Transaction will settle. If this is not the
sane as the currency in which the Commodity Reference Price is quoted, then an FX

determ nation nethod should al so be specified."

<f x> </ fx>

' FX observations to be used to convert the observed Commpdity Reference Price to the
Settlement Currency.'

<conver si onFact or > </ conver si onFact or >

‘If the Notional Quantity is specified in a unit that does not match the unit in which
the Commodity Reference Price is quoted, the scaling or conversion factor used to convert
the Commpdity Reference Price unit into the Notional Quantity unit should be stated here.
If there is no conversion, this elenent is not intended to be used."’

<paynent Dat es> </ paynent Dat es>

‘Dates on which paynents will be nmade.'

<rel ati vePaynent Dat es> </rel ati vePaynent Dat es>
' The Paynent Dates of the trade relative to the Cal cul ation Periods."'

|<_/“A>

Diagram

O commaodityExercise |E m E|—| The parameters for defining how the commaodity option can be exercised, how it is priced and how it is settled.

=)

guantity of the commoaodity that can be exercized an any given exercize date.

= m E|—|_ The parameters for defining the exercise period for an American style aption together with the rules governing the

(D CommaodityAmericanExercise )

the expiration date is equivalent to the termination date.

= m E|—|_ The parameters for defining the expiration date and time for a European ar Asian style option. For an Asian style option

(D CommodityEuropeanExercize )

= m E|—| Specifies whether ar not Automatic Exercize applies to a Commoaodity Option Transaction.
0.1

writtenCoanfirmation | m E|—| Specifies whether ar not Written Confirmation applies to a Commadity Option Transaction.
0.1

Commaodity Reference Price is gquoted, then an Fx determination method should also be specified.

settlementCurrency B m E|—|_ The currency into which the Cammodity Option Transaction will settle. Ifthis is notthe same as the currency in which the

O IdentifiedCurrency

= m E|—| Fx obszervations to be used to convert the observed Commaodity Reference Price to the Settlement Currency.
0.1
O commadityFx

' R Pl ] = ] Ll Ml odfcae ol Pees s o menm aE o ol f m e Al ok ol oo ek e mhe e Ale o ceefh fe ceefode Al o P aem e o ol o fe e o

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-com-4-5.xsd.html (16 of 59) [1/9/2009 3:51:59 PM]



XML Schema Documentation

LUrvERSIUNIF duwrn

guoted, the scaling or conversion factor used to convert the Commaodity Reference Price unit into the Mational Quantity unit
should he stated here. Ifthere is no conversion, this element is notintended to he used.

- [} I:l_léj;ll_q_ TELTTE UL HUETIULY 1S SPECTTED T & WL TEL WU TIULTTEALCTE LTI WUTHL T WTHLTL L L UTTITTIUAILY REIETEIILE FTILE 15

Hs C0mmodinaymentDates.model |

Schema Component Representation

<xsd: conpl exType nane="Conmodi t yExer ci se" >
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement name="aneri canExercise" type=" CommodityAnericanExercise "/>
<xsd: el ement name="eur opeanExerci se" type=" CommodityEur opeanExercise "/>
</ xsd: choi ce>
<xsd: el enent name="aut onmati cExerci se" type=" xsd: bool ean m nCccurs="0"/>
<xsd: el ement name="writtenConfirmation" type=" xsd:boolean " m nCccurs="0"/>
<xsd: el ement name="settl| enent Currency” type=" ldentifiedCQurrency "/>
<xsd: el enent name="fx" type=" CommodityFx " m nQccurs="0"/>
<xsd: el ement nanme="conversi onFactor" type=" xsd:decimal " m nQccurs="0"/>
<xsd: group ref=" Commodi tyPaynent Dat es. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommodityFixedPriceSchedule

Used by (from the same schema document) Complex Type FixedPriceLeg

Abstract no

Documentation The Fixed Price for a given Calculation Period during the life of the trade. There must be a Fixed Price step specified for each Calculation Period,

regardless of whether the Fixed Price changes or remains the same between periods.

XML Instance Representation

[<.>

<fixedPriceSt ep> </ fixedPriceStep>

' The Fixed Price for a given Calculation Period during the life of the trade. There nust be
a Fixed Price step specified for each Cal cul ation Period, regardl ess of whether the Fixed
Price changes or remains the same between periods."'

<wor | dscal eRat eSt ep> </ wor | dscal eRat eSt ep>

'For a Wet Voyager Charter Freight Swap, the number of Worldscal e Points for purposes of
the calcul ation of a Fixed Amunt for a given Calculation Period during the life of the
trade. There nust be Wrldscale Rate Step specified for each Cal cul ati on Period, regardless
of whether the Wrldscale Rate Step changes or remmins the same between periods.'

<contract Rat eSt ep> </ contract Rat eSt ep>

'For a DRY Voyage Charter or Time Charter Freight Swap, the price per relevant unit

for pruposes of the calculation of a Fixed Amount for a given Cal cul ation Period during
the life of the trade. There nust be Wrldscale Rate Step specified for each

Cal cul ation Period, regardl ess of whether the Wirldscale Rate Step changes or renamins the
same between periods."'

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef er ence>

"A pointer style reference to the Cal cul ati on Periods defined on another |leg."

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>
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! ‘A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg."'

</...>

Diagram

—
O commaodityFixedPriceSchedule ) = m E|—|_ The Fixed Price far a given Calculation Period during the life ofthe trade. There must he a Fixed Price step specified far
each Calculation Period, regardless of whether the Fixed Price changes or remains the same between periods.

m =H JE = fixedPriceStep | m E|—|_ The Fixed Price far a given Calculation Period during the life of the trade. There must be a Fixed Price step specified far
1 o each Calculation Period, regardless of whether the Fixed Price changes ar remains the same between periods.
[ FixedPrice

worldscaleRateStep (B m E|—|_ For a'wet Voyager Charter Freight Swap, the numhber of Warldscale Points for purposes of the calculation of a Fixed
1 o Amount for a given Calculation Period during the life of the trade. There must he Waorldscale Rate Step specified for each

Calculation Period, regardless of whether the Worldscale Rate Step changes or remains the same between periods.

cantractRateStep |E m E|—|_ For a DRY Vayage Charter ar Time Charter Freight Swap, the price per relevant unit for pruposes ofthe calculation of a
1 o Fixed Amount for a given Calculation Period during the life ofthe trade. There must be YWarldscale Rate Step specified for

each Calculation Period, regardless of whether the Worldscale Rate Step changes or remains the same between periods.

[0 MonMNepativeManey

\—| B CommodityCalculationPeriodsPointer.model
! A

L

Schema Component Representation

<xsd: conpl exType nane="Comodi t yFi xedPri ceSchedul e">
<xsd: sequence>
<xsd: choi ce>

<xsd: el enent
<xsd: el enent
<xsd: el enent

nane="fixedPri ceStep" type=" FixedPrice " maxCccurs="unbounded"/>
nane="wor | dscal eRat eSt ep" type=" xsd:decimal " nmaxCccurs="unbounded"/>
nane="contract Rat eSt ep” type=" NonNegativeMney " nmaxCccurs="unbounded"/>

</ xsd: choi ce>
<xsd: group ref=" Conmodi tyCal cul ati onPeri odsPoi nter.nodel "/>

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

Complex Type:

Scheme < CommodityFrequencyType (by extension)

Super-types:
Sub-types: None

Name CommodityFrequencyType

Used by (from the same schema document) Model Group PricingDays.model
Abstract no

Documentation Frequency Type for use in Pricing Date specifications.

XML Instance Representation

<...
commodi t yFr equencyTypeSchenme="

</...>
L
Diagram
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,(_D CommodityFrequencyType ) = m E|—| Freguency Type for use in Pricing Date specifications.

|

LI > E—{ A extends: Scheme)E!-[f @ commoditFrequencyTypeScheme (&

Schema Component Representation

<xsd: si npl eCont ent >

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

<xsd: extensi on base=" Schene
<xsd:attribute nane="commodityFrequencyTypeScheme" type=" xsd:anyURl " defaul t="http://ww.
fpm . or g/ codi ng- schene/ commodi ty-frequency-type"/>

<xsd: conpl exType nane="Commodi t yFrequencyType" >

v

Complex Type:

Super-types: None

Sub-types: None

Name CommodityFx

Used by (from the same schema document) Complex Type CommodityExercise , Complex Type FloatingLegCalculation

Abstract no

Documentation A type defining the FX observations to be used to convert the observed Commodity Reference Price to the Settlement Currency. The rate source must
be specified. Additionally, a time for the spot price to be observed on that source may be specified, or else an averaging schedule for trades priced using
an average FX rate.

XML Instance Representation
<...>
<pri mar yRat eSour ce> </ pri mar yRat eSour ce>

*The primary source for where the rate observation will occur. WII typically be either a
page or a reference bank published rate.’

<secondar yRat eSour ce> </ secondar yRat eSour ce>

'An alternative, or secondary, source for where the rate observation will occur. WII
typically be either a page or a reference bank published rate.’

<f xType> </ fxType>

"Atype to identify howthe FX rate will be applied. This is intended to differentiate
bet ween the various nethods for applying FX to the floating price such as a daily

<aver agi nghvet hod> </ aver agi ngMet hod>
' The parties nmay specify a Method of Averagi ng when averaging of the FX rate is applicable.’

<fi xi ngTi ne> </ fixingTi me>

time in a specific business center, e.g. 11:00am London tine.'

<f xCbser vat i onDat es> </ f xCbser vat i onDat es>

"Alist of the fx observation dates for a given Cal cul ation Period."

<dayType> </ dayType>
' The type of day on which pricing occurs.'

<dayDi stri bution> </ dayDi stribution>
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' The nmet hod by which the pricing days are distributed across the pricing period."'

<dayCount > xsd: posi tivelnteger </dayCount> [0..1]
' The nunber of days over which pricing should take place."

<dayOf Week> \\eekl yRol | ConventionEnum </ dayCf Week> [ 1..7]
' The day(s) of the week on which pricing will take place during the pricing period."'

<dayNunber > xsd: i nteger </dayNumber> [0..1]
' The occurrence of the dayOfWeek within the pricing period on which pricing will take place,

e.g. the 3rd Friday within each Calculation Period. If onmtted, every dayCOf Wek will be
a pricing day."'

End Choice

Start G oup: LagOr Reference.nodel [O0..1]

Start Choice [1]
<lag> Lag </lag> [1]
' The pricing period per calculation period if the pricing days do not wholly fall within
the respective cal cul ation period."*

<l agRef erence> LagReference </| agReference> [ 1]
"Allows a lag to reference one already defined el sewhere in the trade.'

End Choi ce
End Group: LagOr Ref erence. nodel
End Sequence
Start Choice [1]
<cal cul ati onPeri odsRef erence> Cal cul ati onPeriodsReference </cal cul ati onPeri odsRef erence> [ 1]

"A pointer style reference to the Cal cul ati on Periods defined on another |eg.

<cal cul ati onPeri odsSchedul eRef erence> Cal cul ati onPeriodsReference
</ cal cul ati onPeri odsSchedul eRef erence> [ 1]

"A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg.'

End Choi ce
End Choi ce
<fixingTi me> BusinessCenterTine </fixingTime> [0..1]

'The time at which the spot currency exchange rate will be observed. It is specified as a
time in a specific business center, e.g. 11:00am London tine."'

End Choi ce

|<_/...>

Diagram

I
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! O commaodityFx =

—

m E|—|_ Atype defining the FX observations to be used to convert the ohserved Commaodity Reference Price to the Settlement

Currency. The rate source must be specified. Additionally, a time for the spot price to be observed an that source may he
specified, ar else an averaging schedule for trades priced using an average FX rate.

E|— primaryRateSource (B

[Gmgrime J=

= m = _E EH | Thetime atwhich the spot currency exchange rate will be observed. Itis specified as atime in a specific business

secondaryRateSource (B m E|—|_ An alternative, or secondary, source farwhere the rate abservation will accur. Will typically be either a page or a reference
0.1

Type (B m E|—|_ Atype to identify how the FX rate will be applied. This is intended to differentiate between the various methads for
0.1

")

m E|—|_ The primary source forwhere the rate observation will occur. Will typically be either a page or a reference bank published

rate.

O InfarmationSource

bank published rate.

O InfarmationSource

applying Fx to the floating price such as a daily calculation, or averaging the Fx and applying the average atthe end of
each CalculationPeriod.

O commaodityFxType

averaginghiethod E|—| The parties may specify a Method of Averaging when averaging of the Fxrate is applicable.
0.1

( [7 sveragingMethodEnum )

m E|—|_ The time atwhich the spot currency exchange rate will he ohserved. Itis specified as atime in a specific business

center, e.g. 11:00am Landon time.

[ BusinessCenterTime

fxObservationDates |E m E|—| Alist of the fx ohservation dates for a given Calculation Period.
1.
[ AdjustableDates

E——@ m E|—| The parties may specify the rules for FX observation when averaging ofthe Fx rate is applicahle.

Hs PricingDays.modeI

0.1

2a FricingDays.model

Hs LagOrReference.model
0.1

\—| B CommodityCalculationPeriodsPointer.model
! A

center, e.g. 11:00am Landon time.

[ BusinessCenterTime

0.1

Schema Component Representation

<xsd: sequence>

<xsd: conpl exType nanme="Commodi t yFx" >
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<xsd: el enent name="pri naryRat eSource" type=" |nformationSource "/>

<xsd: el ement name="secondaryRat eSource" type=" |nformati onSource " mi nCccurs="0"/>
<xsd: el enent nane="fxType" type=" CommodityFxType " m nCccurs="0"/>

<xsd: el enent nane="aver agi ngMet hod" type=" Averagi nghet hodEnum " m nCccurs="0"/>
<xsd: choi ce mi nQccurs="0">

<xsd: el enent name="fixi ngTi me" type=" BusinessCenterTinme "/>
<xsd: sequence>
<xsd: choi ce>
<xsd: el enent name="fxCbservationDates" type=" AdjustableDates " nmaxCccurs="unbounded"/>
<xsd: sequence>
<xsd: sequence mi nCccurs="0">

<xsd: group ref="
<xsd: group ref="

PricingDays. nodel "/>
LagOr Ref er ence. nodel * mi nCccurs="0"/>

</ xsd: sequence>

<xsd: group ref=" ConmmodityCal cul ati onPeri odsPoi nter. nodel "/>

</ xsd: sequence>
</ xsd: choi ce>

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

<xsd: el enent name="fixi ngTi ne" type=" Busi nessCenterTi ne

m nCccurs="0"/>

top
Complex Type:
Super-types: Scheme < CommodityFxType (by extension)
Sub-types: None
Name CommodityFxType
Used by (from the same schema document) Complex Type CommodityFx
Abstract no
Documentation Identifes how the FX rate will be applied. This is intended to differentiate between the various methods for applying FX to the floating price such as a
daily calculation, or averaging the FX and applying the average at the end of each CalculationPeriod.
XML Instance Representation
"<
comuodi t yFxTypeSchenme=" ">
</[...>
L
Diagram
—
O commaodityFxType 1B m E|—|_ ldentifes how the FX rate will be applied. This is intended to differentiate between the various methods far applying FX 1o
the floating price such as a daily calculation, or averaging the FX and applying the average atthe end of each
CalculationPeriod.
@ E|—( > extends: Scheme )E—[ @ commodityFxTypeScheme
L
Schema Component Representation
<xsd: conpl exType nanme="Conmodi t yFxType" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute nane="commodi t yFxTypeSchenme" type=" xsd:anyURl " defaul t="http://ww.fpni.
or g/ codi ng- schenme/ commodi ty-f x-type"/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top
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Complex Type:

Super-types: None

Sub-types: None

Name CommodityMarketDisruption

Used by (from the same schema document) Model Group CommodityContent.model
Abstract no

Documentation ISDA 1993 or 2005 commodity market disruption elements.

XML Instance Representation

<...>
Start Choice [1]
<mar ket Di sruptionEvent s> Mar ket D sruptionEvent sEnum </ mar ket Di srupti onEvents> [ 1]

"1f Market disruption Events are stated to be Applicable then the default Market

Di sruption Events of Section 7.4(d)(i) of the | SDA Conmodity Definitions shall apply
unl ess specific Market Disruption Events are stated hereunder, in which case these
shal |l override the | SDA defaults. If Market Disruption Events are stated to be Not
Applicable, Market Disruption Events are not applicable to the trade at all. It is
al so possible to reference the Market Disruption Events set out in the rel evant

Mast er Agreement governing the trade.'

<addi tional Mar ket Di srupti onEvent > Market Di sruptionEvent </ additional Market Di sruptionEvent >
[0..%]
' To be used when narketDi sruptionEvents is set to \"Applicable\" and additional

mar ket disruption events(s) apply to the default market disruption events of Section 7.4(d)
(i) of the | SDA Commodity Definitions.'

<mar ket Di sruptionEvent> Varket Di sruptionEvent </ marketDi sruptionEvent> [1.. %]

‘' Market disruption event(s) that apply. Note that these should only be specified if the
default market disruption events of Section 7.4(d)(i) of the | SDA Cormmodity Definitions are
to be overridden.’

End Choi ce
Start Choice [0..1]

"If omtted then the standard disruption fallbacks of Section 7.5(d)(i) of the |SDA
Commodity Definitions shall apply.'

<di sruptionFal | backs> Di sruptionkFal | backsEnum </ di srupti onFal | backs> | 1]

' To be used where disruption fallbacks are set out in the rel evant Master Agreenent
governing the trade.'

<di sruptionFal | back> SequencedDi rsuptionkal | back </disruptionFallback> [1.. %]
End Choi ce
<f al | backRef erencePrice> Underlvyer </fallbackReferencePrice> [0.. 1]

*A fallback conmodity reference price for use when relying on Disruption Fallbacks in
Section 7.5(d) (i) of the | SDA Commodity Definitions or have sel ected \"Fall back Reference
Price\" as a disruptionFall back."'

<maxi mumNunber Of DaysCf Di srupti on> xsd: nonhNegat i vel nteger </
maxi mumNunber Of DaysCf Di sruption> [0.. 1]

'2005 Commodity Definitions only. If omtted , the nunber of days specified in Section 7.6
(a) of the Definitions will apply.'

<priceMaterialityPercentage> xsd:decimal </priceMaterialityPercentage> [0.. 1]

' 2005 Commodity Definitions only. To be used where a price materiality percentage applies
to the \"Price Source Disruption\" event and this event has been specified by
setting marketDisruption to true or including it in additional Market Di sruptionEvent'

<mi ni munfut uresContracts> xsd: posi tivel nteger </ m ninunFuturesContracts> [0..1]

*1993 Conmodity Definitions only. Specifies the Mnum Futures Contracts |evel that
dictates whether or not a \"De Mnims Trading\" event has occurred. Only relevant if
\'De Mnims Trading\' has been specified in marketD sruptionEvent

or additional Market Di sruptionEvent."*

|i/___>

Diagram
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I )
(O _commoditmarketisruption Je—| (] JE— & JE— 1504 1993 or 2005 cornmadity market disuption elements. |
m E—E_—@E— marketDisruptionEvents |E m EL If arket disruption Events are stated to be Applicahle then the default Market Disruption Events of Section 7.4(d)(i) of the

1SDA Commoaodity Definitions shall apply unless specific Market Disruption Events are stated hereunder, inwhich case
these shall override the ISDA defaults. If Market Disruption Events are stated to be Mot Applicable, Market Disruption
Events are not applicable to the trade at all. ltis alzo possible to reference the Market Disruption Events set aut in the
relevant Master Agreement governing the trade.

( [ MarketDisruptionEventsEnum )

\—| additionaltarketDisruptionEvent | m E|—|_ To be used when marketDisruptionEvents is setto "Applicahle" and additional market disruption events(s) apply to the
0 o default market disruption events of Section 7.4{dj{i ofthe 1ISDA Commodity Definitions.

(D MarketDisruptionEvent)

Section 7.4{d)(iy of the ISDA Commadity Definitions are to he overridden.

marketDisruptionEvent E|—|_ Market disruption event(s) that apply. Note that these should anly he specified ifthe default market disruption events of
1.

(D MarketDisruptionEvent)

m E|—| If omitted then the standard disruption fallbacks of Section 7.5(d)() of the ISDA Commaodity Definitions shall apply.
disruptionFallbacks | m E|—| To be usedwhere disruption fallbacks are set aut in the relevant Master Agreement gaverning the trade.

( [ DisruptionFallbacksEnum )

0.1

disruptionFallback
1.0
fallbackReferencePrice |E m E|-|_ Afallback commodity reference price for use when relying on Disruption Fallbacks in Section 7.5{d){i) of the ISDA
0.1

Commoaodity Definitions or have selected "Fallback Reference Price" as a disruptionFallback.

O Underlyar

—| maximumiumberOfDays OfDisruption | m E|—| 20048 Commaodity Definitions only. Ifomitted |, the number of days specified in Section 7.6{a) of the Definitions will apply.

0.1
[ nonMegativelnteger

_| priceMaterialityPercentage D—I_ 20048 Commaodity Definitions only. To be used where a price materiality percentage applies to the "Price Source
(7_gecimal )@

01 Disruption" event and this event has been specified by setting marketDisruption to true arincluding it in
v additionalMarketDisruptionEvent

or additionalMarketDisruptionEvent.

\—| minimumFuturesContracts | m E|—|_ 1993 Commaodity Definitions only. Specifies the Mimum Futures Cantracts level that dictates whether or not a"De
01 Minimis Trading" event has accurred. Only relevant if 'De Minimis Trading' has heen specified in marketDisruptionEvent

[ positivelnteger

Schema Component Representation
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<xsd: conpl exType nane="Commodi t yMar ket Di sruption">
<xsd: sequence>
<xsd: choi ce>
<xsd: sequence>

<xsd: el enent name="nmar ket Di sruptionEvents" type=" MarketDi sruptionEventsEnum"/>

" mnCccurs="0" maxQccur s="unbounded"/>
</ xsd: sequence>

<xsd: el enent name="addi ti onal Mar ket Di srupti onEvent" type=" MarketDi sruptionEvent

<xsd: el ement name="mar ket Di srupti onEvent" type=" MarketDi sruptionEvent " maxCQccurs="unbounded"/>

</ xsd: choi ce>
<xsd: choi ce mi nQccurs="0">

<xsd: el enent name="di sruptionFal | backs" type=" DisruptionFal | backsEnum"/>

<xsd: el enent name="di sruptionFal | back" type=" SequencedDi rsuptionFal | back

maxCccur s="unbounded" / >
</ xsd: choi ce>

m nCccurs="0"/>

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

<xsd: el enent name="fal | backRef erencePrice" type=" Underlyer "
<xsd: el enent name="maxi numNunber Of DaysCf Di sruption” type=" xsd: nonNegati vel nt eger

<xsd: el enent name="priceMaterialityPercentage" type=" xsd:deci mal
<xsd: el enent name="m ni nunFuturesContracts" type=" xsd:positivelnteger " mnCccurs="0"/>

m nCccurs="0"/>

" mnGccurs="0"/>

Complex Type:

Super-types: None
Sub-types: None
Name CommodityMultipleExercise

Used by (from the same schema document)

Complex Type CommodityAmericanExercise

Abstract no
Documentation

XML Instance Representation

A type for defining the multiple exercise provisions of an American style commodity option.

<>

</integral Mil tipleQuantity>

‘The integral multiple quantity defines a lower limt of the Notional Quantity that can
be exercised and also defines a unit nultiple of the Notional Quantity that can be exercised,
| i.e. only integer nultiples of this Notional Quantity can be exercised."'

| <integral Mul tipleQuantity>

<mi ni munNot i onal Quantity>

See nul ti pl eExerci se. "'

</ m ni numNot i onal Quanti ty>

| ' The mini num Notional Quantity that can be exercised on a given Exercise Date.

|</...>

Diagram

(D CommaodityMultipleExercise ) = m E|—| Atype for defining the multiple exercise provisions of an American style cammodity option.

minimumiotionalQuantity |

[

integraldultipleuantity (= m E|—|_ The integral multiple quantity defines a lower limit ofthe Motional Quantity that can bhe exercised and also defines a unit
0.1

multiple of the Motional Quantity that can he exercized, i.e. only integer multiples ofthis Motional Quantity can be exercised.

[0 commodityMotianal

m E|—| The minimum Motional Quantity that can be exercised on a given Exercise Date. See multipleExercize.
O commaodityMotional

g ]

Schema Component Representation
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<xsd: conpl exType nane="Conmodi t yMil ti pl eExerci se">
<xsd: sequence>
<xsd: el ement name="integral Mil tipleQuantity" type=" CommobdityNotional " m nCccurs="0"/>
<xsd: el ement name="m ni nunNot i onal Quantity" type=" CommpdityNotional "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommodityNotional

Used by (from the same schema document) Complex Type CommodityMultipleExercise , Complex Type CommodityMultipleExercise , Complex
Type CommodityNotionalSchedule , Model Group CommodityNotionalQuantity.model

Abstract no

Documentation Commodity Notional.

XML Instance Representation

<...
i d=" v
<quantityUnit> </ quantityUnit>

‘Quantity Unit is the unit of neasure applicable for the quantity on the Transaction.'

<quant it yFrequency> </ quanti t yFrequency>

' The frequency at which the Notional Quantity is deemed to apply for purposes of
calculating the Total Notional Quantity.'

<quantity> </ quantity>

‘ Anmobunt of commodity per quantity frequency.'

</...>

Diagram

=
O commoditynotional JE—] ) JB—] & |B—] commoniy National
—@E— guantitylInit E|—| Guantity Unit is the unit of measure applicable for the quantity an the Transaction.

O cuantityUnit

guantityFrequency | m E|—| The frequency at which the Motional Quantity is deemed to apply for purposes of calculating the Total Mational Quantity.

(D Commodity@uantinrequency)

=I E|—| Amount of cammodity per quantity fregquency.

I1

Schema Component Representation

<xsd: conpl exType nane="Conmodi t yNoti onal ">
<xsd: sequence>
<xsd: el enent nane="quantityUnit" type=" QuantityUnit "/>
<xsd: el enent nane="quantityFrequency" type=" CommodityQuantityFrequency "/>
<xsd: el enent nane="quantity" type=" xsd:deciml "/>
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</ xsd: sequence>

<xsd:attribute nane="id" type=" xsd:I1D "/>

</ xsd: conpl exType>

top
Complex Type:
Super-types: None
Sub-types: None
Name CommodityNotionalSchedule
Used by (from the same schema document) Model Group CommodityNotionalQuantity.model
Abstract no
Documentation The Notional Quantity per Calculation Period. There must be a Notional Quantity step specified for each Calculation Period, regardless of whether
the Notional Quantity changes or remains the same between periods.
XML Instance Representation
< .
i d=" s
<noti onal St ep> </ noti onal St ep>
‘' The Notional Quantity per Calculation Period. There nust be a Notional Quantity specified
for each Calculation Period, regardless of whether the quantity changes or renmins the
sane between periods."'
<cal cul ati onPeri odsRef erence> </ cal cul ati onPeri odsRef erence>
‘A pointer style reference to the Cal cul ation Periods defined on another leg."
<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef erence>
‘A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg."'
| </...>
Diagram
(D CommaodityMotionalSchedule )E— = _E EH | The Motional Quantity per Calculation Period. There must be a Motional Quantity step specified for each Calculation
Feriod, regardless of whether the Motional Quantity changes ar remains the same between periods.
—@ naotionalStep |3 m = EH | The Motional Quantity per Calculation Period. There must be a Notional Quantity specified for each Calculation Period,
regardless ofwhether the gquantity changes or remains the same between periods.
O commaodityMotional
Hs C0mmodityCaIculationPeriodsPointer.model |
! A
Schema Component Representation
<xsd: conpl exType nane="Conmodi t yNot i onal Schedul e">
<xsd: sequence>
<xsd: el ement name="notional Step" type=" CommpodityNotional " maxOccurs="unbounded"/>
<xsd: group ref=" Conmodi tyCal cul ati onPeri odsPoi nter. nodel "/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID"/>
</ xsd: conpl exType>
top

Complex Type:
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Super-types: OptionBase < CommodityOption (by extension)
Sub-types: None

Name CommodityOption

Used by (from the same schema document) Element commodityOption
Abstract no

Documentation Commodity Option.

XML Instance Representation

xsd: ID[0..1]">

<product Type> Product Type </ product Type> [0..*]

‘A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product ! d> Productld </productid> [0..*]

‘A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunmerated list.'

<buyer Part yRef erence> PartyO Tr adeSi deRef er ence </ buyer PartyRef erence> [ 1]

‘Areference to the party that buys this instrument, ie. pays for this instrument and
receives the rights defined by it. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer."'

<sel | erPart yRef erence> PartyO Tr adeSi deRef erence </sel |l erPartyReference> [1]

‘Areference to the party that sells (\"wites\") this instrument, i.e. that grants the
rights defined by this instrunent and in return receives a payment for it. See 2000
| SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.'

<opti onType> OptionTypeEnum </ optionType> [ 1]

' The type of option transaction. From a usage standpoint, put/call is the default option
type, while payer/receiver indicator is used for options index credit default

swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that conbine a call and a put with the sane strike."'

<commodi ty> Commodi ty </commodity> [ 1]

* Specifies the underlying conponent. At the tine of the initial schema design, only
under| yers of type Conmpdity are supported; the choice group in the future could offer
the possibility of adding other types later.’

Start G oup: CommodityAsi an. nodel [0..1]

" A group containing properties specific to Asian options."'

<effectiveDate> Adj ustableO Rel ativebDate </effectiveDate> [ 1]

' The effective date of the Cormpdity Option Transaction. Note that the Term nation/
Expiration Date should be specified in expirationDate within the Commodit yAneri canExerci se
type or the CommodityEur opeanExerci se type, as applicable."'

Start Choice [1]
<cal cul ati onPeri odsSchedul e> Cormmodi t yCal cul ati onPeriodsSchedul e </
cal cul ati onPeri odsSchedul e> [ 1]
‘A paranetric representation of the Calculation Periods of the Commodity Option Transaction.'

<cal cul ati onPeri ods> Adj ustabl eDat es </cal cul ati onPeri ods> [ 1]
' An absol ute representation of the Calculation Periods of the Commpdity Option Transaction.'

End Choi ce
<pricingDat es> Conmodi tyPricingbDates </ pricingDates> [ 1]

' The dates on which the option will price.’

<aver agi ngMet hod> Aver agi nghet hodEnum </ aver agi ngMet hod> [ 0. . 1]
' The Method of Averaging if there is nore than one Pricing Date.'

End G oup: CommbdityAsi an. nodel
Start Choice [1]

<notional Quantity> CommodityNotional </notional Quantity> [1]
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| ' The Notional Quantity.'

<not i onal Quanti t ySchedul e> </ noti onal Quanti tySchedul e>

"Allows the docunmentation of a shaped notional trade where the notional changes over the
life of the transaction.'

<t ot al Noti onal Quantity> </total Noti onal Quantity>
' The Total Notional Quantity.'

<exerci se> </ exerci se>

' The paraneters for defining how the conmodity option can be exercised and how it is settled."'

<strikePricePerUnit> </ strikePricePer Unit>

' The currency anmount of the strike price per unit."'
<strikePricePer Uni t Schedul e> </ strikePri cePer Uni t Schedul e>

<pr em une </ prem une

' The option prem um payabl e by the buyer to the seller.'

<commonPri ci ng> </ conmonPri ci ng>

' Conmon pricing may be relevant for a Transaction that references nore than one
Conmodi ty Reference Price. If Common Pricing is not specified as applicable, it will be
deened not to apply.’

<mar ket Di srupti on> </ mar ket Di sruption>

* Market disruption events as defined in the | SDA 1993 Commodity Definitions or in | SDA
2005 Conmodity Definitions, as applicable.’

<roundi ng> </ roundi ng>

' Roundi ng direction and precision for anpunts.'

</...>
| —

Diagram

=
O commadityoption JEr—] ([ Je— & Je—] commodity option.
@H 4[> extends: OptionBase E——@E—
—| Hs CommodityAsian.modeléll

0.1

—] 1. oommodinotionamuantiw.modm

EXercise

—] 1. CDmmodityStrikePrice.model

premium

\—| Hs CommodityContent.model
0.1

o
O optianBase

L

Schema Component Representation

L

|

<xsd: conpl exType nane="Conmodi t yOption">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" OptionBase ">
<xsd: sequence>
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<xsd: el enent name="comodi ty" type=" Commodity "/>
<xsd: group ref=" Conmodi tyAsi an. nodel " mi nCccurs="0"/>
<xsd: group ref=" ConmodityNotional Quantity.nodel "/>
<xsd: el ement name="exercise" type=" ConmodityExercise "/>
<xsd: group ref=" Commodi tyStrikePrice. nodel "/>
<xsd: el ement name="prem unt type=" CommodityPrenium"/>
<xsd: group ref=" Commodi tyContent.npdel " minCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NonNegativePayment < CommodityPremium (by extension)

Sub-types: None

Name CommodityPremium

Used by (from the same schema document) Complex Type CommodityOption

Abstract no

Documentation The commodity option premium payable by the buyer to the seller.

XML Instance Representation

<...>
<payer Part yRef erence> PartyQOr Account Ref er ence </ payer PartyRef erence> [ 1]

‘A reference to the party responsible for making the paynents defined by this structure.'

<recei ver PartyRef erence> PartyQO Account Ref erence </receiverPartyReference> [1]

‘Areference to the party that receives the payments corresponding to this structure."'

<paynent Dat e> Adj ust abl eOr Rel ati veDate </ paynentDate> [1]

' The paynent date, which can be expressed as either an adjustable or relative date.'

<paynent Anount > NonNegat i veMbney </ paynent Anmount> [ 1]

‘Non negative paynent anount.'

<prem unPer Uni t> NonNegativelMbney </premiunPerUnit> [0.. 1]
' The currency anobunt of premiumto be paid per Unit of the Total Notional Quantity.'

|:/"'>

Diagram

O commaodityPremium JE m E|—| The cammodity option premium payable by the buyer ta the seller. |
E—(d[) extends: NonNegatNePayment)E—[@ premlumPerUnlt =

|:| MonMegativePayment |E

I

Schema Component Representation

<xsd: conpl exType nanme="Conmodi t yPrem uni'>
<xsd: conpl exCont ent >
<xsd: extensi on base=" NonNegativePaynment ">
<xsd: sequence>
<xsd: el enent name="prem unPerUnit" type=" NonNegativeMney " ninCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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Complex Type:

Super-types: None

Sub-types: None

Name CommodityPricingDates

Used by (from the same schema document) Complex Type FloatingLegCalculation , Model Group CommodityAsian.model
Abstract no

Documentation The dates on which prices are observed for the underlyer.

XML Instance Representation

<...
id=" xsd:ID[0..1]">
Start Choice [1]
<cal cul ati onPeri odsRef erence> Cal cul ati onPeriodsReference </cal cul ati onPeri odsRef erence> | 1]

"A pointer style reference to the Calcul ati on Periods defined on another |eg."'

<cal cul ati onPeri odsSchedul eRef erence> Cal cul ationPeriodsReference
</ cal cul ati onPeri odsSchedul eRef erence> | 1]

"A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg.

End Choi ce

Start Choice [1]
<lag> Lag </lag> [0..1]
' The pricing period per calculation period if the pricing days do not wholly fall within
the respective cal cul ati on period."'

<dayType> DayTypeEnum </ dayType> [ 1]
' The type of day on which pricing occurs.’

Start Choice [1]
<dayDi stribution> Conmodi t yFrequencyType </dayDistribution> [1]

' The method by which the pricing days are distributed across the pricing period."'

<dayCount > xsd: positivelnteger </dayCount> [0..1]
' The nunmber of days over which pricing should take place.’

<dayOf Week> ekl yRol | ConventionEnum </ dayOf Week> [ 1..7]

' The day(s) of the week on which pricing will take place during the pricing period."'

<dayNunber > xsd: i nteger </dayNumber> [0..1]

' The occurrence of the dayOfWeek within the pricing period on which pricing will take place,
e.g. the 3rd Friday within each Calculation Period. If omitted, every dayCfWek will be
a pricing day."'

End Choi ce
<busi nessCal endar > Conmodi t yBusi nessCal endar </ busi nessCal endar> [0.. 1]

‘ldentifies a cormodity business day cal endar from which the pricing dates will be generated."

<pricingDat es> Adj ustabl eDates </pricingDates> [1.."]

"Alist of adjustable dates on which the trade would price. Each date will price for
the Calculation Period within which it falls.'

End Choi ce

L</...>

Diagram

I
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I(D CommaodityPricingDates )E—E—' The dates onwhich prices are ohserved for the underlyer, |

B CommodityCalculationPeriodsPointer.model
A

E—_@ m m E|—| The pricing periad per calculation period if the pricing days da notwhally fall within the respective calculation period.

0.1

s FricingDays.model

husinessCalendar

0.1

2]

= m E|—| ldentifies a commoaodity husiness day calendar from which the pricing dates will be generated.

(D CommodityElusinessCalendar)

falls.

pricingDates (B m E|—|_ Alist of adjustable dates onwhich the trade would price. Each date will price for the Caleulation Period within which it
1.

[ AdjustableDates

Schema Component Representation

<xsd: conpl exType nane="Conmodi tyPri ci ngDat es" >
<xsd: sequence>
<xsd: group ref=" ConmodityCal cul ati onPeri odsPoi nter.nodel "/>
<xsd: choi ce>
<xsd: sequence>
<xsd: el ement name="lag" type=" Lag " m nCccurs="0"/>
<xsd: group ref=" PricingDays.odel "/>
<xsd: el ement nanme="busi nessCal endar" type=" Commodi t yBusi nessCal endar " ni nCccurs="0"/>
</ xsd: sequence>
<xsd: el enent name="pricingDates" type=" Adjustabl eDates " nmaxOccurs="unbounded"/>
</ xsd: choi ce>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:I1D "/>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < CommodityQuantityFrequency (by extension)

Sub-types: None

Name CommodityQuantityFrequency

Used by (from the same schema document) Complex Type CommodityNotional

Abstract no

Documentation A type for defining the frequency at which the Notional Quantity is deemed to apply for purposes of calculating the Total Notional Quantity.

XML Instance Representation

<...
quant i t yFrequencyScheme=" ">

</...>
L

Diagram

I_
|
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| (D Commodity@uantinrequency) = m E|—|_ Atype for defining the frequency at which the Motional Quantity is deemed to apply for purposes of calculating the Total
Motional Quantity.

‘ E'_(QD exends: Scheme)a—[f @ nuantityFreguencyScheme B

|

Schema Component Representation

<xsd: conpl exType nane="Conmodi t yQuantityFrequency">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute name="quantityFrequencyScheme" type=" x
or g/ codi ng- schenme/ conmodi ty- quanti ty-frequency"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

o

canyURl " defaul t="http://ww.fpni.

Complex Type:

Super-types: None

Sub-types: None

Name CommodityRelativePaymentDates

Used by (from the same schema document) Model Group CommodityPaymentDates.model
Abstract no

Documentation The Payment Dates of the trade relative to the Calculation Periods.

XML Instance Representation

< .
id=" xsd: 1D[0 . 1]">
<payRel ativeTo> PayRel ativeToEnum </ payRel ativeTo> [ 1]

' Speci fi es whether the payments occur relative to each adjusted Cal cul ation Period start
date or each adjusted Cal cul ation Period end date."'

Start Choice [1]
<cal cul ati onPeri odsRef erence> Cal cul ationPeriodsReference </cal cul ati onPeri odsRef erence> | 1]

"A pointer style reference to the Calcul ati on Periods defined on another |eg."'

<cal cul ati onPeri odsSchedul eRef erence> Cal cul ationPeriodsReference
</ cal cul ati onPeri odsSchedul eRef erence> | 1]

"A pointer style reference to the Calcul ati on Periods Schedul e defined on another |eg.'

End Choice
<paynent DaysCf f set > DateOf f set </ paynment DaysOf f set> [ 1]

' Specifies any offset fromthe adjusted Cal cul ation Period start date or adjusted
Cal cul ation Period end date applicable to each Payment Date.'

Start G oup: BusinessCentersO Reference.nodel [O..1]
Start Choice [1]
<busi nessCent er sRef erence> Busi nessCent er skRef erence </ busi nessCent er sRef erence> [ 1]

"A pointer style reference to a set of financial business centers defined el sewhere in
the document. This set of business centers is used to determine whether a particular day is
a business day or not.'

<busi nessCent ers> Busi nessCenters </ businessCenters> | 1]
End Choi ce
End G oup: BusinessCentersO Ref erence. nodel

|i/...>

Diagram

—
|
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|(|:| CommodityRelativePaymentDates )E—E—' The Payment Dates ofthe trade relative ta the Calculation Periods.
—@E— payRelativeTo |E m E|—|_ Specifies whether the payments occur relative to each adjusted Calculation Period start date or each adjusted

Calculation Period end date.

[7 PayRelativeTaEnum

—| B CommodityCalculationPeriodsPointer.model
! A

each Payment Date.

paymentDaysOffset E|—|_ Specifies any offset fram the adjusted Calculation Period start date or adjusted Caleulation Period end date applicable to
[0 DateOffset

] Hs ElusinessCentersOrReference.model
0.1

L

Schema Component Representation

<xsd: conpl exType nane="Conmodi t yRel ati vePaynent Dat es" >
<xsd: sequence>
<xsd: el ement nane="payRel ativeTo" type=" PayRel ati veToEnum "/>
<xsd: group ref=" Commodi tyCal cul ati onPeri odsPoi nter. nodel "/>
<xsd: el ement name="paynent DaysCOf fset" type=" DateCffset "/>
<xsd: group ref=" BusinessCentersO Reference. nbdel " ninQccurs="0"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:I1D "/>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommoditySpreadSchedule

Used by (from the same schema document) Complex Type FloatingLegCalculation

Abstract no

Documentation The Spread per Calculation Period. There must be a Spread specified for each Calculation Period, regardless of whether the Spread changes or remains

the same between periods.

XML Instance Representation

<...>
<spr eadSt ep> </ spreadSt ep>
' The spread per Calculation Period. There nust be a spread step specified for each

Cal cul ation Period, regardl ess of whether the spread changes or remains the same
bet ween peri ods."'

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef erence>

‘A pointer style reference to the Cal cul ati on Periods defined on another |eg.

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>

"A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg.

</...>
L
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Diagram

(D CommaoditySpreadSchedule ) = m E|—|_ The Spread per Calculation Period. There must be a Spread specified for each Calculation Period, regardless of

whether the Spread changes ar remains the same between periods.

spreadStep |E m E|—|_ The spread per Calculation Period. There must he a spread step specified for each Calculation Period, regardless of
1.

whether the spread changes ar remains the same between periods.

B CommodityCalculationPeriodsPointer.model
A

|

Schema Component Representation

<xsd: conpl exType nane="Conmmodi t ySpr eadSchedul e" >
<xsd: sequence>
<xsd: el ement nanme="spreadStep" type=" Mpney " naxCccurs="unbounded"/>
<xsd: group ref=" Conmodi tyCal cul ati onPeri odsPoi nter. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CommodityStrikeSchedule

Used by (from the same schema document) Model Group CommodityStrikePrice.model

Abstract no

Documentation The Strike Price per Unit per Calculation Period. There must be a Strike Price per Unit step specified for each Calculation Period, regardless of whether

the Strike changes or remains the same between periods.

XML Instance Representation

<...>
<strikePricePerUnitStep> </ strikePricePerUnitStep>

' The strike price per unit per Calculation Period. There nust be a strike price per
unit specified for each Calcul ation Period, regardl ess of whether the price changes or
remai ns the sane between periods."'

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef erence>

A pointer style reference to the Cal cul ati on Periods defined on another leg."

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>
A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg."'

</...>
L
Diagram

o
|
|
|
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| (D CommaodityStrikeSchedule ) = m E|—|_ The Strike Price per Unit per Calculation Period. There must be a Strike Price per Unit step specified for each Calculation

Feriod, regardless of whether the Strike changes or remains the same between periods.

strikePricePerUnitStep | m E|—|_ The strike price per unit per Calculation Period. There must be a strike price per unit specified for each Calculation
1.

Feriod, regardless of whether the price changes ar remains the same hetween periods.

[0 MonMNepativeManey

B CommodityCalculationPeriodsPointer.model
A

|_ :

Schema Component Representation

<xsd: conpl exType nane="Comodi tyStri keSchedul e">
<xsd: sequence>
<xsd: el ement name="strikePricePerUnitStep" type=" NonNegativeMney " maxCccurs="unbounded"/>
<xsd: group ref=" Comnmodi tyCal cul ati onPeri odsPoi nter. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Product < CommoditySwap (by extension)

Sub-types: None

Name CommoditySwap

Used by (from the same schema document) Element commodity Swap
Abstract no

Documentation Commodity Swap.

XML Instance Representation

< .
id=" xsd: ">
<product Type> Product Type </ product Type>

‘A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product | d> Productld </product|d>

‘A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'

<ef f ecti veDat e> </ effectiveDat e>

‘Specifies the effective date of this leg of the swap. Wen defined in relation to a
date specified sonewhere else in the docunent (through the relativeDate component),
this element will typically point to the effective date of the other |leg of the swap.'

<t er mi nat i onDat e> </term nati onDat e>

' Specifies the termination date of this |leg of the swap. Wien defined in relation to a
date specified sonewhere else in the docunent (through the relativeDate component),
this element will typically point to the term nation date of the other |leg of the swap.'

<sett!| enent Currency> </ settl ement Currency>

' The currency into which the Coomodity Swap Transaction will settle. If this is not the sane
as the currency in which the Conmodity Reference Price is quoted on a given floating |eg of
the Commodity Swap Transaction, then an FX rate should al so be specified for that |leg.'

<fixedLeg> </fixedLeg>
'Fixed Price Leg.'

<fl oatingLeg> </ fl oatingLeg>

'Floating Price leg."'
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<commonPri ci ng> </ conmonPri ci ng>

‘ Conmon pricing may be relevant for a Transaction that references nore than one
Commpodity Reference Price. |If Commpn Pricing is not specified as applicable, it will be
deened not to apply."

<mar ket Di sruption> </ mar ket Di sruption>

* Mar ket disruption events as defined in the | SDA 1993 Commodity Definitions or in | SDA
2005 Commodity Definitions, as applicable.’

<roundi ng> </ roundi ng>
‘' Roundi ng direction and precision for anpunts.'

</...>
| I

Diagram

(O commoivwap ) —{ 0 Jo—{ 7 Jo—{ commean svep |
L T e G e P

{ fixedLeqy

floatingLeg

\—| Hs CommodiwCDntent.modele‘I

0.1

p—

[ Product
[

Schema Component Representation

L

]

<xsd: conpl exType nane="Conmodi t ySwap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Product ">
<xsd: sequence>
<xsd: el enent name="effectiveDate" type=" AdjustableO RelativeDate "/>
<xsd: el enent name="term nationDate" type=" AdjustableORelativeDate "/>
<xsd: el ement name="settl|enent Currency" type=" ldentifiedCurrency "/>
<xsd: choi ce maxQccur s="unbounded" >
<xsd: el enent nanme="fixedLeg" type=" FixedPricelLeg "/>
<xsd: el enent nanme="fl oatingLeg" type=" FloatingPricelLeg "/>
</ xsd: choi ce>
<xsd: group ref=" Conmodi t yCont ent . nodel
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: Scheme < DisruptionFallback (by extension)

Sub-types: None

Name DisruptionFallback

Used by (from the same schema document) Complex Type SequencedDirsuptionFallback
Abstract no

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-com-4-5.xsd.html (37 of 59) [1/9/2009 3:51:59 PM]



XML Schema Documentation
Documentation A Disruption Fallback.

XML Instance Representation

<...
commodi t yMar ket Di sruptionFal | backScheme=" xsd:anyURl [0..1]">
Schene

</[...>
L

Diagram

(@ et yor (0 ) [E Jo— [ Rommoniato

E—(d[) extends: Scheme)E!—[f @ commaodityMarketDisruptionFallbackScheme

Schema Component Representation

<xsd: conpl exType nane="Di sruptionFal | back">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

<xsd:attribute nane="commodi t yMar ket Di srupti onFal | backSchene" type=" xsd:anyURI
" defaul t="http://ww. fpni.org/ codi ng-scheme/ cormodi t y- mar ket - di sruption-fall back"/>

Complex Type:

Super-types: None
Sub-types: None
Name FixedPrice

Used by (from the same schema document)

Complex Type CommodityFixedPriceSchedule , Complex Type FixedPricelLeg

Abstract no
Documentation A type defining the Fixed Price.

XML Instance Representation

<...
id=" xsd:ID[0. . 1]">
<price> xsd:decimal </price> [1]

* The Fixed Price.’

<priceCurrency> Currency </priceCurrency> | 1]
‘Currency of the fixed price.’

<priceUnit> QuantityUnit </priceUnit> [1]
‘' The unit of measure used to calculate the Fixed Price.'

</...>
=
Diagram

'
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.E|—E|—| A type defining the Fixed Price. |
T

Hs Price.model

Schema Component Representation

<xsd: conpl exType nane="Fi xedPrice">
<xsd: sequence>
<xsd: el ement nanme="price" type=" xsd:decinal "/>
<xsd: group ref=" Price.nodel "/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:I1D"/>
</ xsd: conpl exType>

Complex Type:

Super-types: Leg < FixedPriceLeg (by extension)

Sub-types: None

Name FixedPriceLeg

Used by (from the same schema document) Complex Type CommoditySwap
Abstract no

Documentation Fixed Price Leg of a Commodity Swap.

XML Instance Representation

<..
id=" ">
<payer Part yRef er ence> </ payer Par t yRef er ence>

<r ecei ver Part yRef erence> </receiver Part yRef erence>

‘Areference to the party that receives the payments corresponding to this structure."'

<cal cul ati onPeri ods> </ cal cul ati onPeri ods>

on that leg - or the cal cul ationPeri odsSchedul eRef erence can be used to point to
the Calcul ation Periods Schedule for that leg.'

<cal cul ati onPeri odsSchedul e> </
cal cul ati onPeri odsSchedul e>

the Cal cul ation Periods Schedule for that leg.'

"A pointer style reference to the Cal cul ati on Periods defined on another |eg."'

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>

"A pointer style reference to the Cal cul ation Periods Schedul e defined on anot her
|
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‘A reference to the party responsible for making the paynents defined by this structure.'

' The Calcul ation Periods for this |leg of the swap. This type is only intended to be used if
the Cal cul ation Periods differ on each leg. |f Calculation Periods mirror another |eg,
the cal cul ati onPeri odsRef erence el ement should be used to point to the Calcul ation Periods

' The Calculation Periods for this |leg of the swap. This type is only intended to be used if
the Cal cul ation Periods differ on each leg. |f Calculation Periods mirror another |eg,
the cal cul ati onPeri odsRef erence el ement should be used to point to the Calcul ation Periods
on the other leg - or the cal cul ationPeri odsSchedul eRef erence can be used to point to

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef erence>




XML Schema Documentation

End Choi ce
End Choi ce
Start Choice [1]

<fi xedPriceSchedul e> Comodi t yFi xedPriceSchedul e </fixedPriceSchedul e> [ 1]

*Allows the specification of a Fixed Price that varies over the life of the trade."'

Start Choice [1]
<fixedPrice> FixedPrice </fixedPrice> [1]

' Fixed price on which fixed paynments are based.'

<wor | dscal eRat e> xsd: deci nmal </ worl dscal eRate> | 1]

'For a WET Voyager Charter Commodity Swap, the nunber of Worldscal e Points for purposes of
the cal culation of a Fixed Anpunt."’

<contract Rate> NonNegativeMbney </contractRate> [ 1]

'For a DRY Voyage Charter or Time Charter Commodity Swap, the price per relevant unit
for pruposes of the cal culation of a Fixed Amount.'

End Choi ce
End Choi ce
Start Choice [1]

<notional Quantity> CommodityNotional </notional Quantity> [1]
' The Notional Quantity.'

<not i onal QuantitySchedul e> Commodi t yNot i onal Schedul e </ noti onal QuantitySchedul e> [ 1]

"Allows the docunentation of a shaped notional trade where the notional changes over the
life of the transaction.’

End Choi ce
<total Notional Quantity> xsd:decinal </total Notional Quantity> [0..1]
' The Total Notional Quantity.'

Start Choice [1]
<paynent Dat es> Adj ust abl eDat esOr Rel at i veDat ek f set </ payment Dates> [ 1]

' Dates on which paynents will be nade.'

<rel ati vePayment Dat es> Conmodi t yRel ati vePaynent Dates </rel ati vePaynent Dat es> [ 1]
' The Paynment Dates of the trade relative to the Cal cul ation Periods."'

End Choi ce
Start Group: CommodityFreightFlat Rate. nodel [O0..1]
<fl at Rate> Fl at Rat eEnum </ fl at Rate> [ 1]

‘Wiether the Flat Rate is the New Wrl dw de Tanker Nomi nal Freight Scale for the Freight
I ndex Route taken at the Trade Date of the transaction or taken on each Pricing Date.'

<f | at Rat eAmount > NonNegat i velbney </fl at Rat eAmount> [0. . 1]
‘If flatRate is set to \"Fixed\", the actual value of the Flat Rate.’

End G oup: CommbdityFrei ght Fl at Rat e. npdel

|<_/A“>

Diagram

I
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I E|—| Fixed Price Leg of a Commaodity Swap. |
E——@E——' Hs PayerReceiver.model

—| Hs Comm0dityCaIcuIationPeriods.modeI

contractRate

Hs C0mm0dinotionaIQuantiw.model

Hs C0mmodinaymentDates.model

L1

Hs Comm0dinreightFIatRate.model
0.1

Schema Component Representation

<xsd: conpl exCont ent >

<xsd: sequence>

<xsd: ext ensi on base=" Leg ">

<xsd: conpl exType nane="Fi xedPri ceLeg">

<xsd: group ref=" PayerReceiver.nodel "/>
<xsd: group ref=" Cormmodi tyCal cul ati onPeri ods. nodel "/>

<xsd: choi ce>

<xsd: choi ce>

</ xsd: choi ce>
</ xsd: choi ce>

<xsd: el enent name="fi xedPri ceSchedul e" type=" Conmodi tyFi xedPri ceSchedule "/>

<xsd: el enent name="fixedPrice" type=" FixedPrice "/>
<xsd: el enent name="wor| dscal eRate" type=" xsd:decinmal "/>
<xsd: el enent name="contract Rate" type=" NonNegativeloney "/>

<xsd: group ref=" ConmmodityNotional Quantity.nodel "/>

<xsd: group ref=" Commodi tyPaynent Dat es. nodel "/>

</ xsd: sequence>

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd:attribute nane="id"

<xsd: group ref=" Commodi tyFreightFl at Rate. nodel " ninCccurs="0"/>

type=" xsd:ID"/>

Complex Type:

Super-types:
Sub-types:

Name
Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

None

None
FloatingLegCalculation
Complex Type FloatingPriceLeg
no

A type to capture details relevant to the calculation of the floating price.

<>

| <pri ci ngDat es>

</ prici ngDat es>
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* Commodity Pricing Dates.'

<aver agi nghet hod> </ aver agi ngMet hod>

' The parties may specify a Method of Averaging where nore than one pricing Dates is
bei ng specified as being applicable.’

<conver si onFact or > </ conver si onFact or >

‘If the Notional Quantity is specified in a unit that does not match the unit in which
the Commodity Reference Price is quoted, the scaling or conversion factor used to convert
the Commpdity Reference Price unit into the Notional Quantity unit should be stated here.
If there is no conversion, this element is not intended to be used.'

<roundi ng> </ roundi ng>

‘' Roundi ng direction and precision for price values.'

<spread> </ spread>

' The spread over or under the Commodity Reference Price for this |leg of the trade. This
element is intended to be used for basis trades.’

<spreadSchedul e> </ spr eadSchedul e>

' The spread over or under the Commodity Reference Price for this leg of the trade for
each Calculation Period. This elenent is intended to be used for basis trades."'

<f x> </ fx>

' FX observations to be used to convert the observed Conmpdity Reference Price to the
Settlenent Currency.'

|i/...>

Diagram

(D FloatingLegCalculation ) = m E|—| Atype to capture details relevant to the calculation ofthe floating price. |
(wess)err— pricingDates |er—{ (1 Jo— & Je— commodity Pricing Dates. |

(D CommaodityPricingDates )

averaginghethod |3 m E|—|_ The parties may specify a Method of Averaging where maore than one pricing Dates is heing specified as heing
0.1

applicable.

( [7 sveragingMethodEnum )

guoted, the scaling or conversion factor used to convert the Commoaodity Reference Price unit into the Mational Quantity unit
should he stated here. Ifthere is no conversion, this element is notintended to he used.

= m E|—|_ Ifthe Motianal Quantity is specified in a unitthat does not match the unitinwhich the Commodity Reference Price is
0.1
(7_gecimal )@

= m E|—| Rounding direction and precision for price values.
0.1
[0 Rounding

for basis trades.

5 = m E|—|_ The spread over or under the Commodity Refarence Price for this leg of the trade. This element is intended to be used
0.1
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element is intended to be used for basis trades.
(D CommodinpreadSchedule)

m E|—| F¥ nhservations to be used to convert the observed Commodity Reference Price to the Settlernent Currency.
O commadityFx

spreadSchedule [B m E|—|_ The spread aver or under the Cammodity Reference Price for this leg of the trade for each Calculation Period. This
1.
:
0.1

L

Schema Component Representation

<xsd: conpl exType nane="Fl oati ngLegCal cul ati on">
<xsd: sequence>
<xsd: el ement nanme="pricingDates" type=" ComnodityPricingDates "/>
<xsd: el enent nane="averagi ngMet hod" type=" Averagi ngMet hodEnum " mi nCccurs="0"/>
<xsd: el ement nanme="conversi onFactor" type=" xsd:decimal " m nQccurs="0"/>
<xsd: el ement name="roundi ng" type=" Rounding " m nQccurs="0"/>
<xsd: choi ce mi nQccurs="0">
<xsd: el ement name="spread" type=" Money "/>
<xsd: el enent name="spreadSchedul e" type=" CommoditySpreadSchedul e " naxOccur s="unbounded"/>
</ xsd: choi ce>
<xsd: el ement name="fx" type=" CommodityFx " mi nQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Leg < FloatingPriceLeg (by extension)

Sub-types: None

Name FloatingPriceLeg

Used by (from the same schema document) Complex Type CommoditySwap
Abstract no

Documentation Floating Price Leg of a Commodity Swap.

XML Instance Representation

[< .

id=" ">
<payer Part yRef er ence> </ payer Par t yRef er ence>
‘Areference to the party responsible for making the paynents defined by this structure.'

<r ecei ver Part yRef erence> </receiver PartyRef erence>
‘A reference to the party that receives the payments corresponding to this structure.'

<cal cul ati onPeri ods> </ cal cul ati onPeri ods>

'The Calcul ation Periods for this leg of the swap. This type is only intended to be used if
the Calculation Periods differ on each leg. |If Calculation Periods mirror another |eg, then
the cal cul ati onPeri odsRef erence el enent should be used to point to the Cal cul ati on Peri ods

on that leg - or the cal cul ati onPeri odsSchedul eRef erence can be used to point to

the Cal cul ation Periods Schedule for that leg.'

<cal cul ati onPeri odsSchedul e> </

cal cul ati onPeri odsSchedul e>

' The Calculation Periods for this leg of the swap. This type is only intended to be used if
the Calculation Periods differ on each leg. |f Calculation Periods mirror another |eg, then
the cal cul ati onPeri odsRef erence el enent should be used to point to the Cal cul ati on Peri ods
on the other leg - or the cal cul ati onPeri odsSchedul eRef erence can be used to point to

the Cal cul ation Periods Schedule for that leg.'
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‘Start Choice [1]
<cal cul ati onPeri odsRef erence> Cal cul ati onPeriodsReference </cal cul ati onPeri odsRef erence> [ 1]
"A pointer style reference to the Cal cul ati on Periods defined on another |eg."'

<cal cul ati onPeri odsSchedul eRef erence> Cal cul ati onPeriodsReference
</ cal cul ati onPeri odsSchedul eRef erence> | 1]

"A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg."'

End Choi ce
End Choi ce

<commodi ty> Commodi ty </commodity> [ 1]

* Specifies the underlying instrument. At this time, only underlyers of type Conmodity
are supported; the choice group in the future could offer the possibility of adding other

types later."'
Start Choice [1]

<notional Quantity> Conmodi t yNotional </notional Quantity> [1]
' The Notional Quantity.'

<not i onal QuantitySchedul e> Conmodi t yNotional Schedul e </ noti onal QuantitySchedul e> [ 1]

"Allows the documentation of a shaped notional trade where the notional changes over the
life of the transaction.'

End Choi ce
<total Notional Quantity> xsd:decinal </total Notional Quantity> [0..1]
' The Total Notional Quantity.'

<cal cul ation> Fl oatinglegCal cul ation </cal culation> [ 1]

‘Defines details relevant to the calculation of the floating price.'

Start Choice [1]
<paynent Dat es> Adj ustabl eDat esO Rel at i veDateOf f set </ payment Dat es> [ 1]
' Dates on which paynments will be nade.'

<rel ati vePaynent Dat es> Conmodi t yRel ativePaynent Dates </rel ati vePayment Dat es> | 1]
' The Paynment Dates of the trade relative to the Cal cul ation Periods."'
End Choice

Start G oup: CommodityFreight Fl at Rate. nodel [0..1]
<flatRate> Fl at RateEnum </fl at Rate> [ 1]

‘Wiether the Flat Rate is the New Wrldw de Tanker Nomi nal Freight Scale for the Freight
I ndex Route taken at the Trade Date of the transaction or taken on each Pricing Date.'

<f | at Rat eAmount > NonNegat i veloney </fl at Rat eAmount> [0. . 1]
"If flatRate is set to \"Fixed\", the actual value of the Flat Rate.'

End G oup: ComnmodityFrei ght Fl at Rat e. nodel
</...>

Diagram

=
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| E|—| Floating Price Leg of a Commaodity Swap.

@ = > extends: Leg E——@E——' - PayerReceiver.modelé‘I
—| 2 CommodityCalculationPeriods.model
—] 1. oommodinotionamuantiw.modm
—| Hs C0mmodinaymentDates.model
1. CommodityFreightFIatRate.model
0.1
p_—
Schema Component Representation
<xsd: conpl exType nanme="Fl| oati ngPriceLeg">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Leg ">
<xsd: sequence>
<xsd: group ref=" PayerReceiver.nodel "/>
<xsd: group ref=" Commodi tyCal cul ati onPeri ods. nodel "/>
<xsd: el ement name="comodi ty" type=" Commodity "/>
<xsd: group ref=" CommodityNotional Quantity.nodel "/>
<xsd: el ement nanme="cal cul ati on" type=" FloatingLegCal cul ation "/>
<xsd: group ref=" Commodi t yPaynment Dat es. nodel "/>
<xsd: group ref=" Commodi tyFreightFl at Rate. nodel " ninCccurs="0"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:1D"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
Complex Type:
Super-types: None
Sub-types: None
Name Lag
Used by (from the same schema document) Complex Type CommodityPricingDates , Model Group LagOrReference.model
Abstract no
Documentation An observation period that is offset from a Calculation Period.

XML Instance Representation

.

id=" ">
<l agDur ati on> </l agDur ati on>

' The period during which observations will be made. |f a firstCbservationDateC fset
is specified, the observation period will start the specified interval prior to
each Calculation Period - i.e. if the firstObservationDateCffset is 4 nonths and
the lagDuration is 3 nonths, observations will be taken in nmonths 4,3 and 2 (but not 1)
prior to each Calculation Period. If no firstCbservationDate is specified, the
| observation period will end i mediately preceding each Cal cul ati on Period."

<firstCbservationDat e f set > </firstQoservationDateX fset>
| ' The interval between the start of each |agDuration and the start of each
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| respective cal cul ati on period."'

|i/...>

Diagram

= 5 1
E|—| An observation period that is offset from a Calculation Period.
—@ lagDuration | m The periad during which abservations will he made. If a firstObservationDateOffzet is specified, the observation period
will start the specified interval prior to each Calculation Period - i.e. ifthe firstObservationDateOffset is 4 manths and the
lagDuration is 3 manths, observations will be taken in months 4,3 and 2 (but nat 1) prior to each Calculation Period. If no
firstObservationDate is specified, the observation period will end immediately preceding each Calculation Period.
O Interval
firstObservationDateOffset | m E|—| The interval between the start of each lagDuration and the start of each respective calculation period.
0.1
O Interval
L 1
Schema Component Representation
<xsd: conpl exType nanme="Lag">
<xsd: sequence>
<xsd: el ement name="|agDuration" type=" Interval "/>
<xsd: el ement name="firstCbservationDateOf fset" type=" Interval " mnCccurs="0"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID"/>
</ xsd: conpl exType>
top
Complex Type:
Super-types: Reference < LagReference (by extension)
Sub-types: None
Name LagReference
Used by (from the same schema document) Model Group LagOrReference.model
Abstract no
Documentation Allows a lag to reference one already defined elsewhere in the trade.
XML Instance Representation
<... R
| href=" "> J
Diagram

[ LagReference |2 m E|—| Allows a lag to reference one already defined elsewherea in the trade.
E—(d[) extends: Reference)E—[f @ href

|

S —

Schema Component Representation

<xsd: conpl exType nane="LagRef erence">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Reference ">
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<xsd:attribute nane="href" type=" xsd:|DREF " use="required"/>

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: Scheme < MarketDisruptionEvent (by extension)
Sub-types: None
Name MarketDisruptionEvent
Used by (from the same schema document) Complex Type CommodityMarketDisruption , Complex Type CommodityMarketDisruption
Abstract no
Documentation A Market Disruption Event
XML Instance Representation
< _|
commodi t yMar ket Di sruptionSchene=" xsd:anyUrl [0..1]">
Schene
</...>
L
Diagram
(D MarketDisruptionEvent) = m E|—| A Market Disruption Event |
@ E|—( > extends: Scheme )E—[ @ commaodityMarketDisruptionScheme
Schema Component Representation
<xsd: conpl exType nane="Mar ket Di srupti onEvent ">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nanme="comnodit yMar ket Di sruptionScheme" type=" xsd:anyURl " default="http://
www. f pm . or g/ codi ng- scheme/ conmodi t y- mar ket - di sruption"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: None
Sub-types: None
Name SequencedDirsuptionFallback

Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

Complex Type CommodityMarketDisruption

no
A Disruption Fallback with the sequence in which it should be applied relative to other Disruption Fallbacks.

<>

<fal | back> Di sruptionfFallback </fallback> [1]
‘ ‘Disruption fallback that applies to the trade.'

<sequence> xsd: positivelnteger </sequence> [ 1]
‘ Sequence in which the reference to the disruption fallback should be applied."'
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I</...>

Diagram

(D SequencedDirsuptionFaIIback) = m E|—| A Disruption Fallhack with the sequence inwhich it should he applied relative to other Disruption Fallbacks.
faliback |E—] ) |B—] & |B— Disruption falivack that applies to the trade.

[ DistuptionFallback

= m E|—| Seguence inwhich the refarence to the disruption fallback should be applied.

[7 positivelnteger

Schema Component Representation

<xsd: conpl exType nane="SequencedDi r supti onFal | back">
<xsd: sequence>
<xsd: el ement name="fal | back" type=" DisruptionFallback "/>
<xsd: el ement name="sequence" type=" xsd:positivelnteger "/>
</ xsd: sequence>
</ xsd: conpl exType>

Model Group:

Name CommodityAsian.model

Used by (from the same schema document) Complex Type CommodityOption

Documentation Model group containing features specific to asian/averaging commodity options.

XML Instance Representation
—

<ef fecti veDat e> </ ef fectiveDat e>

' The effective date of the Cormpdity Option Transaction. Note that the Termi nation/
Expiration Date should be specified in expirationDate within the ConmodityAnmeri canExerci se
type or the ConmodityEur opeanExercise type, as applicable.’

<cal cul ati onPeri odsSchedul e> </
cal cul ati onPeri odsSchedul e>

‘A paranetric representation of the Calculation Periods of the Commodity Option Transaction.'

<cal cul ati onPeri ods> </ cal cul ati onPeri ods>

" An absolute representation of the Calculation Periods of the Commodity Option Transaction.'

<pri ci ngDat es> </ prici ngDat es>

' The dates on which the option will price.’

<aver agi nghvet hod> </ aver agi ngMet hod>
' The Method of Averaging if there is nore than one Pricing Date.'
ging g

Diagram

]
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(e,

2 Commoditeasianmodel | m E|—| Model group containing features specific to asianfaveraging commaodity aptions.

effectiveDate |E

m E|—|_ The effective date ofthe Cammodity Option Transaction. Note thatthe Termination/Expiration Date shaould be specified in

expirationDate within the CommodityAmericanExercise type ar the CommodityEuropeanExercise type, as applicable.

(O AdustableOrRelatveDate )

pricingDates (B

calculationPeriod=Schedule |E|—| A parametric representation of the Calculation Periods of the Commoaodity Option Transaction.

(D CommaodityCalculationPeriodsSchedule )

calculationPeriods B m E|—| An absolute representation of the Calculation Periods ofthe Cammodity Option Transaction.

[ AdjustableDates

m E|—| The dates anwhich the option will price.

(D CommaodityPricingDates )

averaginghethod |3 m E|—| The Methad of Averaging ifthere iz mare than one Pricing Date.
0.1

( [7 sveragingMethodEnum )

Schema Component Representation

<xsd: group nanme="Commodi t yAsi an. node
<xsd: sequence>
<xsd: el ement nane="effectiveDat
<xsd: choi ce>

</ xsd: choi ce>

</ xsd: sequence>
</ xsd: gr oup>

<xsd: el enent name="prici ngDates" type="
<xsd: el enent name="aver agi ngMet hod" type=" Averagi ngMet hodEnum " mi nCccurs="0"/>

S

e" type=" AdjustableORel ativeDate "/>

<xsd: el ement name="cal cul ati onPeri odsSchedul e" type=" Commbdi tyCal cul ati onPeri odsSchedule "/>
<xsd: el ement name="cal cul ati onPeri ods" type=" AdjustableDates "/>

Commodi tyPricingDates "/>

Model Group:

Name
Used by (from the same schema document)
Documentation

XML Instance Representation

CommodityCalculationPeriods.model
Complex Type FixedPriceLeg , Complex Type FloatingPriceLeg
The different options for specifying the Calculation Periods.

—

<cal cul ati onPeri ods>

</ cal cul ati onPeri ods>

‘The Calculation Periods for this leg of the swap. This type is only intended to be used if
each leg. If Calculation Periods mirror another |eg, then
the cal cul ati onPeri odsRef erence el ement should be used to point to the Cal cul ation Periods

the Calculation Periods differ on

the Cal cul ation Periods Schedule f

<cal cul ati onPeri odsSchedul e>
cal cul ati onPeri odsSchedul e>

‘ on that leg - or the cal cul ati onPeri odsSchedul eRef erence can be used to point to
|

or that leg.'

</
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'The Calculation Periods for this leg of the swap. This type is only intended to be used if
the Calculation Periods differ on each leg. If Calculation Periods mirror another |eg, then
the cal cul ati onPeri odsRef erence el enent should be used to point to the Cal cul ati on Peri ods
on the other leg - or the cal cul ati onPeri odsSchedul eRef erence can be used to point to

the Cal cul ation Periods Schedule for that leg.’

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef erence>

‘A pointer style reference to the Cal cul ation Periods defined on another leg."

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>

‘A pointer style reference to the Cal cul ati on Periods Schedul e defined on another |eg.'

Diagram

2 CommodityCalculationPeriods.model |

m E|—| The different aptions for specifying the Calculation Periods.

4o

calculationPeriods B m EL The Calculation Periods for this leg of the swap. This type is anly intended to he used ifthe Calculation Periods differ on

each leg. If Calculation Periods mirrar another leg, then the calculationPeriodsReference element should be used to paint
to the Calculation Periods on that leg - or the calculationPeriodsScheduleReference can be used to point to the
Calculation Periods Schedule for that leq.

[ AdjustableDates

_| calculationPeriod=Schedule DL The Calculation Periods for this leg of the swap. This type is anly intended to he used ifthe Calculation Periods differ on

each leg. If Calculation Periods mirrar another leq, then the calculationPeriodsReference element should be used to paint
to the Calculation Periads on the other leg - or the calculationPeriodsScheduleReference can be used to paint to the
Calculation Periods Schedule for that leg.

(D CommaodityCalculationPeriodsSchedule )

cantainer or in the farm of a parameterised schedule in a calculationPeriod=Schedule container.

\_| Hs Comm0dityCaIcuIationPeriodsPointer.modeIE|—|_ Enahles users to reference a Calculation Periods schedule in the farm of a series of actual dates in a calculationPeriods

| 2 CommodityCalculationPeriodsPointermodel

Schema Component Representation

<xsd: choi ce>

<xsd: group ref="

<xsd: group nane="Commodi tyCal cul ati onPeri ods. nodel ">

<xsd: el enent nane="cal cul ationPeriods" type=" Adjustabl eDates "/>
<xsd: el enent nane="cal cul ati onPeri odsSchedul e"
Conmmodi t yCal cul ati onPeri odsPoi nt er. nodel "/>

type=" Conmodi tyCal cul ati onPeri odsSchedule "/>

</ xsd: choi ce>
</ xsd: group>

Model Group:

Name
Used by (from the same schema document)

Documentation

CommodityCalculationPeriodsPointer.model

Complex Type CommodityFixedPriceSchedule , Complex Type CommodityFx , Complex Type
CommodityNotionalSchedule , Complex Type CommodityPricingDates , Complex Type
CommodityRelativePaymentDates , Complex Type CommoditySpreadSchedule , Complex Type
CommodityStrikeSchedule , Model Group CommodityCalculationPeriods.model

Model group to enable users to reference a Calculation Periods schedule in the form of a series of actual dates in a calculationPeriods container or in the
form of a parameterised schedule in a calculationPeriodsSchedule container.

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-com-4-5.xsd.html (50 of 59) [1/9/2009 3:51:59 PM]



XML Schema Documentation

XML Instance Representation

<cal cul ati onPeri odsSchedul eRef er ence>
</ cal cul ati onPeri odsSchedul eRef er ence>

"A pointer style reference to the Cal cul ation Periods defined on another |eg.

"A pointer style reference to the Cal cul ation Periods Schedul e defined on another |eg.

<cal cul ati onPeri odsRef er ence> </ cal cul ati onPeri odsRef erence>

Diagram

B CommodityCalculationPeriodsPointer.model | = m E|-|_

Model group to enable users to reference a Calculation Periods schedule in the form of a series of actual dates in a
calculationPeriads cantainer or in the form of a parameterised schedule in a calculationPeriod=Schedule container.

calculationPeriod=Reference |E|—| A pointer style reference to the Calculation Periods defined on anather leq.

(D CalculationPeriodsReference )

[

calculationPerindsScheduleReference |E|—| A pointer style reference to the Calculation Periods Schedule defined an anather leq.

(D CalculationPeriodsReference )

B T

Schema Component Representation

<xsd: group name="Commodi tyCal cul ati onPeri odsPoi nt er. nodel ">
<xsd: choi ce>

<xsd: el ement name="cal cul ati onPeri odsRef erence" type=" Cal cul ati onPeri odsRef erence "/>

</ xsd: choi ce>
</ xsd: gr oup>

<xsd: el ement name="cal cul ati onPeri odsSchedul eRef erence" type=" Cal cul ati onPeri odsRef erence "/>

Model Group:

Name CommodityContent.model

Used by (from the same schema document) Complex Type CommodityOption , Complex Type Commodity Swap
Documentation Items common to all Commodity Transactions.

XML Instance Representation

<comonPri ci ng> </ commonPri ci ng>

deened not to apply."’

2005 Commodity Definitions, as applicable.’

<roundi ng> </ roundi ng>

I' Roundi ng direction and precision for anounts.'

' Common pricing may be relevant for a Transaction that references nore than one
Commodity Reference Price. |f Comon Pricing is not specified as applicable, it will be

<mar ket Di srupti on> </ mar ket Di srupti on>
‘' Market disruption events as defined in the | SDA 1993 Commodity Definitions or in | SDA

Diagram
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2 CommodityContent.model | E|—| ltems commaon to all Commoaodity Transactions. |
m E|— = m E|—|_ Commaon pricing may he relevant for a Transaction that references mare than one Commaodity Reference Price. If
0.1

Commaon Pricing is not specified as applicable, itwill he deemed notto apply.

[ hoolean

marketDisruption |E m E|—|_ Market disruption events as defined in the ISDA 1993 Cammoadity Definitions ar in ISDA 2005 Commaodity Definitions, as
0.1

applicable.

(D CommaodityMarketDisruption )

= m E|—| Rounding direction and precision for amaunts.
0.1
[0 Rounding

L

Schema Component Representation

<xsd: group name="Commuodi t yCont ent . nodel ">
<xsd: sequence>
<xsd: el ement name="commonPricing" type=" xsd:boolean " m nCccurs="0"/>
<xsd: el ement name="mar ket Di sruption" type=" ConmodityMarketDi sruption " m nCccurs="0"/>

<xsd: el ement name="roundi ng" type=" Rounding " m nQccurs="0"/>
</ xsd: sequence>
</ xsd: group>

Model Group:

Name CommodityFreightFlatRate.model

Complex Type FixedPriceLeg , Complex Type FloatingPriceLeg
The Flat Rate, applicable to Wet Voyager Charter Freight Swaps.

Used by (from the same schema document)
Documentation

XML Instance Representation

<fl at Rat e> </ fl at Rat e>

‘Whether the Flat Rate is the New Wrl dwi de Tanker Nom nal Freight Scale for the Freight
I ndex Route taken at the Trade Date of the transaction or taken on each Pricing Date."'

<f | at Rat eAnount > </ f | at Rat eAmount >

‘If flatRate is set to \"Fixed\", the actual value of the Flat Rate.’

Diagram

| 2 CommodityFreightFlatRate. model | E|—| The Flat Rate, applicable to Wet Voyager Charter Freight Swaps.

flatRate |E m E|—|_ Whether the Flat Rate is the Mew Worldwide Tanker Morminal Freight Scale forthe Freight Index Route taken at the Trade

Date ofthe transaction ar taken on each Pricing Date.

[ FlatRateEnum

flatRateAmount E|—| IfflatRate 5 setto "Fixed", the actual value of the Flat Rate.
0.1

[0 MonMNepativeManey

[

B
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Schema Component Representation

<xsd: sequence>

</ xsd: sequence>
</ xsd: group>

<xsd: group nane="Conmodi t yFrei ght Fl at Rat e. nodel ">

<xsd: el ement name="fl atRate" type=" Fl at RateEnum "/>
<xsd: el ement name="fl at Rat eAnount" type=" NonNegati veMney

m nCccurs="0"/>

Model Group:

Name
Used by (from the same schema document)
Documentation

XML Instance Representation

CommodityNotionalQuantity.model
Complex Type CommodityOption , Complex Type FixedPriceLeg , Complex Type FloatingPriceLeg

The different options for specifying the NotionalQuantity. A flat notional for the term of the trade may be specified, or else the Notional Quantity per
Calculation Period. In the latter case, there must be a notional quantity specified for each Calculation Period, regardless of whether the Notional
Quantity changes or remains the same between periods.

=

<not i onal Quantity>
‘ ‘' The Notional Quantity.'

</ notional Quantity>

</ noti onal QuantitySchedul e>

‘Al lows the docunmentation of a shaped notional trade where the notional changes over the

‘ <noti onal QuantitySchedul e>

life of the transaction.'

<t ot al Notional Quantity>
l‘ The Total Notional Quantity.'

</total Notional Quantity>

Diagram

S —

—

| 2 CommodityMotionalGuantity. model |

L

m E|—|_ The different options for specifying the MotionalGuantity. A flat notional far the term ofthe trade may be specified, or else

Calculation Period, regardless of whether the Motional Quantity changes ar remains the same hetween periods.

notionalquantty |E—] ) JB—] &F JB—] The Notional quantiy.
O commoditNotional

the Motional Quantity per Calculation Period. In the latter case, there must be a notional quantity specified far each
E_

(O commodiyNotionalgchedule &

] totaiNctionalauantity |Er—] ([ |2— &F [E—] The Total Notional Quantiy. |
0.1

naotionalQuantitySchedule |E|—| Allows the documentation of a shaped naotional trade where the notional changes over the life of the transaction.

Schema Component Representation

<xsd: sequence>
<xsd: choi ce>
</ xsd: choi ce>

</ xsd: sequence>
</ xsd: group>

<xsd: group nanme="Conmmodi t yNot i onal Quantity. nodel ">

<xsd: el ement name="notional Quantity" type=" CommobdityNotional "/>
<xsd: el ement name="noti onal QuantitySchedul e" type=" ConmpdityNotional Schedule "/>

<xsd: el enent name="total Notional Quantity" type=" xsd:decimal " mnOccurs="0"/>
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top
Model Group:
Name CommodityPaymentDates.model
Used by (from the same schema document) Complex Type CommodityExercise , Complex Type FixedPriceLeg , Complex Type FloatingPriceLeg
Documentation The different options for specifying the Payment Date. This will consist of either a set of Payment Dates or else a Payment Date schedule.
XML Instance Representation
<paynent Dat es> </ paynent Dat es> |
‘ ‘Dates on which paynents will be nade.’
<r el ati vePaynent Dat es> </rel ati vePaynment Dat es> ‘
| ' The Paynent Dates of the trade relative to the Cal cul ation Periods."'
Diagram
| 2 CommodityPaymentDates. model | m E|—|_ The different aptions for specifying the Payment Date. This will consist of either a set of Payment Dates orelse a
Fayment Date schedule.
paymentDates |E m E|—| Dates an which payments will he made.
(O AdjustableDatesOrRelativeDateOfiset | @
relativePaymentDates |E m E|—| The Payment Dates ofthe trade relative to the Calculation Periods.
(D C0mmodineIativePaymentDates)
— o
Schema Component Representation
<xsd: group nanme="Commodi t yPaynent Dat es. nodel ">
<xsd: choi ce>
<xsd: el ement nanme="paynent Dates" type=" Adjustabl eDatesOrRel ati veDateOffset "/>
<xsd: el ement nanme="rel ati vePaynent Dat es" type=" Comnodi tyRel ati vePaynent Dates "/>
</ xsd: choi ce>
</ xsd: group>
top

Model Group:

Name CommodityStrikePrice.model

Used by (from the same schema document) Complex Type CommodityOption
Documentation The different options for specifying the Strike price per unit.

XML Instance Representation

<strikePricePeruUnit> </ strikePricePer Unit>

' The currency anount of the strike price per unit.'

‘ <strikePricePerUni t Schedul e> </ strikePri cePer Uni t Schedul e>

e

Diagram

e
I
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2 CommodityStrikePrice.model | m E|—| The different options for specifying the Strike price per unit.
strikePriceParlnit E|—| The currency amount of the strike price per unit.

[0 MonMNepativeManey

strikePricePerUnitSchedule |E |

| I—

-

Schema Component Representation

<xsd: group name="Commodi tyStrikePrice. nodel ">
<xsd: choi ce>
<xsd: el ement name="strikePricePerUnit" type=" NonNegativeMney "/>
<xsd: el enent name="strikePricePer Uni t Schedul e" type=" CommodityStri keSchedule "/>
</ xsd: choi ce>
</ xsd: group>

Model Group:
Name LagOrReference.model
Used by (from the same schema document) Complex Type CommodityFx

XML Instance Representation

<l ag> </l ag>

' The pricing period per calculation period if the pricing days do not wholly fall within
the respective cal cul ati on period."'

| <l agRef er ence> </l agRef er ence>
‘ ‘Allows a lag to reference one already defined el sewhere in the trade.'
Diagram

I

| 2 LagOrReference.model |

m E|—| The pricing periad per calculation period if the pricing days do natwhally fall within the respective calculation period.

lagRefarence | m E|—| Allows a lag to reference one already defined elsewherea in the trade.
[ LagReference

[

Schema Component Representation

<xsd: group nane="LagOr Ref er ence. nodel ">
<xsd: choi ce>
<xsd: el ement nanme="lag" type=" Lag "/>
<xsd: el ement nanme="| agRef erence" type=" LagReference "/>
</ xsd: choi ce>
</ xsd: gr oup>

Model Group:
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Name Price.model
Used by (from the same schema document) Complex Type FixedPrice
Documentation Price model group.

XML Instance Representation

<priceCurrency> </ priceCurrency>
‘Currency of the fixed price.’

<priceUnit> </priceUnit>

L‘The unit of neasure used to cal culate the Fixed Price.’

Diagram

G Ficemoce Jor— @ Jo—{ & Jo—{Frce mosel yous |
=I E|—| Currency of the fixed price.

E|—| The unit of measure used to calculate the Fixed Price.
O cuantityUnit

L

Schema Component Representation

<xsd: group nane="Price. model ">
<xsd: sequence>
<xsd: el ement name="priceCurrency" type=" Currency "/>
<xsd: el ement name="priceUnit" type=" QuantityUnit "/>
</ xsd: sequence>
</ xsd: group>

Model Group:
Name PricingDays.model
Used by (from the same schema document) Complex Type CommodityFx , Complex Type CommodityPricingDates

Documentation The different options for specifying which days are pricing days within a pricing period. Unless a lag element is present, the pricing period will be

the calculation period.

XML Instance Representation
—

<dayType> </ dayType>
' The type of day on which pricing occurs."'

<dayDi stri bution> </ dayDi stri bution>

‘ The method by which the pricing days are distributed across the pricing period."'

<dayCount > </ dayCount >

‘ The nunber of days over which pricing should take place."

<dayOf Week> </ dayOf Week>

' The day(s) of the week on which pricing will take place during the pricing period."'

<dayNunber > </ dayNunber >

' The occurrence of the dayOfWek within the pricing period on which pricing will take place,
e.g. the 3rd Friday within each Calculation Period. If omtted, every dayOfWek will be
a pricing day."'
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—

Diagram

e Frembars mose Jer— 0 Js—{F]en |

The different options for specifying which days are pricing days within a pricing period. Unless a lag element is present,
the pricing period will be the calculation period.

=I E|—| The type of day on which pricing occurs.

o (=)

dayDistribution B m E|—| The method by which the pricing days are distributed across the pricing period.

(D CommodityFrequencyType )

E|—| The number of days over which pricing should take place.
0.1

[7 positivelnteger

dayOfiviesk | m E|—| The dayis) of the week an which pricing will take place during the pricing period.
1.7

( [7 weekiyRaollConventionEnum )

The occurrence of the dayOfWeek within the pricing period on which pricing will take place, e.g. the 3rd Friday within each
Calculation Period. If amitted, every dayOftieek will be a pricing day.

dayMumhber
0.1

5—{ & o |

Schema Component Representation

<xsd: group nanme="Prici ngDays. model ">

<xsd: sequence>
<xsd: el ement name=

<xsd: choi ce>
<xsd: sequence>

<xsd: el ement name="dayDi stribution" type=" CommodityFrequencyType "/>

<xsd: el ement name="dayCount" type=" xsd:positivelnteger m nCccur s="0"/>
</ xsd: sequence>
<xsd: sequence>

<xsd: el ement nanme="dayCOf Week" type=" Weekl yRol | Conventi onEnum "
<xsd: el ement name="dayNunber" type=" xsd:integer
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>

"dayType" type=" DayTypeEnum "/>

maxCceur s="7"/>
m nCccurs="0"/>

top

Legend

Complex Type:

Super-types:

Address < AusAddress (by extension)
Sub-types:

. QLDAddress (by restriction)
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Name AusAddress
Abstract no

The table above displays the properties of this schema component

XML Instance Representation

"<... count ry="Australia" >

<uni tNo> string </unitNo> [0..1]

<houseNo> string </ houseNo> [1]

<street> string </street> [1]

Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]

<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</...>

L

]

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1]

. Model group information are shown in gray, e.g. Start Choice ... End Choice

. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold
ment/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".

he type of the element/attribute is displayed

If the element/attribute’s type is in the schema, a link is provided to it

For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9}3}>>

Schema Component Representation

<conpl exType nane="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el enent nanme="state" type=" AusStates "/>
<el enent nane="post code" >

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute nane="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.
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Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.org/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http://
www.w3.0rg/TR/xmischema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmIschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.0rg/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.

org/TR/xmischema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties

. Global Definitions
o Complex Type: CancelTradeConfirmation
o Complex Type: ConfirmTrade
o Complex Type: ConfirmationCancelled
o Complex Type: Modify TradeConfirmation
o Complex Type: RequestTradeConfirmation

o Complex Type: TradeAffirmation
o Complex Type: TradeAffirmed
o Complex Type: TradeAlreadyAffirmed
o Complex Type: TradeAlreadyConfirmed
o Complex Type: TradeConfirmed
- Legend
. Glossary

Schema Document Properties

Target Namespace

Version
Element and Attribute Namespaces

Schema Composition

Declared Namespaces

http://lwww.fpml.org/2008/FpML-4-5
$Revision: 4289 $

. Global element and attribute declarations belong to this schema's target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.

. This schema includes components from the following schema document(s):
o fpml-msg-4-5.xsd

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
xml http:/iww.w3.0rg/XML/1998/namespace
ecore http://www.eclipse.org/emf/2002/Ecore

fpml http://www.fpml.org/2008/FpML-4-5
dsig http://www.w3.0rg/2000/09/xmldsig#

xsd http://www.w3.0rg/2001/XMLSchema

Schema Component Representation

<xsd: schema nsPrefix="fpm" package="org.fpm " docunentRoot="FpM." target Nanespace="http://
www. f prd . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 4289 $"
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attribut eFor nDef aul t ="unqual i fi ed" el ement For nDef aul t ="qual i fied">
<xsd: i nclude schemaLocation="fpm -nsg-4-5. xsd"/ >

</ xsd: schema>

Global Definitions

Complex Type:

Super-types: ReguestMessage < CancelTradeConfirmation (by extension)

Sub-types: None

Name CancelTradeConfirmation

Abstract no

Documentation A type defining the content model for a message requesting that a previously requested TradeConfirmation process be cancelled.

XML Instance Representation

[<.”.

versi on=" xsd:token (value comes fromlist: {"4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schenma an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunment. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schenm file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. from Trial Recomrendation to Recommendati on)
the actual build nunber stays the sane.'

"s
<header > Request MessageHeader </ header> [1]
<val idation> Validation </validation> [0..*]
<partyTradeldentifier> Partylradeldentifier </partyTradeldentifier> [1]

'The trade reference identifier(s) allocated to the trade by the parties involved.'

<party> Party </party> [1]
"Alegal entity or a subdivision of a legal entity.', ' Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynments fromti me
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I to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/ |
‘ transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
wi thin a docurent.' ‘

Diagram
—
(I:l CancelTradeCanfirmation jD I |_I;ﬂ |D I EH | Atype defining the content model for a message requesting that a previously requested TradeCaonfirmation process be
cancelled.

EI—({][) extends: Requesthﬂessagejﬂ El I partyTradeldentifier |

(D Reqguestiessage j

Schema Component Representation

<xsd: conpl exType nane="Cancel Tr adeConfirmation">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Request Message ">
<xsd: sequence>
<xsd: el enent nane="partyTradel dentifier" type=" PartyTradeldentifier "/>
<xsd: el ement nane="party" type=" Party "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: ReguestMessage < ConfirmTrade (by extension)

Sub-types: None

Name ConfirmTrade

Abstract no

Documentation A type defining the content model for a message that indicates acceptance of a previously matched trade.

XML Instance Representation

<...
versi on="
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I'* | ndi cate which version of the FpM. Schema an FpM. nmessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui |l d="5

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. from Trial Reconmendation to Recommrendati on)
the actual build nunber stays the sane.'

">
<header > Request MessageHeader </ header>
<val i dation> Validation </validation>
<partyTradel dentifier> </partyTradel dentifier>
'The trade reference identifier(s) allocated to the trade by the parties involved.'
<party> </ party>
"Alegal entity or a subdivision of a legal entity.',  Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynents fromtine
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
wi thin a docunent.'
</...>
| E—
Diagram
|_|:| CunfrmTrade = I Atype defining the cantent model for a message that indicates acceptance of a previously matched trade.
EI—(<][> extends: Requesthﬂessagej -—-—-—-j partyTradeldentifier ‘
party

(I:l Reguesttessage j

L

Schema Component Representation

<xsd: conpl exType nane="Confirnilrade" >
<xsd: conpl exCont ent >

<xsd: ext ensi on base=" Request Message ">
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<xsd: sequence>
<xsd: el enent nanme="partyTradel dentifier" type=" PartyTradeldentifier "/>
<xsd: el enent nane="party" type=" Party "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: ResponseMessage < ConfirmationCancelled (by extension)

Sub-types: None

Name ConfirmationCancelled

Abstract no

Documentation A type defining the content model for the message generated in response to a CancelConfirmation request under normal circumstances.

XML Instance Representation

<.
versi on=" xsd:token (value conmes fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: posi tivelnteger [O0..1]

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recomendati on to Recommendati on)
the actual build nunber stays the sane.'

">
<header > ResponseMessageHeader </ header> [1]
<val idation> Validation </validation> [0..*]
<tradeldentifier> Tradeldentifier </tradeldentifier> [1]

"An instance of a unique trade identifier.'

<party> Party </party> [1]

"Alegal entity or a subdivision of a legal entity.', ' Parties can performmultiple roles in
| a trade lifecycle. For exanple, the principal parties obligated to make paynments fromtinme
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| to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places

wi thin a docunent.'

|</,,,> J

L

Diagram

—
EI:I CunﬂrmatiunCancellede l |L|] = ! EH | Atype defining the content model for the message generated in response to a CancelConfirmation request under
narmal circumstances.

(TP »B— ] extends: Responsenlessage | —eet B0 tradeldentifier |

(I:I ResponseMessage j

L

Schema Component Representation

<xsd: conpl exType nanme="Confirnmati onCancel | ed" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ResponseMessage ">
<xsd: sequence>
<xsd: el enent nane="tradeldentifier" type=" Tradeldentifier "/>
<xsd: el enent nane="party" type=" Party "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: RequestMessage < ModifyTradeConfirmation (by extension)

Sub-types: None

Name ModifyTradeConfirmation

Abstract no

Documentation A type defining the content model for a message requesting that the details of a trade previously sent for confirmation be changed.

XML Instance Representation

<...
ver si on="
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I'* | ndi cate which version of the FpM. Schema an FpM. nmessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui |l d="5

' The specific build nunber of this schema version. This attribute is not included in
an instance docunent. Instead, it is supplied by the XM. parser when the docunent is
val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. from Trial Reconmendation to Recommrendati on)
the actual build nunber stays the sane.'

">
<header > Request MessageHeader </ header>
<val i dation> Validation </validation>
<trade> </trade>
'The root elenment in an FpM. trade docunent.'
<party> </ party>
"Alegal entity or a subdivision of a legal entity.',  Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynents fromtine
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
wi thin a docunent.'

</...>

| E—

Diagram

'fl:l ModifyTradeConfirmation ) 0 |=—

changed.

EH | Atvpe defining the content model for a message requesting thatthe details of a trade previously sent far confirmation be

EI—(<][> enends:RequestMessagejD (Mjﬂ I tfrade

2.0

(I:l Reguesthessage j

L

Schema Component Representation

| <xsd: conpl exType nanme="Modi fyTradeConfirmation">
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<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Request Message ">
<xsd: sequence>
<xsd: el enent nanme="trade" type=" Trade "/>
<xsd: el enent nanme="party" type=" Party " m nQCccurs="2" maxQccur s="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: ReguestMessage < RequestTradeConfirmation (by extension)

Sub-types: None

Name RequestTradeConfirmation

Abstract no

Documentation A type defining the content model for a message requesting that the contained trade be put forward for matching and confirmation.

XML Instance Representation

P

versi on=" xsd:token (value comes fromlist: {"4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [O0..1]

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the message when it was generated.'

actual Bui l d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM_ parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schenm file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunmber is increnented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recomrendation to Recommendati on)
the actual build nunber stays the sane.'

s
<header > Request MessageHeader </ header> [1]
<val i dation> Validation </validation> [0..*]
<trade> Trade </trade> [ 1]

' The root elenent in an FpM. trade docunent.'

| <party> Party </party> [2. . %]
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"A legal entity or a subdivision of a |egal enti

to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/

I
‘ a trade |lifecycle. For exanple, the principal parties obligated to make paynments fromtime
‘ transferee, broker, calculation agent, etc. In FpM. roles are defined in nmultiple places

wi thin a docunent.'’

</[...>

ty.',"Parties can performmltiple roles in

-

Diagram

lfl:l RequestTradeCunﬂrmatinnjD @D E|‘|_

Atype defining the content model for a messange reguesting that the contained trade be put forward for matching and
confirmation.

EI—(<][> extends: RequestMessagej =
..

(I:l Reguesthessage j

Schema Component Representation

<xsd: conpl exType nanme="Request TradeConfirmation">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Request Message ">
<xsd: sequence>
<xsd: el enent nane="trade" type=" Trade

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el enent nane="party" type=" Party "

">
m nQccur s="2" maxCccur s="unbounded"/ >

Complex Type:

Super-types: NotificationMessage < TradeAffirmation (by extension)

Sub-types: None

Name TradeAffirmation

Abstract no

Documentation A type defining the content model for a message that indicates that a trade is considered affirmed by the sender.

XML Instance Representation
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—

<...
versi on="

"I ndi cate which version of the FpML Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schenma was used to define the nessage when it was generated.'

actual Buil d="5

' The specific build nunber of this schema version. This attribute is not included in
an instance docunent. Instead, it is supplied by the XM. parser when the docunent is
val i dat ed agai nst the FpM. scherma and indicates the build nunmber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.qg., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. from Trial Recomendati on to Recommendati on)
the actual build nunber stays the sane.'

">
<header> Noti fi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<trade> </trade>
'The root elenment in an FpM. trade docunent.'
<party> </ party>
"Alegal entity or a subdivision of a legal entity.','Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynments fromtinme
to tine during the termof the trade, but nmay include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
within a docunent.'
<[...>
[
Diagram
—
(I:l TradeAffirmation jD | =) l ' = A’rg.fpe defining the cantent model for a message that indicates that atrade is considered affirmed by the sender. |

EI—(<][> extends: Nntlfcatlnnnﬂessagej
2.

(O weotificationMessage J&@
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Schema Component Representation

<xsd: conpl exType nanme="TradeAf firmati on">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent nane="trade" type=" Trade "/>
<xsd: el enent nane="party" type=" Party " m nQCccurs="2" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: ResponseMessage < TradeAffirmed (by extension)

Sub-types: None

Name TradeAffirmed

Abstract no

Documentation A type defining the content model for a message generated when a party confirms that a trade is affirmed.

XML Instance Representation

<.
versi on=" xsd:token (value conmes fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schenma an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui l d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and i ndicates the build nunber of the schema file. Every
time FpM. publishes a change to the schenma, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recomendati on to Recomnmendati on)
the actual build nunber stays the sane.'

">
<header > ResponseMessageHeader </header> [1]
<val i dation> Validation </validation> [0..*]
<tradeldentifier> Tradeldentifier </tradeldentifier> [1. . %]
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| "An instance of a unique trade identifier.'

<party> </ party>

"Alegal entity or a subdivision of a legal entity.', ' Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynments fromtinme
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/

transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
within a docunent.'

</[...>
L

Diagram

[~ -
(I:l Tradeaffirmed jD lﬂ] = = I & type defining the content maodel for @ message generated when a party confirms that 3 trade is affirmed.

EI—(<][> enends:RespnnseMessagej -—-—-—-j

tradeldentifier |

1.0

1.m

(I:l Fesponseiessage j

L

Schema Component Representation

<xsd: conpl exType nanme="TradeAf firned">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ResponseMessage ">
<xsd: sequence>
<xsd: el enent nanme="tradeldentifier" type=" Tradeldentifier " naxCccurs="unbounded"/>
<xsd: el ement nane="party" type=" Party " nmaxQccur s="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: TradeErrorResponse < TradeAlreadyAffirmed (by extension)
Sub-types: None
Name TradeAlreadyAffirmed
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Abstract no

Documentation An error response message indicating that a trade has already been affirmed.

XML Instance Representation

P
versi on=" xsd:token (value cones fromlist: {"4-0'"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schenm file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recommendation to Reconmendati on)
the actual build nunber stays the sane.'

">
<header > ResponseMessageHeader </header> [ 1]
<val idation> Validation </validation> [0..*]
Start Choice [1]
<trade> Trade </trade> [1]

"An elenent that allows the full details of the trade to be used as a nechani sm for
identifying the trade for which the post-trade event pertains'

<tradeReference> PartyTradeldentifiers </tradeReference> [1]

"A container since an individual trade can be referenced by two or nore
di fferent partyTradeldentifier elenents - each allocated by a different party.'

End Choi ce
<party> Party </party> [1..7%]

"Alegal entity or a subdivision of a legal entity.', ' Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynments fromti me
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places

wi thin a docurent.’

</[...>

L

Diagram

=
|
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| (I:l TradeAlreadyAffirmed j = |Lﬂ [ I [ I An error response messange indicating that a trade has already heen affirmed.
‘ EI— = ex’[ends:TradeErrurRespnnsej

Schema Component Representation

<xsd: conpl exType nanme="TradeAl r eadyAf firmed">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Tr adeEr r or Response "/ >

Complex Type:

Super-types: TradeErrorResponse < TradeAlreadyConfirmed (by extension)

Sub-types: None

Name TradeAlreadyConfirmed

Abstract no

Documentation An error response message indicating that a trade has already been confirmed.

XML Instance Representation

—
<...

version=" xsd:token (value cones fromlist: {"4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. schema and i ndicates the build nunber of the schema file. Every
time FpM. publishes a change to the schenma, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. |If no changes have been

made between rel eases within a version (i.e. from Trial Recomendati on to Recommendati on)
the actual build nunber stays the sane.'

">
<header > ResponseMessageHeader </ header> [1]
<val i dation> Validation </validation> [0..*]
| Start Choice [1]
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<trade> Trade </trade>

"An el enent that allows the full details of the trade to be used as a nechani smfor
identifying the trade for which the post-trade event pertains'

<tradeReference> PartyTradel dentifiers </tradeReference>

" A container since an individual trade can be referenced by two or nore
di fferent partyTradeldentifier elenents - each allocated by a different party.'

<party> Party </party>

"Alegal entity or a subdivision of a legal entity.','Parties can performnultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynments fromti me
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
within a docurent.’

</[...>
Diagram
(I:l TradeAIreadndnﬂrmede I |];ﬂ |D I _5 [ I An error response messane indicating that a trade has already heen confirmed.

@ B— <[> extends: TradeErrarResponse j

Schema Component Representation

<xsd: conpl exType nanme="TradeAl r eadyConfi rmed" >
<xsd: conmpl exCont ent >
<xsd: ext ensi on base=" TradeError Response "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < TradeConfirmed (by extension)

Sub-types: None

Name TradeConfirmed

Abstract no

Documentation A type defining the content model of a message generated when a trade is determined to be confirmed.

XML Instance Representation

[<.”

|versi on="
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I'* | ndi cate which version of the FpM. Schema an FpM. nmessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui |l d="5

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnented. If no changes have been

made between rel eases within a version (i.e. from Trial Reconmendation to Recommrendati on)
the actual build nunber stays the sane.'

">
<header> Notifi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<trade> </trade>
'The root elenment in an FpM. trade docunent.'
<party> </ party>
"Alegal entity or a subdivision of a legal entity.',  Parties can performmultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to make paynents fromtine
to tine during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in multiple places
wi thin a docunent.'
</...>
| E—
Diagram
(I:l TradeCaonfirmed jD | |._. ‘ |._. | Atype defining the content model of 8 message generated when a trade i determined to be confirmed.
EI—( <[> extends: NDtlt‘catmnMessagej
2.0
|:| Nntlfcatlnnhﬂessagejl
L

Schema Component Representation

<xsd: conpl exType nane="TradeConfirned">
<xsd: conpl exCont ent >
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<xsd: extensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent nane="trade" type=" Trade "/>
<xsd: el enent nane="party" type=" Party " m nQCccurs="2" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Legend
Complex Type: AusAddress

Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

NG00 s
mbswae

The table above displays the properties of this schema component.

XML Instance Representation

< .. country="Australia" >

<uni tNo> string </unitNo> [0..1]
<houseNo> string </ houseNo> [1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</[...>

L

The XML Instance Representation table above shows the schema component's content as an XML instance.

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].
. Model group information are shown in gray, e.g. Start Choice ... End Choice.
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed.
If the element/attribute's type is in the schema, a link is provided to it.
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Schema Component Representation

<conpl exType nane="AusAddress" >
<conpl exCont ent >

<extension base=" Address ">
<sequence>

<el ement nane="state" type=
<el ement nane="post code" >
<si nmpl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>

</restriction>

</ si npl eType>

</ el ement >

</ sequence>

<attribute name="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conmpl exType>

"

AusStates "/ >

top

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmiIschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration’s type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
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www.w3.0rg/TR/xmischema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.org/TR/xmlIschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmlschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties
. Global Definitions
o Complex Type: ContractCancelled
o Complex Type: ContractCreated
o Complex Type: ContractFullTermination
o Complex Type: ContractFullTerminationCancelled
o Complex Type: Contractincreased
o Complex Type: ContractincreasedCancelled
o Complex Type: ContractNovated
o Complex Type: ContractNovatedCancelled
o Complex Type: ContractPartialTermination
o Complex Type: ContractPartialTerminationCancelled
o Complex Type: ContractReferenceMessage
- Legend
. Glossary

Schema Document Properties

Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 4289 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.

Schema Composition . This schema includes components from the following schema document(s):
o fpml-msg-4-5.xsd

Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
xml http://www.w3.0rg/XML/1998/namespace
ecore http://www.eclipse.org/emf/2002/Ecore

fpml http://www.fpml.org/2008/FpML-4-5
dsig http://www.w3.0rg/2000/09/xmldsig#

xsd http://www.w3.0rg/2001/XMLSchema

Schema Component Representation
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<xsd: schema nsPrefix="fpm " package="org.fpm " docunent Root="FpM." target Nanespace="http://
www. f prd . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 4289 $"
attribut eFor nDef aul t ="unqual i fi ed" el enent For nDef aul t ="qual i fied">

<xsd: i nclude schenmaLocati on="fpm - nsg- 4-5. xsd"/ >

</ xsd: schema>

Global Definitions

Complex Type:

Super-types: NotificationMessage < ContractReferenceMessage (by extension) < ContractCancelled (by extension)
Sub-types: None

Name ContractCancelled

Abstract no

Documentation Notification that a Contract has been subject to Cancellation.

XML Instance Representation

re
versi on=" xsd:token (value conmes fromlist: {'4-0"|"4-1'|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [O0..1]

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'’

actual Bui 1 d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. |If no changes have been

made between releases within a version (i.e. from Trial Recommendation to Reconmendati on)
the actual build nunber stays the sane.'

"
<header> Notificati onMessageHeader </header> [1]
<val idation> Validation </validation> [0..*]
<contract Ref erence> Contract Ref erence </contractReference> [1]

"Identification of a single Contract which is the subject of this nmessage. Each Party
| may provide one to many identifiers for this contract.'
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I
‘ <party> Party </party>
"ldentification of the Parties to this Contract."'

</...>
L
Diagram
(I:l CnntractCancelledj @ |E El I Motification that a Contract has been subjectto Cancellation.

@ B— <[> extends: ContractReferenceMessange j

Schema Component Representation

<xsd: conpl exType name="Contract Cancel | ed" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Contract Ref erenceMessage "/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractCreated (by extension)
Sub-types: None

Name ContractCreated

Abstract no

Documentation Notification that a Contract has been Created.

XML Instance Representation

<...
ver si on="

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5

' The specific build nunber of this schema version. This attribute is not included in
,an i nstance docunent. Instead, it is supplied by the XM. parser when the docunent is
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val i dated agai nst the FpM. schema and indicates the build number of the schema file. Every

time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. |If no changes have been
made between releases within a version (i.e. from Trial Reconmendation to Reconmendati on)
the actual build nunber stays the sane.'
">
<header> Notificati onMessageHeader </header>
<val idation> Validation </validation>
<t radeRef er ence> </tradeRef erence>
"Optional reference to trade execution.'
<contract > </ contract>
' Contract which has been created.'
<party> </ party>
"ldentification of the Parties to this Contract.'
</...>
Diagram
(I:l CnntractCreatedj @ |D I Ef |= I Motification that a Contract has been Created. |

@ EI—( <[> extends: MotificationdMessage jEI—

2w

e

(I:l MaotificationMessage j

Schema Component Representation

<xsd: conpl exType nane="Contract Creat ed">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>

<xsd: el ement nane="contract" type=" Contract "/>
<xsd: el enent nane="party" type=" Party " m nCccurs="2" nmaxCccur s="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
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</ xsd: c

onpl exType>

Complex Type:

Super-types: NotificationMessage < ContractFullTermination (by extension)
Sub-types: None
Name ContractFullTermination
Abstract no
Documentation Notification of an agreed Contract Full Termination. A separate notification message is provided for Contract Partial Termination, which should not
result in the contract being Fully Terminated.
XML Instance Representation

P

"I ndi ca

"This o
speci fy

version=" xsd:token (value cones fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|'4-5}) [1]

te which version of the FpM. Schena an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

ptional attribute can be supplied by a nessage creator in an FpM. instance to
whi ch build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in
an instance docunment. Instead, it is supplied by the XML parser when the docunent is
val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemm, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunmber is increnented. |If no changes have been
made between releases within a version (i.e. from Trial Recomrendation to Reconmendati on)
the actual build nunber stays the sane.'
">
<header> Noti fi cati onMessageHeader </ header> [1]
<val i dation> Validation </validation> [0..*]
<term nation> Contract Term nation </termnation> [1]
<party> Party </party> [2..7*]
| </...>
Diagram
—
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EH | Motification of an agreed Contract Full Termination. A separate notification messane is provided for Contract Partial
Termination, which should not result in the contract heing Fully Terminated.

|(|:| CnntractFuIITerminatinnj I,l:l] |E|—|

EI—({][) extends: Nntiﬂcatinnhﬂessagej -—-—-—-j termination ‘

2.m

(I:I MotificationMessage j

L

Schema Component Representation

<xsd: conpl exType nane="Contract Ful | Term nati on">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent nane="term nation" type=" ContractTernination "/>

<xsd: el ement nanme="party" type=" Party " m nCccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:
Super-types: NotificationMessage < ContractFullTerminationCancelled (by extension)
Sub-types: None
Name ContractFullTerminationCancelled
Abstract no
Documentation A Notification that a Full Termination event is cancelled.

XML Instance Representation

[<...

ver si on="

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

'"This optional attribute can be supplied by a nessage creator in an FpM instance to
|specify whi ch build nunber of the schema was used to define the nessage when it was generated.'

N
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actual Buil d="5

' The specific build nunber of this schema version. This attribute is not included in
an i nstance docunent. Instead, it is supplied by the XML parser when the docunent is
val i dat ed agai nst the FpM. schenma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemmn, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recomendati on to Recommrendati on)
the actual build nunber stays the sane.'

"
<header > Noti fi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<contract Ref erence> </ contract Ref erence>

'Reference to the contract affected by the cancellation.'

<term nati on> </term nation>

"Details of the Full Term nation being cancelled."'

<party> </ party>

‘ldentification of the Parties to this Contract.'

</...>

| I—

Diagram

(O contractFullTerminationCancelied )& ) |E— & |B— A notification that a Full Termination eventis cancelled. |

@ EI—( |[> extends: MotificationMessange j&—@

contractReference |

termination

1,00

(I:I MotificationMessane j

Schema Component Representation

<xsd: conpl exType nane="Contract Ful | Term nati onCancel | ed" >
<xsd: conpl exCont ent >

<xsd: ext ensi on base=" NotificationMessage ">
<xsd: sequence>
<xsd: el ement nane="contract Ref erence" type=" ContractReference "/>
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<xsd: el ement nanme="term nation" type=" ContractTerm nation " nmi nCccurs="0"/>
<xsd: el ement name="party" type=" Party " naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < Contractincreased (by extension)
Sub-types: None

Name Contractincreased

Abstract no

Documentation Notification that a Contract has been Increased.

XML Instance Representation

[<

versi on=" xsd:token (value cones fromlist: {"4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui 1 d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemmn, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunmber is increnented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recommendati on to Recommrendati on)
the actual build nunber stays the sane.'

s
<header> Notifi cati onMessageHeader </ header> [1]
<val idation> Validation </validation> [0..*]
<i ncrease> ChangeContract Si ze </increase> [ 1]

‘I ncrease Details.'

<party> Party </party> [2.. %]
| "ldentification of the Parties to this Contract.'
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</[...>

L

Diagram

r— _ I

(I:l Cnntractlncreased) L[;ﬂ |D = | Matification that a Contract has been Increased. |

EI—(<][> extends: Nntiﬂcatiunhﬂessagej -—-—-—-j increase

2.m

(I:l MaotificationMessage j

Schema Component Representation

<xsd: conpl exType nane="Contract!| ncreased">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent nane="increase" type=" ChangeContractSize "/>
<xsd: el enent nane="party" type=" Party " minCccurs="2" maxCOccurs="unbounded"/>

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractincreasedCancelled (by extension)
Sub-types: None

Name ContractincreasedCancelled

Abstract no

Documentation A Notification that an Increase event is cancelled.

XML Instance Representation

<...

versi on="
|'Indicate whi ch version of the FpM. Schema an FpM. nessage adheres to.

1
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expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nmessage when it was generated.'

actual Bui |l d="5

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. |If no changes have been

made between rel eases within a version (i.e. fromTrial Recomendati on to Recommrendati on)
the actual build nunber stays the sane.'

"
<header> Notifi cati onMessageHeader </ header >
<validation> Validation </validation>
<contract Ref erence> </ contract Ref erence>

'Reference to the contract affected by the cancellation.'

<i ncr ease> </increase>

'"Details of the Increase being cancelled."'

<party> </ party>
‘ldentification of the Parties to this Contract.'

</[...>

Diagram

[ I A Motification that an Increase eventis cancelled. |

(I:I CnntractlncreasedCancelledj | |D _E

@ EI—( [ extends: NotificationMessage jEI——@

cantractReference |

increase

1.0

R

(I:l MotificationMessage j

Schema Component Representation
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<xsd: conpl exType nane="Contract!| ncreasedCancel | ed">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el ement nanme="contract Ref erence" type=" ContractReference "/>
<xsd: el ement nane="increase" type=" ChangeContractSi ze m nCccurs="0"/>
<xsd: el enent nane="party" type=" Party " maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractNovated (by extension)
Sub-types: None

Name ContractNovated

Abstract no

Documentation Notification that a Contract has been Novated.

XML Instance Representation

e
versi on=" xsd:token (value conmes fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated."'

actual Bui 1 d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schenmm, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between releases within a version (i.e. from Trial Recommendation to Reconmendati on)
the actual build nunber stays the sane.'

"
<header> Notificati onMessageHeader </header> [1]
<val idation> Validation </validation> [0..*]

| <novation> ContractNovation </novation> [ 1]
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‘ 'Novation Details.'

<party> </ party>
| "Identification of the Parties to this Contract.'

</[...>

Diagram

[ I Motification that a Contract has been Movated. |

I(_D ContractMovated jD | |._.

EI—(<][> extends: Nntlfcatmnhﬂesaage)
3.

|:| MaotificationMessage )I

Schema Component Representation

<xsd: conpl exType name="Cont r act Novat ed" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" NotificationMessage ">
<xsd: sequence>
<xsd: el enent nane="novation" type=" ContractNovation "/>
<xsd: el ement name="party" type=" Party " m nCccurs="3" maxCccurs="unbounded"/>

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractNovatedCancelled (by extension)
Sub-types: None

Name ContractNovatedCancelled

Abstract no

Documentation A Notification that a Novation event is cancelled.

XML Instance Representation

—
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<.
versi on=" xsd:token (value conmes fromlist: {'4-0"|"4-1'|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

‘I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [O0..1]

'This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui 1 d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schenm, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between releases within a version (i.e. from Trial Recommendation to Reconmendati on)
the actual build nunber stays the sane.'

"
<header> Notificati onMessageHeader </header> [1]
<val idation> Validation </validation> [0..*]
<contract Reference> Contract Reference </contractReference> [ 1]

'Reference to the contract affected by the cancellation.'

<novation> ContractNovation </novation> [0..1]

'"Details of the Novation being cancelled."'

<party> Party </party> [1..7%]
"lIdentification of the Parties to this Contract.'

</...>
Diagram
—

|
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|(|:| CnntracthuatedCancelledjD I I,@ |D I

= I A Motification that a Movation event is cancelled. |

@ EI—( <[> extends: MotificationMessane jEI——@

contractReference |

1.m

(I:I MotificationMessage j

L

Schema Component Representation

<xsd: conpl exType nane="Contract Novat edCancel | ed" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el ement nane="contract Ref erence" type=" ContractReference "/>
<xsd: el ement nane="novation" type=" ContractNovation " m nCccurs="0"/>
<xsd: el enent nane="party" type=" Party " maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractPartial Termination (by extension)

Sub-types: None

Name ContractPartialTermination

Abstract no

Documentation Notification that a Contract has been subject to Partial Termination.

XML Instance Representation

—
<...

ver si on="

"Indi cate which version of the FpM. Schema an FpM. nessage adheres to.'

|
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expect edBui | d=" xsd

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. scherma and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemn, validation rules, or exanples within a version
(e.qg., version 4.2) the actual build nunber is incremented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recommendati on to Recommrendati on)
the actual build nunber stays the sanme.'

">
<header > Noti fi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<term nati on> </term nation>
'Term nation details.'
<party> </ party>
‘"ldentification of the Parties to this Contract.'
</[...>
Diagram
—
(I:l CnntractPanialTerminatinn)D I |._. ' =) I MHaotification that a Cantract has heen subjectto Partial Termination. |

E—(<][f> extends: Nntlfcatlnnhﬂessagej
2.m

(I:l mlaotificationMessage jl

Schema Component Representation

<xsd: conpl exType nane="ContractParti al Term nation">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el ement nane="term nation" type=" ChangeContractSi ze "/>
<xsd: el ement nanme="party" type=" Party " m nCccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
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</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractPartialTerminationCancelled (by extension)
Sub-types: None

Name ContractPartialTerminationCancelled

Abstract no

Documentation A Notification that a Partial Termination event is cancelled.

XML Instance Representation

e
version=" xsd:token (value cones fromlist: {'4-0"|"4-1"|"4-2"|"4-3"|"4-4"|'4-5}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunment. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemm, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunmber is increnented. |If no changes have been

made between releases within a version (i.e. from Trial Recomrendation to Reconmendati on)
the actual build nunber stays the sane.'

"
<header> Noti fi cati onMessageHeader </ header> [1]
<val idation> Validation </validation> [0..*]
<contract Ref erence> ContractReference </contractReference> | 1]

'Reference to the contract affected by the cancellation.'

<termi nati on> ChangeContractSize </termnation> [0..1]

"Details of the Term nation being cancelled.'

<party> Party </party> [1. .7%]
"ldentification of the Parties to this Contract.'
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le >

L
Diagram
(I:l CnntractF‘amaITermmatmnCancelledj @ |._. = | A Motification that a Partial Termination event is cancelled.

contractReference |

@ EI—( <[> extends: MaotificationMessage )EI——(-—-—-—-) =

termination

1..00

e

(I:I MotificationMessage j

Schema Component Representation

<xsd: conpl exType nanme="ContractPartial Terni nati onCancel | ed" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el ement nane="contract Ref erence" type=" ContractReference "/>
<xsd: el ement nane="term nation" type=" ChangeContractSize " m nQccurs="0"/>
<xsd: el ement nane="party" type=" Party " maxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < ContractReferenceMessage (by extension)

Sub-types: . ContractCancelled (by extension)

Name ContractReferenceMessage

Abstract yes

Documentation Abstract base class for Contract notification messages that require Contract Reference only.

XML Instance Representation

|
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| ver si on="

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

'"This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Buil d="5

' The specific build nunber of this schema version. This attribute is not included in

an i nstance docunent. Instead, it is supplied by the XML parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schemmn, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between rel eases within a version (i.e. fromTrial Recomendati on to Recommrendati on)
the actual build nunber stays the sane.'

"
<header > Noti fi cati onMessageHeader </ header>
<val i dation> Validation </validation>
<contract Ref erence> </ contract Ref erence>

"Identification of a single Contract which is the subject of this nmessage. Each Party
may provide one to many identifiers for this contract.'

<party> </ party>
"ldentification of the Parties to this Contract.'

</[...>

Diagram

= l Ahstract hase class for Contract notification messages that require Contract Reference only. |

M= I _
(I:l CnntractReferenceMessage) ‘._.

EI—(<][> extends: Nntlfcatlnnhﬂessage) contractReference
2.m

(D MatificationMessage )I

Schema Component Representation

<xsd: conpl exType nanme="Contract Ref erenceMessage" abstract="true">
<xsd: conmpl exCont ent >
<xsd: extensi on base=" Notificati onMessage ">
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<xsd: sequence>
<xsd: el ement nanme="contract Ref erence" type=" ContractReference "/>
<xsd: el enent nane="party" type=" Party " m nCccurs="2" nmaxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Legend
Complex Type: AusAddress

Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

I:. .. country="Australia" >

<uni tNo> string </unitNo> [0..1]

<houseNo> string </ houseNo> [ 1]

<street> string </street> [1]

Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]

<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]

</[...>
L

The XML Instance Representation table above shows the schema component's content as an XML instance.

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].

. Model group information are shown in gray, e.g. Start Choice ... End Choice.

. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".

. Otherwise, the type of the element/attribute is displayed.
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Schema Component Representation

<conpl exType nane="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el enment nane="state" type=" AusStates "/>
<el enent nane="post code" >

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute name="country" type=" string
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

"

fixed="Australia"/>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlIschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.org/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Unigueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmlschema-1/#cldentity-constraint _Definitions.
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Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlschema-1/#Model Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmischema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Unigueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmischema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties
. Global Declarations
o Element: correlationSwap
. Global Definitions
o Complex Type: CorrelationAmount
o Complex Type: CorrelationLeg
n Complex Type: CorrelationSwap

. Legend
. Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 2527 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-eg-shared-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.org/emf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
fpml-annotation http://www.fpml.org/annotation
xsd http://www.w3.0rg/2001/XMLSchema
fpoml http://lwww.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schenma nsPrefix="fpm" package="org.fpm " docunent Root ="FpM." target Nanespace="http://
www. f pr . or g/ 2008/ FpM.- 4- 5" ver si on="$Revi si on: 2527 $"
attribut eFornDef aul t ="unqual i fi ed" el enent For nDef aul t ="qual i fi ed">
<xsd:include schemalLocation="fpm - eq- shar ed- 4- 5. xsd"/ >
</ xsd: schena>
top

Global Declarations

Element:

. This element can be used wherever the following element is referenced:

o product

Name

correlationSwap
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Type

Nillable
Abstract
Documentation

Logical Diagram

CorrelationSwaj
no

no

Specifies the structure of a correlation swap.

Correlation Swap

correlationSwap
hitp it fpml. o rg/2008/F phd L-45

/_E\
P
|
/_E_\
P

FProductType

product Type
hitp :dvwn fpml orgf20084F phdL-4-5

0.

Froductld
productid
hitp :dvwan fpml. orgi200:3/F phiL-4-5

0.

— waaa |4 ClassifiedP ayment EJ_(.H_.)D EH—I—I)D (-—-—-—-j FatyOrftccountReference
— additionalPayment payerPartyReference
hitp :dvwan fpml. orgi20034F phd L-4-5 httpziiounmn fpml. o rg2008/F pL-4-5

0.e0
FayOrtccountRefereance
receiverPartyReference
httpzdoannn fpml. o rgd2008/F pdL-4-5
hdoney
— paymentAmount
http v fpmlorgi200:80F p bl L-3-5
AdjustableOrRelativefndAdjustedD ate

G

] paymentDate

http v fpmLorg Z200:80F p bl L-4-5

paymentType

FaymentType

hitp v fpmLorgF200080F p bl L-4-5

0.a

ExtracrdinarEvents EJ—L)E—
“— extraordinaryEvents

hitp:fvwamn fpml. orgf20020F phd L35

0.1

EquityCorporateEvents

mergerEvents

hitp:fewaa fpml. orgr20080F phL-4-5

0.1

boolean
tenderOffer
hitp A fpml. orgi20084F phdL-4-5

0.1

EquityCorporateEvents

tenderOfferEvents

hitp v fpml. orgr20084F phdl-4-5

0.1

compositionOfCombinedConsideration

hitp i fpml. orge2008/F phil-4-5

boolean
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.1
IndexfdjustmentEvents
— indexAdjustmentEvents
hitp A fpml. orgi20084F phdL-4-5
0.1
_{ AdditionalDizruptionEvents
additionalDisruptionEvents

httpzdoannn fpml. o rgd2008/F phd L-44-5

boolean
failureToDelver
hitp i fpml. o rgd2008/F phdL-45

Representations
—— representations
hitp A fpml. orgi20084F phdL-4-5

0.1

MatianalizationOrnzolwencyOrbelistingEventEnum
— nationalisationOrinsolvency
hitp v fpml. orgr20084F phdl-4-5

0.1

MationalizationOrinsolwencydrDelistingEwventEnum
“— delisting
hitp i fpml. orge2008/F phil-4-5

0.1

] —aua E|-|_ CorrelationLeg

correlationLeg
hitp i fpml. o rgi2008/F pL-4-5

('—'—'—')D ('—'—'—'jﬂ ('—'—'—'jEI— Legldentifier
— legldentifier
http S fpml. orgdZ008/F phL-3-5

0. .m

—(—) FPartyOrfaccountReference

paverPartyReference
hitp A fpml. orge20084F phdl-4-5

FPartyOraccountReference
receiverPartyReference
hitp A fpml. orgf2008/F phdL-4-5

AdjustableOrRelativeDate
—1 effectiveDate
http s fpml. orgd2008/F phL-3-5

0.1

AdjustableOrRelative Date
*— terminationDate
http i fpml. o rgd2008/F phdL-4-5

0.1

] Underlyer

underhyer
httpzdnunmm fpml. o rgi2008/F pdL-44-5

-_-_-_-\H:l—. | SettlementTwoeEnum
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settlement Type
hitp:fivwaa fpmil. o rgr20020F phaL-4-5

0.1

AdjustableOrR el ativel ate
settlementDate
hitp A fpml. orge20084F phdl-4-5

0.1

0.1

settlementAmount
httpzédnanm fpml. o rgi2008/F pL-4-5

Mo ey

settlementCurrency
http:fivaan fpml. orgd2008/F phiL-4-5

Currency

- fxFeature

http i fpml. o rgd2008/F phdL-4-5

FxFeature

0.1

HeeE |

Equityfaluation
valuation
http v fpmLorg200:84F p bl L-4-5

e |

amount

hitp:fivwan fpmil. orgr20020F phaL-4-5

CorrelationAmount

L

XML Instance Representation

<correl ati onSwap
id="
<product Type>

">
</ product Type>

"A classification of the type of product.
a codi ng schene.'

FpM. defines a sinple product categorization using

<product | d> </ product | d>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'

<addi ti onal Payment > </ addi ti onal Paynent >

' Speci fies additional paynent(s) between the principal parties to the netted swap.'

<extraordi nar yEvent s> </ extraordi nar yEvent s>

"Where the underlying is shares, specifies events affecting the issuer of those shares that
may require the ternms of the transaction to be adjusted.'

<correl ati onLeg> </ correl ati onLeg>

"Correlation Leg. Correlation Buyer is deened to be the Equity Anpunt Receiver,
Correlation Seller is deened to be the Equity Ampunt Payer.'

| </ correl ati onSwap>

Diagram

—
I
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correlationSwap |EI-—{ @ |EI—|
] (D CDrreIationSwaij I Lﬂ] =) I |D IACDrreIation Sweap modelled using a single netted leq. |

P »E—{ 4D extends: Neneds\mapeasejat(uuja—{ correlationLeq |E
[0 MettedSwapBEasze

EI—{ Specifies the structure of a correlation swap. |

E—{ An abstract element used as a place holder for the substituting product elements.

pa—
| product |E|E Lﬂ] |E|—{

correlationSwap

.
'

| [meven Jo

Schema Component Representation

<xsd: el enent name="correl ati onSwap" type=" Correl ati onSwap substitutionG oup="product"/>

Global Definitions

Complex Type:

Super-types: CalculatedAmount < CorrelationAmount (by extension)
Sub-types: None

Name CorrelationAmount

Used by (from the same schema document) Complex Type CorrelationLeg
Abstract no

Documentation Correlation Amount.

XML Instance Representation

<...>
<cal cul ati onDat es> Adj ust abl eRel ati veOr Peri odi cDat es </ cal cul ati onDat es>

' Specifies the date on which a cal culation or an observation will be perforned for the
| pur pose of cal culating the anmount.'

<observationStartDate> Adj ustabl eO Rel ati veDate </observationStart Dat e>

| 'The start of the period over which observations are nade which are used in the
cal cul ati on Used when the observation start date differs fromthe trade date such as

'
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for forward starting swaps.'

<opti onsExchangeDi vi dends> xsd </ opt i onsExchangeDi vi dends>

"If present and true, then options exchange divi dends are applicable.’

<addi ti onal Di vi dends> xsd </ addi ti onal Di vi dends>

"If present and true, then additional dividends are applicable.’

<al | Di vi dends> xsd </ al | Di vi dends>

' Represents the European Master Confirmation value of \'All Dividends\' which, when
applicable, signifies that, for a given Ex-Date, the daily observed Share Price for that day
is adjusted (reduced) by the cash dividend and/or the cash val ue of any non cash dividend
per Share (including Extraordinary Dividends) declared by the Issuer.'

<correl ation> </correl ati on>

' Specifies Correlation.'

|i/...>

Diagram

=—| carrelation Amount. |

m

(D CorrelationAmountjD I [[;ﬂ |

| EF
| &
E—(<][> extends: CalculatedAmountjEl-[(-—-—-—-jE—{ carrelation |

(D Calculatedamount j

Schema Component Representation

e —

<xsd: conpl exType nanme="Corr el ati onAmount ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Cal cul at edAnmount ">
<xsd: sequence>
<xsd: el ement nane="correl ation" type="
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Correlation "/>

Complex Type:

Super-types: DirectionalLegUnderlyerValuation < CorrelationLeg (by extension)

Sub-types: None

Name CorrelationLeg

Used by (from the same schema document) Complex Type CorrelationSwap

Abstract no

Documentation A type describing return which is driven by a Correlation calculation.

XML Instance Representation

<...
id=" xsd ">
<l egldentifier> Legldentifier </legldentifier>
|
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| ‘Version aware identification of this leg."'

<payer Part yRef erence> PartyQO Account Ref erence </ payer PartyRef erence>

"Areference to the party responsible for naeking the paynents defined by this structure.'

<recei ver Part yRef erence> PartyQO Account Ref erence </recei verPartyReference>

"Areference to the party that receives the payments corresponding to this structure.'

<effectiveDate> Adj ustabl eO Rel ati veDate </effectiveDate>

"Specifies the effective date of this Ieg of the swap. Wen defined in relation to a
date specified somewhere el se in the docunent (through the rel ativeDate conponent),
this element will typically point to the effective date of the other leg of the swap.'

<term nationDat e> Adj ustabl eO Rel ati veDate </termni nationDate>

'Specifies the termnation date of this |leg of the swap. Wien defined in relation to a
date specified somewhere else in the docunent (through the relativeDate conponent),
this element will typically point to the termi nation date of the other |leg of the swap.'

<under | yer> Underlyer </underlyer>

' Specifies the underlyer of the leg.'

<settl enent Type> Settl enent TypeEnum </ sett| ement Type>
<sett| ement Dat e> Adj ust abl eO Rel ati veDate </sett!| enent Dat e>

<sett| enent Amount > Money </settl enment Anount >

'Settlenent Amount'

<settlenent Currency> Currency </settlenentCurrency>

"Settlenent Currency for use where the Settlenment Amount cannot be known in advance'

<f xFeat ure> FxFeature </fxFeature>

' Quanto, Conposite, or Cross Currency FX features.'

<val uation> Equi tyVal uation </val uati on>

'Val uation of the underlyer."

<anount > </ anmount >

"Specifies, inrelation to each Equity Paynent Date, the Equity Amount to which the
Equity Payment Date relates. Unless otherw se specified, this termhas the meaning defined
in the | SDA 2002 Equity Derivatives Definitions.'

</[...>
I—
Diagram

I Atype describing return which is driven by a Correlation calculation. |

‘(D CorrelatlonLegj._. | |
| L.EI—( [ extends; DirectionalLegUnderlyervaluation jEI-[(-H-jE—{

(D DirectionalLegUnderlveryaluation )I

L1 L

Schema Component Representation

| <xsd: conpl exType nane="Correl ati onLeg">
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<xsd: conpl exCont ent >
<xsd: ext ensi on base="
<xsd: sequence>
<xsd: el enent name="anmount" type=" Correl ati onAmount "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Directional LegUnder| yerVal uation ">

Complex Type:

Super-types: NettedSwapBase < CorrelationSwap (by extension)

Sub-types: None

Name CorrelationSwap

Used by (from the same schema document) Element correlationSwap

Abstract no

Documentation A Correlation Swap modelled using a single netted leg.

XML Instance Representation

<.
id=" xsd ">
<product Type> Product Type </ product Type>
"A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'
<product | d> Productld </productld>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'

<addi ti onal Paynment > d assi fi edPaynent </ additional Paynent >

' Speci fies additional payment(s) between the principal parties to the netted swap.'

<extraordi naryEvent s> Extraordi naryEvents </extraordi naryEvents>

'Where the underlying is shares, specifies events affecting the issuer of those shares that
may require the terms of the transaction to be adjusted.’

<correl ati onLeg> </correl ati onLeg>

"Correlation Leg. Correlation Buyer is deened to be the Equity Amount Recei ver,
Correlation Seller is deened to be the Equity Amount Payer.'

| </[...>
Diagram

‘[D conelationgwap JE— (] |B— B |B—] A corelation Swap modelied using a single netted leg. |

| P >E—{ b extends: NeﬂedSwapBasejElt(majE—{ correlationLey |E
| O HettedSwapBase

Schema Component Representation
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<xsd: conpl exType nanme="Corr el ati onSwap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=
<xsd: sequence>
<xsd: el enent nanme="correl ationLeg" type=
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Net t edSwapBase ">

Correl ationLeg "/>

Legend
Complex Type:
Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

|<_.. . country="Australia" >

<uni tNo> string </unitNo> [0..1]
<houseNo> string </houseNo> [ 1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [ 1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
|</. >

]

The XML Instance Representation table above shows the schema component's content as an XML instance

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].
. Model group information are shown in gray, e.g. Start Choice ... End Choice.
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed.
If the element/attribute’s type is in the schema, a link is provided to it.
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9}{3}>>.

Schema Component Representation

<conpl exType nanme="AusAddress">

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el enent nanme="state" type=" AusStates "/>
<el enent nane="post code">
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<si npl eType>

<restriction base=" string ">
<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el enent >

</ sequence>

<attribute name="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http:/www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Unigueness Constraint. See: http:/
www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmlschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).
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XML Schema Documentation

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.0rg/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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o Element: restructuring
. Global Definitions
Complex Type: BankruptcyEvent
Complex Type: CreditEvent
Complex Type: CreditEventNoticeDocument
Complex Type: CreditEventNotification
Complex Type: FailureToPayEvent
Complex Type: Language
Complex Type: ObligationAccelerationEvent
Complex Type: ObligationDefaultEvent
Complex Type: RepudiationMoratoriumEvent
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o
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o

Schema Document Properties

Target Namespace http://Iwww.fpml.org/2008/FpML-4-5
Version $Revision: 4615 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.

Schema Composition . This schema includes components from the following schema document(s):
o fpml-posttrade-4-5.xsd

Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2008/FpML-4-5
xml http:/iwww.w3.0rg/XML/1998/namespace
ecore http://www.eclipse.org/emf/2002/Ecore
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fpml http://www.fpml.org/2008/FpML-4-5
dsig http:/fwww.w3.0rg/2000/09/xmldsig#
xsd http://www.w3.0rg/2001/XMLSchema

Schema Component Representation

<xsd: schema nsPrefix="fpm" package="org.fpm " docunent Root="FpM." target Nanespace="http://
www. f prd . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 4615 $"
attributeFor nDef aul t ="unqual i fi ed" el ement For nDef aul t ="qual i fi ed">

<xsd:include schenaLocation="fpm - posttrade-4-5.xsd"/>

</ xsd: schema>

Global Declarations
Element:

. This element can be used wherever the following element is referenced:
o creditEvent

Name bankruptcy
Type BankruptcyEvent
Nillable no

Abstract no

Logical Diagram

BankrpteyEwent
hankruptcy
hitp o fpmil. argf20080F phd L-3-5

-

XML Instance Representation

l<bankr uptcy/ >

o ]

|

Diagram
ankruptcy |
il (D Eankruptchvent)D P = ||i<][> extends:CreditEvent) |
creditEvent
L
Schema Component Representation
<xsd: el ement nanme="bankruptcy" type=" BankruptcyEvent " substitutionG oup="creditEvent"/>
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Element:

o bankruptcy

o failureToPay

o obligationAcceleration
o obligationDefault

o repudiationMoratorium
n restructuring

. The following elements can be used wherever this element is referenced:

Name

Used by (from the same schema document)
Type

Nillable

Abstract

Logical Diagram

creditEvent
Complex Type CreditEventNoticeDocument

CreditEvent
no
yes

=

creditEvent
hitp o fpmil. argf20080F phd L-3-5

-

CraditEvent

XML Instance Representation

<creditEvent/>

o ]

Diagram

—
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! creditEvent |E

] creditEvent

hankruptey

failureToPay

| obligationAcceleration |

ohligationDefault

| repudiationMoratarium |

B e il S bl Sl Sl A il

v
]
'

restructuring

|

Schema Component Representation

<xsd: el ement nane="creditEvent" type=" CreditEvent " abstract="true"/>

Element:

. This element can be used wherever the following element is referenced:

o event
Name creditEventNotice
Type CreditEventNoticeDocument
Nillable no
Abstract no
Documentation A global element used to hold CENS.

Logical Diagram

—

hitp:fvwmn fpmlL o rgdi20080F phd L-4-5

CreditEventMoticebocument E-I—(—jﬂ [ Ewentld anyUR|
creditEventNotice eventld EI-‘— @ eventldScheme |

| hitp o fpmil. argf20080F phd L-3-5
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0.m

AffectedTransactions
affectedTransactions
hitp s fpm o rgd2008/F phd -G5S

0.1

LegalEntity
referenceEntity
hitp:fvwmn fpmlL o rgdi20080F phd L-4-5

1..00

Trade

trade

hittpdfomomn fpml. org/20080F phd L35

FartyTradeldentifiers

tradeReference

hittp dfmomn, fpmlL org/20080F phd L-3-5

entityName

EntityHame

hitp: S fpml.orgf20020F phlL-4-5

Entityld

entitydd
hitp: Ao, fpml. orgf20020F phiL-4-5
0.
Entityld
“— entityld
hittp i fpml. org/20080F p b L-3-5
1.
CreditEvent
creditEvent
hitp:fvwnn fpm Lo rgd 20080 F phd L-4-5
Resaurze E-,—(:jEI— Rezsourceld
publichyivailablelnformation — resourceld

hitp:fvwmn fpmlL o rgdi20080F phd L-4-5

0.
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http e fpmlorg/20080F p M L-4-5

Language

— language

hitp:tww fpmlorgi2002F piL-4-5

0.1

decimal

— sizelnBytes

http:fvaenn fpmlarg/20080F p M L-4-5

0.1

Resourzelength

— length

http:fdoaenn fpmlorg/2008/F p M L-4-5

0.1

MimeType

— mimeType
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L

http e fpmlLorg/20080F p i L-4-5

normalizedString

— name
http:dtwwna. fpml. org/2002F pML-4-5
0.1
string
— comments
http e fpmlorg/20080F p M L-4-5
0.1
anwlIR|
— url
http:domen fpml.org/2008/F p M L-4-5
0.1
FartyRefarence IDREF |
—1 notifyingPartyReference EIJ— i@ href :
http e fpml orgi200SF prL-2s |
PartyReference i IDREF |
| notifiedPartyReference B @ href |
http e fpml orgi200SFpMLaSs |
date
—1 creditEventMoticeDate
hitp:fvwnn fpmlL o rgd20080F phd L-4-5
date
“— creditEventDate
hitp:fvwmn fpmlL o rgdi20080F phd L-4-5
XML Instance Representation
Fcr edi t Event Not i ce>
<event| d> </ event|d>
<af f ect edTr ansacti ons> </ af f ect edTr ansacti ons>
'Trades affected by this event.'
<referenceEntity> </referenceEntity>
<creditEvent > </creditEvent >
<publ i cl yAvai | abl el nf or nat i on> </ publ i cl yAvai | abl el nf or mati on>
"A public information source, e.g. a particular newspaper or electronic news service, that
may publish relevant information used in the determ nati on of whether or not a credit event

has occurred."

<not i fyi ngPartyRef erence>
<noti fi edPartyRef erence>
<credi t Event Not i ceDat e>
<credi t Event Dat e>

</c

</ noti fyi ngPart yRef erence>
</ notifiedPartyReference>
</ credi t Event Not i ceDat e>
redi t Event Dat e>
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I </ creditEvent Notice> J
| E—

Diagram

||_creditEvemNutice =3

E|—| An event type that records the accurrence of a credit event natice. |

(I:I CredltEventNohceDncument) EI—{ ‘
[» extends: Event E——@EI——{ affectedTransactions |

0.1

referenceEntity
creditEvent

—{ publiclyavailablelnformation |

0.z

—{ notifyingPartyFReference |

—{ notifiedFatyReference |

—{ creditEventMaoticeDate |

creditEventDate

]

L

| event |D I ] |D I Ef

= I An ahstract global element used as a basis for substition of event types

h creditEventMotice

L _

Schema Component Representation

<xsd: el ement nanme="credit Event Notice" type=" CreditEvent Noti ceDocunent
" substitutionG oup="event"/>

top
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Element:

. This element can be used wherever the following element is referenced:
o creditEvent

Name failureToPay
Type FailureToPayEvent
Nillable no

Abstract no

Logical Diagram

Failure TaP ayEvent

failureToPay
hitp:fhomm. fpml. org 20080F phd L-3-5

L

XML Instance Representation

L<f ai | ureToPay/ >

I

Diagram

=
failureToPay |
(I:I FailureTnF‘avaent)D [P B I}:QD extends: CreditE\remj ‘

creditEvent

L

_

Schema Component Representation

<xsd: el ement nane="failureToPay" type=" FailureToPayEvent " substitutionG oup="creditEvent"/>

Element:

. This element can be used wherever the following element is referenced:
o creditEvent

Name obligationAcceleration
Type ObligationAccelerationEvent
Nillable no

Abstract no

Logical Diagram
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| ObligationAccelerationEvent
obligationAcceleration
hitp:fhomam. fpml. org2008F phd L-4-5

L

XML Instance Representation

L<ob| i gati onAccel eration/ >

L

Diagram

ohligationAcceleration |D

(D OhligationAcceIeratinnEventjD P e KQD extends: CreditE\tentj

creditEvent

L

Schema Component Representation

_

<xsd: el ement nane="obl i gati onAccel erati on" type=" CbligationAccel erati onEvent
" substitutionG oup="creditEvent"/>

Element:

. This element can be used wherever the following element is referenced:
o creditEvent

Name obligationDefault
Type ObligationDefaultEvent
Nillable no

Abstract no

Logical Diagram

ObligationDefaultEvent

obligationDefault
hitpoihomom fpml. org/20020F ph L-S-5

-

XML Instance Representation

l<ob| i gationDefaul t/>

I

Diagram

—
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[osigationDetaut |
ohligationDefault (=
J (0 omigatinnDefaunEventjEI—’:<][> extends: CreditEvent ) ‘

creditEvent

L

-

Schema Component Representation

<xsd: el ement nanme="obligationDefault" type=" CbligationDefaultEvent
" substitutionG oup="creditEvent"/>

Element:

. This element can be used wherever the following element is referenced:
o creditEvent

Name repudiationMoratorium
Type RepudiationMoratoriumEvent
Nillable no

Abstract no

Logical Diagram

RepudiationhMaratoriumBwent

repudiationMoratorium
hitpcihomam fpmil. arg 20020F ph L-S-5

L

XML Instance Representation

l<repudi ati onMoratorium >

o ]

Diagram

| repudiationdaratorium |D

(I:l RepudiatiunhﬂnraturiumEventjD [P = K<][> extends:CreditEventj

| creditEvent |B

L

Schema Component Representation

[

<xsd: el ement nanme="repudi ati onMoratoriun' type=" Repudi ati onMorat ori unEvent
" substitutionG oup="creditEvent"/>
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top
Element:
. This element can be used wherever the following element is referenced:
o creditEvent
Name restructuring
Type RestructuringEvent
Nillable no
Abstract no
Logical Diagram
l_ RestructuringEwent E-I—(:ja-l_ honey ID _l
restructuring partialExercisedmount
hitpcihomam fpmil. arg 20020F ph L-3-5 http it fp mil argf20020F p M L-3-5
0.1 Currenocy
CUITEnCy
http e fpmlLorg/20080F p i L-4-5
[ E‘L decimal
amount
hitp:dtwww fpml o rg/2002F ptiL-4-5
XML Instance Representation
<restructuri ng> —I
<parti al Exerci seAnpunt > </ parti al Exer ci seAnount >
</restructuring> J
L
Diagram
l_restructuring = _l
'_' (I:I HestructuringEvent)D |ﬂ| [ E<][> extends: CreditEventj -—-—-—-)EI—' partialExerciseAmount
0.1
O creditEvent
R
creditEvent
Schema Component Representation
<xsd: el ement nanme="restructuring" type=" RestructuringEvent " substitutionG oup="creditEvent"/>
top
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Global Definitions

Complex Type:

Super-types: CreditEvent < BankruptcyEvent (by extension)
Sub-types: None

Name BankruptcyEvent

Used by (from the same schema document) Element bankruptcy
Abstract no

XML Instance Representation

<...Il>

Diagram

:flj Bankruptchvent)El—F > extends: CreditEvem) ‘

.

Schema Component Representation

<xsd: conpl exType nane="Bankrupt cyEvent">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" CreditEvent "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: . BankruptcyEvent (by extension)
. FailureToPayEvent (by extension)
. ObligationAccelerationEvent (by extension)

. ObligationDefaultEvent (by extension)
. RepudiationMoratoriumEvent (by extension)

. RestructuringEvent (by extension)

Name CreditEvent
Used by (from the same schema document) Element creditEvent
Abstract no

XML Instance Representation

<...l>
L

Diagram

—

|
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(@ o)
L

Schema Component Representation

<xsd: conpl exType nane="CreditEvent"/>

Complex Type:

Super-types: Event < CreditEventNoticeDocument (by extension)

Sub-types: None

Name CreditEventNoticeDocument

Used by (from the same schema document) Complex Type CreditEventNotification , Element creditEventNotice
Abstract no

Documentation An event type that records the occurrence of a credit event notice.

XML Instance Representation

<. ..>
<eventld> Eventld </eventld>

<af f ect edTr ansacti ons> </ af f ect edTr ansacti ons>
'Trades affected by this event.'

<referenceEntity> </referenceEntity>
<creditEvent> ... </creditEvent>
<publ i cl yAvai | abl el nf or nat i on> </ publ i cl yAvai | abl el nf or mati on>

has occurred."'

</ noti fyi ngPart yRef erence>
</ notifiedPartyReference>

<not i fyi ngPartyRef erence>
<noti fi edPartyRef erence>

"A public information source, e.g. a particular newspaper or electronic news service,
may publish relevant information used in the determ nation of whether or not a credit

t hat
event

<credi t Event Not i ceDat e> </ credi t Event Not i ceDat e>
<credi t Event Dat e> </ credi t Event Dat e>
</[...>
| E—
Diagram
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l O creditEventMoticeDocument |E | = [ EF = I An event type that records the occurrence of a credit event notice.
| L= |
EI—(<J[> extends: EventjD ( )D I affectedTransactions |
0.1

referenceEntity
creditEvent

—| puhlickivailablelnformation

0.2

—| notifyingP artyReference |

—| notifiedPartyReference |

—| creditEventtloticeDate |

creditEventDate

e

L

Schema Component Representation

<xsd: conpl exType nane="Credit Event Noti ceDocunent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Event ">
<xsd: sequence>
<xsd: el enent nane="affectedTransactions" type=" AffectedTransactions " m nCccurs="0"/>
<xsd: el enent nane="referenceEntity" type=" Legal Entity "/>
<xsd: el enent ref=" creditEvent "/>
<xsd: el enent nanme="publicl yAvail abl el nformati on" type=" Resource
m nOccur s="0" maxQccur s="unbounded"/ >
<xsd: el ement nane="notifyi ngPartyReference" type=" PartyReference "/>
<xsd: el enent nane="notifi edPartyReference" type=" PartyReference "/>
<xsd: el enent nane="credi t Event Noti ceDate" type=" xsd:date "/>
<xsd: el enent nane="creditEventDate" type=" xsd:date "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: NotificationMessage < CreditEventNotification (by extension)
Sub-types: None
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XML Schema Documentation

Name CreditEventNotification
Abstract no

XML Instance Representation
—

<...
version=" xsd:token (value conmes fromlist: {"4-0"|"4-1"|"4-2"|"4-3"|"4-4"|"4-5"}) [1]

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd: positivelnteger [0..1]

'"This optional attribute can be supplied by a nessage creator in an FpM instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui l d="5 [0..1]

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indi cates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is increnmented. If no changes have been

made between releases within a version (i.e. from Trial Recommendation to Reconmendati on)
the actual build nunber stays the sane.'

<header> Noti ficati onMessageHeader </header> [1]

<val idation> Validation </validation> [0..*]

<credi t Event Noti ce> CreditEvent Noti ceDocunent </creditEventNotice> [ 1]
<party> Party </party> [2. . 7]

</[...>
|
Diagram
O creditEventdotification B [P 5 '/<][> extends: MotificationMessage JE [ =; | creditEventrotice
L, L, |
2o

(D MatificationMessage j

Schema Component Representation

<xsd: conpl exType nane="CreditEventNotification">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el ement nane="credit Event Notice" type=" CreditEventNoticeDocunent "/>
<xsd: el enent nane="party" type=" Party " mi nQCccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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top
Complex Type:
Super-types: CreditEvent < FailureToPayEvent (by extension)
Sub-types: None
Name FailureToPayEvent
Used by (from the same schema document) Element failureToPay
Abstract no
XML Instance Representation
—
<...l>
l ]
Diagram
= - , -
(|:| FallureTnF‘ayE\rem)D [P =8 |\<]t> extends: Cred|tEventj ‘ J
Schema Component Representation
<xsd: conpl exType nane="Fail ureToPayEvent">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" CreditEvent "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top
Complex Type:
Super-types: Scheme < Language (by extension)
Sub-types: None
Name Language

Used by (from the same schema document)
Abstract
Documentation

XML Instance Representation

Complex Type Resource

no
The data type used for indicating the language of the resource, described using the ISO 639-2/T Code.

< ..
| anguageSchene=" ">
<[...>

L

Diagram

—

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-credit-event-notification-4-5.xsd.html (16 of 26) [1/9/2009 3:52:08 PM]

R



XML Schema Documentation

(O tanguage Jor—{ 0 Jo—{ &

E|—| The data type used for indicating the language ofthe resource, described using the IS0 639-2/T Code.

L

Schema Component Representation

-

<xsd: conpl exType nane="lLanguage">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nane="l anguageScheme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: CreditEvent < ObligationAccelerationEvent (by extension)
Sub-types: None
Name ObligationAccelerationEvent
Used by (from the same schema document) Element obligationAcceleration
Abstract no
XML Instance Representation
—
<...l>
l —|
Diagram
[T oot : F . 1
(D ObhgatanAcceIeratlunEvent)D P =5 |\<][> extends: Cred|tEventj ‘ J
Schema Component Representation
<xsd: conpl exType nane="Cbl i gati onAccel erati onEvent" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" CreditEvent "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: CreditEvent < ObligationDefaultEvent (by extension)
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Sub-types: None

Name
Used by (from the same schema document)

Abstract

XML Instance Representation

ObligationDefaultEvent
Element obligationDefault
no

<...l>

Diagram

:flj OhligatinnDefauItEvent)D |ﬂ| =

K<][> extends: CreditEvent) |

.

Schema Component Representation

<xsd: conpl exCont ent >

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

<xsd: conpl exType nanme="Cbl i gati onDef aul t Event ">

<xsd: ext ensi on base=" CreditEvent "/>

top
Complex Type:
Super-types: CreditEvent < RepudiationMoratoriumEvent (by extension)
Sub-types: None
Name RepudiationMoratoriumEvent
Used by (from the same schema document) Element repudiationMoratorium
Abstract no
XML Instance Representation
<...l> _|
Diagram
[~ — . - . ]
(D RepudlatlunhﬂuraturlumE\rent)D H 2 |\<][> extends:; CredltEvent) J
Schema Component Representation
<xsd: conpl exType nane="Repudi ati onMor at ori unEvent ">
<xsd: conpl exCont ent >
<xsd: extensi on base=" CreditEvent "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
top
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Complex Type:

Super-types: None

Sub-types: None

Name Resource

Used by (from the same schema document) Complex Type CreditEventNoticeDocument

Abstract no

Documentation Describes the resource that contains the media representation of a business event (i.e used for stating the Publicly Available Information). For example,

can describe a file or a URL that represents the event.

XML Instance Representation

<. >

<resourcel d> </ resourcel d>

' The unique identifier of the resource within the event.'

<l anguage> </l anguage>

"I ndicates the | anguage of the resource, described using the | SO 639-2/T Code."

<si zel nByt es> </ si zel nByt es>

"I ndicates the size of the resource in bytes. It could be used by the end user to estinate
the downl oad tine and storage needs.'

<l engt h> </l engt h>

"Indicates the length of the resource. For exanple, if the resource were a PDF file, the

I ength woul d be in pages.'

<m neType> </ m nmeType>

"Indicates the type of nedia used to store the content. nmineType is used to determnine

the software product(s) that can read the content. M ME Types are described in RFC 2046."
<nane> </ name>

' The nane of the resource.’

<comment s> </ comment s>

' Any additional comments that are deemed necessary. For exanple, which software version
is required to open the docunent? O, how does this resource relate to the others for
this event?

<url > </url>

"Indicates the URL at which the resource can be found.'

<[...>
L

Diagram

B | Describes the resource that containg the media representation of a business event (l.e used for stating the Publicly
Available Infarmation). Far example, can describe a file ar a URL that represents the event.

iﬁj Resuurce) Iﬂ |E|—{

| resourceld |D LI L[[] |D I E | The unique identifier ofthe resource within the event.
| L | — e
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! L] Hesourceld L

—{ language | |£1] |E|—{

E|—| Indicates the language ofthe resource, described using the 180 639-2T Code.

0.1
[] Language

—{ sizelnBytes |
0.1

Indicates the size ofthe resource in byvtes. It could be used by the end user to estimate the download time and storage

needs.
—{ length |D I Ll;ﬂ |D I |D I Indicates the length ofthe resource. For example, ifthe resource were a POF file, the length would be in pages.
(D ResuurceLength)
—{ mimeType | EH_ | Indicates the type of media used to store the content. mimeType is used to determine the soffware product(s) that can
read the content. MIME Types are described in RFC 2046
|:| MimeTvpe @
—{ harme |D I L[[] |D I |D I The name ofthe resource.

0.1

( [ normalizedString j

—{ camments |

0.1

document? Or, how does this resource relate to the others far this event?

Ay additional comments that are deemed necessary. For example, which soffware wersion is required to open the

= I Indicates the URL atwhich the resource can be found,

L b E
0.1

Schema Component Representation

<xsd: conpl exType nane="Resource">
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<xsd: sequence>
<xsd: el enent nane="resourcel d" type=" Resourceld "/>
<xsd: el enent nane="I| anguage" type=" Language " m nCccurs="0"/>
<xsd: el ement nane="si zel nBytes" type=" xsd:decinmal " m nCccurs="0"/>
<xsd: el ement nane="length" type=" ResourcelLength " nmi nQccurs="0"/>
<xsd: el enent nanme="m nmeType" type=" M neType "/>
<xsd: el ement nanme="name" type=" xsd:normalizedString m nCccurs="0"/>
<xsd: el ement nanme="comments" type=" xsd:string " mnCccurs="0"/>
<xsd: el ement name="url" type=" xsd:anyURl " nmi nQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

top
Complex Type:
Super-types: Scheme < Resourceld (by extension)
Sub-types: None
Name Resourceld
Used by (from the same schema document) Complex Type Resource
Abstract no
Documentation The data type used for resource identifiers.
XML Instance Representation
P -
resour cel dSchene=" ">
</[...>
L 1
Diagram
= -
O Resourceld |E I ILI] |D I =) I The data type used for resource identifiers. | —|
E|—(<][> extends: Scheme )E!-[ i@ resourceldScheme
L .
Schema Component Representation
<xsd: conpl exType nane="Resourcel d">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nane="resourcel dSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top
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Complex Type:

Super-types: None

Sub-types: None

Name ResourceLength

Used by (from the same schema document) Complex Type Resource

Abstract no

Documentation The type that indicates the length of the resource.

XML Instance Representation

<> —

<l engt hUni t > </ 1 engt hUni t > ‘
| 'The length unit of the resource. For exanple, pages (pdf, text docunments) or tine

(audio, video files)."' |
‘ <l engt hVal ue> </l engt hVal ue>
‘ ' The length val ue of the resource.’ |
| </[...> J
Diagram
—
(D ResnurceLengthj L[[] |EI—{ E|—| The type that indicates the length ofthe resource.

lengthlinit |D I ILl] |D I _E =) I The length unit of the resource. Far example, pages (pdf, text documents) or time {audio, videao files). |

([7 LengthUnitEnur )&

E|—| The length value ofthe resaource.

lengthvalue |E|-[{ 0 |2—

|

Schema Component Representation

<xsd: conpl exType nane="Resour celLength">
<xsd: sequence>
<xsd: el enent nanme="lengthUnit" type=" LengthUnitEnum"/>
<xsd: el enent nanme="| engt hVal ue" type=" xsd:decimal "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:
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Super-types: CreditEvent < RestructuringEvent (by extension)
Sub-types: None

Name RestructuringEvent

Used by (from the same schema document) Element restructuring
Abstract no

XML Instance Representation

|

<, ..>
<parti al Exer ci seAnount > </ parti al Exer ci seAnount >

</[...>
L

Diagram

(Ij RestructuringEvent:ID e (<][> extends: CreditE\tentjD ( jD I partialExerciseAmaount

0.1
O creditEvent

Schema Component Representation

L

<xsd: conpl exType nanme="RestructuringEvent">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" CreditEvent ">
<xsd: sequence>
<xsd: el ement nane="parti al Exerci seAnount" type=" Mney
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0"/>

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)
Name AusAddress
Abstract no
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XML Instance Representation

—_—
<... country="Australia" >

<uni tNo> string </unitNo> [0..1]

<houseNo> string </ houseNo> [ 1]

<street> string </street> [1]

Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]

<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</[...>

- 1

The XML Instance Representation table above shows the schema component's content as an XML instance.

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].
. Model group information are shown in gray, e.g. Start Choice ... End Choice.
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
. Otherwise, the type of the element/attribute is displayed.
If the element/attribute's type is in the schema, a link is provided to it.
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9}{3}>>.

Schema Component Representation

<conpl exType nane="AusAddress">
<conpl exCont ent >

<extensi on base=" Address ">
<sequence>

<el enent nane="state" type='
<el enent nane="post code">
<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>

</restriction>

</ si npl eType>

</ el ement >

</ sequence>

<attribute name="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

AusStates "/>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.
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All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Unigueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmlschema-1/#cldentity-constraint Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmlschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlIschema-1/#cldentity-constraint_Definitions.

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-credit-event-notification-4-5.xsd.html (25 of 26) [1/9/2009 3:52:08 PM]


http://www.w3.org/TR/xmlschema-1/#element-all
http://www.w3.org/TR/xmlschema-1/#element-choice
http://www.w3.org/TR/xmlschema-1/#element-choice
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions
http://www.w3.org/TR/xmlschema-1/#Model_Groups
http://www.w3.org/TR/xmlschema-1/#cNotation_Declarations
http://www.w3.org/TR/xmlschema-1/#element-sequence
http://www.w3.org/TR/xmlschema-1/#element-sequence
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions
http://www.w3.org/TR/xmlschema-1/#cIdentity-constraint_Definitions

XML Schema Documentation

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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o Element: dividendSwapTransactionSupplement
. Global Definitions
o Complex Type: DividendLeg
o Complex Type: DividendPeriodPayment
o Complex Type: DividendSwapTransactionSupplement

o Complex Type: FixedPaymentAmount
o Complex Type: FixedPaymentLeg

. Legend
« Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 2527 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-eg-shared-4-5.xsd
o fpml-shared-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.orglemf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
fpml-annotation http://www.fpml.org/annotation
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schenma nsPrefix="fpm " package="org.fpm " docunment Root="FpM." target Nanespace="http://
www. f p . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 2527 $"
attribut eFornDef aul t ="unqual i fied" el ement FornDef aul t="qualified">
<xsd:include schenalLocati on="fpnl - eq- shar ed- 4- 5. xsd"/ >
<xsd:include schenalLocati on="fpnl -shared- 4-5. xsd"/ >
</ xsd: schena>
top
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Element:

. This element can be used wherever the following element is referenced:

o product

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

dividendSwapTransactionSupplement
DividendSwapTransactionSupplement

no
no

Specifies the structure of the dividend swap transaction supplement.

=

DividendSwapTransactionSupplament
dividendSwapTransactionSupplement
http o fpml. o rgf2008F p -G5S

FroductType
productType
http St fpm Lo rgi2008F phL-3-5

0.

Froductld
productld
hittpffemamn fpml o rg 2008F phdL-3-5

0.5

] s | [T DividendLeg

—— dividendLeg
hittp . fpm L orgi2002/F phiL-4-5
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Legldentifier
legldentifier
http:fhnmnm fpm Lo rg i2008F phL-4-5

()

0o

FartyOrAccountReference

payerPartyReference
http: S fpml org/ 2008/ F phAL-4-5

FartyOrAccountReference
receiverPartyReference
http i fpml.argf2008/F phdL-4-5

AdjustableCrRelative D ate
effectiveDate
hitp:rwn fpm il orgi2008/F phiL-3-5

0.1

Adjustable0rRelative D ate
terminationDate
http:fhmam fpm Lo rgi2008F phiL-4-5

0.1

)

Underhyer
underhyer
http:fhnmnm fpm Lo rg i2008F phL-4-5

SettlementTypeEnum

"
settlementType
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FixedPaymentlLeg

fizedLeg
httpfhnmnmn fpm Lo rg2008F ph L-4-5
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http: v fpml org 2008/ F phAL-4-5

A

Adjustable OrRelativeD ate

settlememDate

http: S fpml org/ 2008/ F phAL-4-5

0.1

settlementAmount

Maoney

0.1 hitp o fpml. orgf20080F p bl L-3-5

settlementCurrency

Currency

hitp :fomm. fpml. orgf20020F phl L-4-5

“— fxFeature

http:fhmam fpm Lo rgi2008F phiL-4-5

FxF eature

0.

A

declaredCashDiidendPercentage
http:fhnmnm fpm Lo rg i2008F phL-4-5

MonMegativelecimal

0.1

declaredCashEguivalentDividendPercentage
hitp:fhnman fpm Lo rgi2008F phdL-3-5

MonMNegativebecimal

p—

0.1
DividendFeriodFayment
dividendPeriod
http s fpmil. argf2008/F p i L-4-5
1.
boolean
specialDividends
hitp s fpml orgf2002/F p bl L-4-5
0.1
boolean
materialDiidend
http o fpml. o rgf2008F p -G5S
0.1
Legldentifier
legldentifier

http s fpmil. argf2008/F p i L-4-5

0.

=)

FParyOrfccountReference

payerPartyReference
hitp:vwmn fpmlorgf2002/F phiL-4-5
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Ay UL e
receiverPartyReference
http:fhmam fpm Lo rgi2008F phiL-4-5

AdjustableOrRelativeDate
effectiveDate
http o fpml. o rgf2008F p -G5S

0.1

]

Adjustable0rRelativeDate
terminationDate
http i fpml. o rgf2008F p bl L-4-5

0.1

eE |

FixedPaymentdmount
fixedPayment
http i fpml. o rgf2008F phd L-4-5

0.1
http i fpml angf20084F phd L35

boolean

multipleExchangelndexAnnexFallback

0.

Country
localJurisdiction
http: o fpml ong/2008/F p M L-4-5

0.

Country

relevant.Jurisdiction
http o fpml org2008/F p M L-S4-5

0.

L

1.8

XML Instance Representation

,?di vi dendSwapTr ansact i onSuppl enent
i d=" "

<pr oduct Type> </ pr oduct Type>

"A classification of the type of product.
a coding schene.'

FpM. defines a sinple product categorization using

<product | d> </ product | d>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this element. Note that the domain values for this elenent are
not strictly an enunerated list.'

<di vi dendLeg> </ di vi dendLeg>

'Dividend |leg."'
<fi xedLeg> </fixedLeg>

' Fi xed paynent | eg.

<mul ti pl eExchangel ndexAnnexFal | back>

</ mul ti pl eExchangel ndexAnnexFal | back>

are
apply.'

' Used for specifying whether additional
listed on nmultiple exchanges,

annex terns for trades wi th underlyers that
as defined in the European Master Confirmation, will
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<l ocal Juri sdi ction> </l ocal Juri sdi ction>

'Local Jurisdictionis atermused in the AEJ Master Confirnation, which is used to
determ ne | ocal taxes, which shall nean taxes, duties, and simlar charges inposed by
the taxing authority of the Local Jurisdiction If this elenment is not present

Local Jurisdiction is Not Applicable."'

<rel evant Juri sdi cti on> </ rel evant Juri sdi cti on>

'Rel event Jurisdiction is a termused in the AEJ Master Confirnation, which is used

to determine |ocal taxes, which shall nmean taxes, duties and sinilar charges that would

be inposed by the taxing authority of the Country of Underlyer on a Hypothetical Broker

Deal er assumi ng the Applicable Hedge Positions are held by its office in the

Rel evant Jurisdiction. If this element is not present Relevant Jurisdiction is Not Applicable.’

</ di vi dendSwapTr ansact i onSuppl enent >
L
Diagram
=
| avidenaswapTransactionsupplement |Br—| ) |E—— &P |B—— Specifies the structure ofthe dividend swap transaction supplernet. |
| (0 DwidendSwapTranzactionSupplernent JEH—| =5—| EF |e— & Dividend Swap Transaction Supplernent,
[ = [
E|—(<][> extends: Pruductj -—-—-—-j dividendLeg |
fixedLeq
- EquihrUnderlyerPrwisions.model
0.1
0 Product
[ prosuet |B—{ (0 | P || an abstract element used as a place holder for the substituting product elements.

' [ Product

:‘___ I .

i | dividendSwapTransactionSupplement

4

-

L
Schema Component Representation
<xsd: el ement name="di vi dendSwapTransacti onSuppl enent" type="
Di vi dendSwapTr ansact i onSuppl ement " substituti onG oup="product"/>
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Global Definitions

Complex Type:

Super-types: DirectionalLegUnderlyer < DividendLeg (by extension)

Sub-types: None

Name DividendLeg

Used by (from the same schema document) Complex Type DividendSwapTransactionSupplement
Abstract no

Documentation Floating Payment Leg of a Dividend Swap.

XML Instance Representation

<...
id=" xsd:IDJ[O0..1]">
<l egldentifier> Legldentifier </legldentifier> [0..%*]

"Version aware identification of this leg.'

<payer Part yRef erence> PartyOr Account Ref er ence </ payer PartyRef erence> [ 1]

"Areference to the party responsible for making the paynents defined by this structure.’

<recei ver PartyRef erence> PartyOr Account Ref erence </receiverPartyReference> [1]

"Areference to the party that receives the paynents corresponding to this structure.'

<ef fectiveDate> AdjustableOrRel ati veDate </effectiveDate> [0..1]

" Specifies the effective date of this leg of the swap. Wen defined in relation to a
date specified sonewhere el se in the docunent (through the relativeDate conponent),
this elenment will typically point to the effective date of the other leg of the swap.'

<term nati onDat e> Adj ustabl eOrRel ativeDate </term nationDate> [0..1]

"Specifies the termination date of this leg of the swap. Wien defined in relation to a
date specified sonewhere else in the docunment (through the relativeDate conponent),
this elenent will typically point to the termnation date of the other leg of the swap.'

<under | yer> Underlyer </underlyer> [1]

' Speci fies the underlyer of the leg."'

<settl ement Type> Settl ement TypeEnum </ settl| enent Type> [0.. 1]
<settl ement Dat e> Adj ustabl eOrRel ativeDate </settlementDate> [O0..1]
Start Group: Settl|enment Amount Or Currency. nodel [O..1]
Start Choice [1]
<settl ement Amount > Money </settl enment Amount> [ 1]

' Settlenent Amount’

<settl ement Currency> Currency </settlenmentCurrency> [1]
"Settlenent Currency for use where the Settlenent Ampbunt cannot be known in advance'
End Choi ce

End G oup: Settlenment Anount Or Currency. nodel
<f xFeat ure> FxFeature </fxFeature> [0..1]

' Quanto, Conposite, or Cross Currency FX features.'

<decl ar edCashDi vi dendPer cent age> NonNegat i veDeci nal </ decl aredCashDi vi dendPercentage> [ 0. . 1]
' Decl ared Cash Dividend Percentage."
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I
<decl ar edCashEqui val ent Di vi dendPer cent age>

</ decl ar edCashEqui val ent Di vi dendPer cent age>
' Decl ared Cash Equi val ent Divi dend Percentage.'

<di vi dendPer i od> </ di vi dendPeri od>

'"One to many tinme bounded dividend paynment periods, each with a fixed strike and
di vi dend paynent date per period.'

<speci al Di vi dends> </ speci al Di vi dends>

"If present and true, then special dividends and nmenorial dividends are applicable.’

<mat eri al Di vi dend> </ materi al Di vi dend>

"If present and true, then material non cash dividends are applicable.’

</[...>
Diagram
,?D Di\ridendLeng I LEﬂ |D I |D I Floating Payment Leg of a Dividend Swap. |

E—((]D ex‘[ends:DirectinnalLegUnderIverjB——(:)EI——{ - DeclaredCashAndCasthuivalentDividendPercentage
dividendPeriod

1.0

specialDividends

0.1

materialDividend

0.1

R

ED DirectiunalLegUnderIyerj

Schema Component Representation

L

<xsd: conpl exType nane="Di vi dendLeg" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Directional LegUnder|yer ">
<xsd: sequence>
<xsd: group ref=" Decl aredCashAndCashEqui val ent Di vi dendPer cent age "/ >
<xsd: el enent nanme="di vi dendPeri od" type=" Divi dendPeri odPaynent " maxCccurs="unbounded"/>
<xsd: el ement nane="speci al Di vi dends" type=" xsd:boolean " m nCccurs="0"/>
<xsd: el ement nane="materi al Di vidend" type=" xsd:boolean " m nCQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: DividendPeriod < DividendPeriodPayment (by extension)
Sub-types: None
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Name
Used by (from the same schema document)

Abstract
Documentation

DividendPeriodPayment

Complex Type DividendLeg

no

A time bounded dividend period, with fixed strike and a dividend payment date per period.

XML Instance Representation

<.,
id=" xsd ">
<unadj ustedStart Date> | dentifi edDate </unadjustedStart Date>

" Unadj usted inclusive dividend period start date.'

<unadj ust edEndDat e> | dentifi edDat e </ unadjustedEndDat e>

' Unadj ust ed inclusive dividend period end date."'

<dat eAdj ust ment s> Busi nessDayAdj ust ment s </ dat eAdj ust ment s>

<under | yer Ref erence> Asset Ref erence </ underl yer Ref erence>

and nust be used where there are nultiple underlying assets,
whi ch asset the dividend period relates to.'

<fixedStrike> </fixedStrike>

'Fixed strike.'

<paynent Dat e> </ paynent Dat e>
'Dividend period anbunt paynent date.'

<val uat i onDat e> </ val uat i onDat e>

' Di vidend period anpunt val uation date.'

'Date adjustnments for all unadjusted dates in this dividend period."'

'Reference to the underlyer which is paying dividends. This should be used in all cases,

to avoid any anbi guity about

</[...>
[
Diagram
(D Di\ridendPeriodPaymentjD I ILI] |D I |D I Atime hounded dividend period, with fixed strike and a dividend payment date per period.

@ EI—( <[> extends: DividendPeriod j

ey |= fixedStrike |

pavmentDate
valuationDate

0.1

[J DividendPeriad

|

Schema Component Representation

<xsd: conpl exType nane="Di vi dendPeri odPaynent" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Divi dendPeriod ">
<xsd: sequence>

<xsd: el ement nane="fixedStrike" type=" PositiveDeciml "/>
<xsd: el ement nane="paynent Date" type=" AdjustableO Rel ativeDate "/>
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<xsd: el ement nane="val uati onDate" type=" AdjustableO Rel ativeDate " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Product < DividendSwapTransactionSupplement (by extension)
Sub-types: None

Name DividendSwapTransactionSupplement

Used by (from the same schema document) Element dividendSwapTransactionSupplement
Abstract no

Documentation A Dividend Swap Transaction Supplement.

XML Instance Representation

<...
id=" xsd ‘>
<product Type> Product Type </ product Type>

"Aclassification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product | d> Productld </ productld>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this element. Note that the domain values for this elenent are
not strictly an enunerated list.'

<di vi dendLeg> </ di vi dendLeg>
'Dividend |eg."’

<fixedLeg> </fixedLeg>

' Fi xed payment | eg.

<mul ti pl eExchangel ndexAnnexFal | back> </ mul ti pl eExchangel ndexAnnexFal | back>

'Used for specifying whether additional annex ternms for trades with underlyers that are
listed on multiple exchanges, as defined in the European Master Confirnation, will apply.’

<l ocal Juri sdi cti on> </l ocal Juri sdiction>

‘Local Jurisdictionis atermused in the AE]J Master Confirmation, which is used to
determ ne | ocal taxes, which shall nean taxes, duties, and similar charges inposed by
the taxing authority of the Local Jurisdiction If this elenment is not present

Local Jurisdiction is Not Applicable.’

<rel evant Juri sdi cti on> </ rel evant Juri sdi cti on>

'Rel event Jurisdiction is a termused in the AE]J Master Confirmation, which is used

to determne local taxes, which shall nean taxes, duties and sinmlar charges that woul d

be inposed by the taxing authority of the Country of Underlyer on a Hypothetical Broker

Deal er assuning the Applicable Hedge Positions are held by its office in the

Rel evant Jurisdiction. If this element is not present Rel evant Jurisdiction is Not Applicable.’

</[...>
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Diagram

—

(O DwidendSwapTransactionSupplement )&

| ) |B—] &P |5 4 Dwidend Swap Transaction Supplement. |

D N T S )

dividendlLeg

fixedLeg

- EquitgrUnderlyerProvisinns.mndel
0.1

[ Product

Schema Component Representation

<xsd: conpl exCont ent >

<xsd: sequence>

<xsd: ext ensi on base=" Product

<xsd: conpl exType nanme="Di vi dendSwapTr ansacti onSuppl enent ">

S

<xsd: el ement nane="di vi dendLeg" type=" DividendLeg "/>
<xsd: el ement nane="fixedLeg" type=" Fi xedPaynentleg "/>
<xsd: group ref=" EquityUnderlyerProvisions.nodel " mnCccurs="0"/>

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None
Sub-types: None
Name

Used by (from the same schema document)
Abstract
Documentation

XML Instance Representation

FixedPaymentAmount

Complex Type FixedPaymentLeg

no

Fixed payment amount within a Dividend Swap.

f<’ >

<paynent Amount > </ paynent Anount >

' Paynent amount, which is optional since the payment anmpbunt nay be cal cul ated using
fixed strike and nunmber of open units.'

</ paynent Dat e>

'Paynent date relative to another date.'

| <payment Dat e>

</[...>
L
Diagram

I

=
|
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|(|:| FixedPaymentamourt JE— [ |E— B |B— Fixed payment amountwithin a Dividend Swap. |
paymentAmount | L[;ﬂ |E|—{ B | Payment amount, which is optional since the payment amount may be calculated using fixed strike and number of open

units.

0.1

EI—{ Payment date relative to anather date.

payrnentDate |EI-[{ L[;ﬂ |E|—|

(O RelativeDateofset )

L

Schema Component Representation

<xsd: conpl exType nane="Fi xedPaynent Anount " >
<xsd: sequence>
<xsd: el enent nane="paynent Amount" type=" Mney " m nCccurs="0"/>
<xsd: el ement nane="paynment Date" type=" RelativeDateCffset "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: DirectionalLeg < FixedPaymentLeg (by extension)

Sub-types: None

Name FixedPaymentLeg

Used by (from the same schema document) Complex Type DividendSwapTransactionSupplement
Abstract no

Documentation Fixed Payment Leg of a Dividend Swap.

XML Instance Representation

e .. |

id=" xsd >
<l egldentifier> Legldentifier </legldentifier>

"Version aware identification of this leg.'

<payer Part yRef erence> PartyO Account Ref erence </ payer PartyReference>

"Areference to the party responsible for making the paynents defined by this structure."

<receiverPartyRef erence> PartyO Account Ref erence </receiverPartyReference>

"Areference to the party that receives the paynents corresponding to this structure.'

<effectiveDate> Adjustabl eO Rel ativeDate </effectiveDate>

"Specifies the effective date of this leg of the swap. Wen defined in relation to a
date specified sonewhere else in the docunment (through the relativeDate conponent),
this elenent will typically point to the effective date of the other leg of the swap.'

<t erm nati onDat e> Adj ust abl eO Rel ati veDate </term nati onDat e>

, " Specifies the term nation date of this leg of the swap. Wien defined in relation to a
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I date specified sonewhere else in the docunment (through the relativeDate conponent),
‘ this elenent will typically point to the termnation date of the other |leg of the swap.'

<fi xedPaynent > </ fixedPaynent >

' Fi xed payment of a dividend swap, paynent date is relative to a dividend period paynent
date. Commonly the dividend | eg and the fixed paynent leg will pay out on the sane date,
and the paynments will be netted.'

</[...>
L
Diagram

,(_D FixedPaymentLegj L[;I] |E|—{ EI—{ Fixed Payment Leg of a Dividend Swap. |
‘ E—(<][> extends: DirectiunaILegj -—-—-—-)E!—{ fixedPayment |
| 1..m

| [] DirectionallLeg

Schema Component Representation

R R

<xsd: conpl exType nane="Fi xedPaynent Leg" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Directional Leg ">
<xsd: sequence>

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el ement nane="fi xedPaynent" type=" Fi xedPaynment Ambunt " maxCccur s="unbounded"/>

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)
Name AusAddress
Abstract no

XML Instance Representation

<... country="Australia" >

<uni t No> </ uni t No>
<houseNo> </ houseNo>
<street> </street>
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I Start Choice [1]

<city> string </city> [1]

‘<tovvn> string </town> [1]

End Choi ce

<state> AusStates </state> [1]

<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</[...>

L

The XML Instance Representation table above shows the schema component's content as an XML instance

The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1].

. Model group information are shown in gray, e.g. Start Choice ... End Choice

For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold.
If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia"

. Otherwise, the type of the element/attribute is displayed

If the element/attribute’s type is in the schema, a link is provided to it

For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9{3}>>.

Schema Component Representation

<conpl exType nane="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el ement nanme="state" type=" AusStates "/>
<el enent nanme="post code" >

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>

</ si npl eType>

</ el ement >

</ sequence>

<attribute name="country" type=" string " fixed="Australia"/>
</ ext ensi on>

</ conpl exCont ent >

</ conpl exType>

The Schema Component Representation table above displays the underlying XML representation of the schema component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.0rg/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmischema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.
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Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Unigueness Constraint. See: http:/
www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlIschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.0rg/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmischema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlschema-1/#cldentity-constraint _Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type: Trader

Complex Type: Validation

Complex Type: VersionedContractld

Complex Type: VersionedTradeld

Model Group: AccountReferenceOrPartyReference.model
Model Group: AllocationContent.model

Model Group: AmendmentDetails.model

Model Group: CalculationAgent.model

Model Group: ContractNovationDetails.model

Model Group: ContractOrContractReference.model
Model Group: IncreaseDetails.model

Model Group: TradeOrTradeReference.model

Model Group: Validation.model

Simple Type: QueryParameterValue

o

o

o

o

o

o

o

o

o

o

o

o

. Legend
« Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2008/FpML-4-5
Version $Revision: 5456 $
Element and Attribute Namespaces . Global element and attribute declarations belong to this schema's target namespace.
. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.
Schema Composition . This schema includes components from the following schema document(s):
o fpml-shared-4-5.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2008/FpML-4-5
ecore http://www.eclipse.orglemf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
fpml-annotation http://www.fpml.org/annotation
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2008/FpML-4-5
Schema Component Representation
<xsd: schema nsPrefix="fpnl" package="org.fpm " docunent Root="FpM." target Nanmespace="http://
waw. f pmi . or g/ 2008/ FpM_- 4- 5" ver si on="$Revi si on: 5456 $"
attribut eFornDef aul t ="unqual i fied" el ement For nDef aul t ="qual i fied">
<xsd:include schemalLocation="f pni - shared-4-5. xsd"/ >
</ xsd: schema>
top

Global Declarations

Element:

Name event

Used by (from the same schema document) Complex Type DataDocument

Type Event

Nillable no

Abstract yes

Documentation An abstract global element used as a basis for substition of event types
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Logical Diagram

Ewent ] Eventld anyURI|
| event BJ_(—jEL eventld | @ eventidScheme |

http: St fpml.orgf20020F phd L-3-5 hitp dtvwrwn. fpml. org/20080F phL-4-5

0.o0

L

XML Instance Representation

|
<event >
‘ <event | d> </ event | d>
| </ event > J
Diagram
— —
D L [ﬂ] = _E = I An abstract global element used as a hasis for substition of event types
& [ﬂ] = _E = Ah,fpe defining the hasic structure of FpML husiness events; itis refined by its derived types.
= eventld Ef
D = L
[ Eventld
L 1
Schema Component Representation
<xsd: el ement nane="event" type=" Event " abstract="true"/>
top
Element:
. This element can be used wherever the following element is referenced:
product
Name strategy
Type Strategy
Nillable no
Abstract no
Documentation A strategy product.
Logical Diagram
l_ 1
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Strate gy
strategy
http:ftvwmn fpml. orgf20020F pM L3-S

ProductType
productType
hitp dtvwan fpmlorg20020F phL-4-5

0.a0

Froductld
productld
hitp dtvwran fpmlorg2008/F phdL-4-5

0.a0

] FProductRefarence

premiumProductReference
hitp dtvwran fpmlorg2008/F phdL-4-5

0.1

FProduct
product
hitp dtvwran fpmlorg2008/F phdL-4-5

1.

XML Instance Representation

<strategy

id=" ">
<pr oduct Type> </ product Type>
"A classification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'
<product | d> </ product | d>
"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'
<pr em unProduct Ref er ence> </ prem unProduct Ref er ence>

"I ndi cates which product within a strategy represents the prem um paynent."'

<product> ... </product>
</ strategy>

Diagram

|
file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-doc-4-5.xsd.html (4 of 76) [1/9/2009 3:52:20 PM]




XML Schema Documentation

ID 0 |= Ef = A stratedy product,

N & [ﬂ] = = I Atype defining a group of products making up a single trade. |
E—(db extends: Pruduct:l -—-—-—-:l

premiumProductReference |
0.1

1.0

[ Product

R

= L [ﬂ] = _5 = I An abstract elementused as a place holder for the substituting product elements.
[ Product

i

jEzm

Schema Component Representation

<xsd: el ement nanme="strategy" type=" Strategy " substituti onG oup="product"/>

Global Definitions

Attribute Group:

Name VersionAttributes.atts
Used by (from the same schema document) Complex Type Document
Documentation Set of attributes that define versioning information.

XML Instance Representation

ver si on="
‘I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'
expect edBui | d="

‘This optional attribute can be supplied by a message creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

act ual Bui | d="5
' The specific build nunber of this schema version. This attribute is not included in

an instance docunment. Instead, it is supplied by the XM. parser when the docunent is
val i dat ed agai nst the FpM. schema and indicates the build number of the schema file. Every

time FpM. publishes a change to the schema,
(e.g., version 4.2) the actual build nunber
made between releases within a version (i.e
the actual build nunber stays the sane.'
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| S—
Diagram
| 8o versionattnbutes atts iE—] ([ |5 BT |3 Setof attriutes that define versioning information. |
—@versmnD @D D I Indicate which wersion ofthe FphL Schema an Fphil message adheres to.
E—(M restricts:xsd:tokenja——{ 4 40 |
4
4 42

.
N
[

f

.
N
o

[ taken

E|-|_ This optional attribute can he supplied by a message creator in an FphL instance to specify which build number of the

schema was used to define the message when itwas generated.

[ positivelnteger

supplied by the XML parser when the document is validated against the FphiL schema and indicates the build number of
the schema file. Every time FphL publishes a change to the schema, validation rules, or examples within a version (e.g.,
version 4.2) the actual build number is incremented. Ifno changes have been made between releases within a version
{i.e. from Trial Recommendation to Recommendation) the actual build numhber stays the same.

k—~ @ actuslBuild m EL The specific build number ofthis schema version. This atiribute is notincluded in an instance document. Instead, it is

[ positivelnteger
L

Schema Component Representation

L

<xsd:attributeG oup nane="VersionAttributes.atts">
<xsd:attribute nane="version" use="required">
<xsd: si npl eType>
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="4-0"/>
<xsd: enuneration val ue="4-1"/>
<xsd: enuner ation val ue="4-2"/>
<xsd: enuner ation val ue="4-3"/>
<xsd: enuner ation val ue="4-4"/>
<xsd: enuner ation val ue="4-5"/>
</xsd:restriction>
</ xsd: si npl eType>
</xsd:attribute>
<xsd:attribute nane="expectedBuild" type=" xsd:positivelnteger "/>
<xsd:attribute nane="actual Build" type=" xsd:positivelnteger " fixed="5"/>
</ xsd: attribut eG oup>

Complex Type:
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Super-types: None

Sub-types: None

Name Allocation

Used by (from the same schema document) Complex Type Allocations
Abstract no

XML Instance Representation

- 1
<...>

<al | ocationTradel d> PartyTradel dentifier </allocationTradeld> [1]

"Unique ID for the allocation.'

Start Choice [1]
<account Ref erence> Account Ref erence </ account Ref erence> [ 1]

'Reference to the subaccount definition in the Party list.’

<partyRef erence> PartyReference </partyReference> | 1]
‘Reference to the party definition.'
End Choi ce

Start Choice [1]
<al | ocat edFraction> xsd: deci nal </all ocatedFraction> [ 1]

*The fractional allocation (0.45 = 45% of the notional and \"block\" fees to this
particular client subaccount.'

<al | ocat edNot i onal > Money </al | ocat edNotional > [ 1]
' The notional allocation (anpunt and currency) to this particular client account.'
End Choi ce
<col lateral > Collateral </collateral> [0..1]

' The sumthat nust be posted upfront to collateralize against counterparty credit risk.'

<cr edi t Char geAmount > Money </credit ChargeAmount> [0.. 1]

' Special credit fee assessed to certain institutions."'

<approval s> Approval s </approval s> [0..1]
" A container for approval states in the workflow "'

<mast er Confi rmati onDat e> xsd: date </ master Confirmati onDate> [0.. 1]

' The date of the confirmation executed between the parties and intended to govern the
al | ocated trade between those parties.'

I</...>

Diagram

,_ - 1
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'[D Alocation JE—{ sees JE—| allocationTradeld |DL 0 |= E— Unigue ID for the allocation.

—{ - AccountReferenceOrPar‘ryReference.model

allocatedFraction

= L [[;I] = _5 = I The fractional allocation (0.45 = 45%) of the notional and "block” fees to this particular client subaccount.

allocatedMotional

=) L [LI] =) _E =) I The national allocation {amount and currency) to this paricular client account.

\—{ - AllocationCDntent.model |

Schema Component Representation

<xsd: conpl exType name="Al| ocation">
<xsd: sequence>
<xsd: el ement nanme="al | ocationTradel d" type=" PartyTradeldentifier "/>
<xsd: group ref=" Account Ref erenceOr PartyRef erence. nodel "/>
<xsd: choi ce>
<xsd: el enent nane="al | ocat edFraction" type="

xsd: decimal "/>

<xsd: el ement nanme="al | ocat edNoti onal " type=" Money "/>
</ xsd: choi ce>
<xsd: group ref=" AllocationContent.nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>
Complex Type:
Super-types: Tradeldentifier < PartyTradeldentifier (by extension) < AllocationTradeldentifier (by extension)
Sub-types: None
Name AllocationTradeldentifier
Abstract no
Documentation This type is used to identify that a trade id is referring to a bock trade.

XML Instance Representation

< .
id=" xsd ">
<partyReference> PartyReference </partyReference>
"A pointer style reference to a party identifier defined el sewhere in the document. The
party referenced has allocated the trade identifier."

<tradel d> Tradeld </tradel d>
<ver si onedTr adel d> Ver si onedTradel d </versi onedTr adel d>

<linkld> Linkld </linkld>

"Alink identifier allowing the trade to be associated with other related trades, e.g.
the linkld may contain a tradeld for an associated trade or several related trades may be
given the same linkld. FpM. does not define the domain values associated with this
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elenent. Note that the donmin values for this elenent are not strictly an enunerated list."

<bl ockTr adel d> </ bl ockTr adel d>

'The trade id of the block trade. This is used by each one of the allocated trades to
reference the bl ock trade.'’

</[...>

L

Diagram

—
(I:I AIIDcationTradeldentiﬂerjD [EI] = = I This type is used to identify that a trade id is referring to a hock trade. |

{1 >E— 4D extends: ParyTradeldentifier ) wessJE—| blockTradeld |E

0.1

[ PayTradeldentifier

L

B I

Schema Component Representation

<xsd: conpl exType nane="Al| ocati onTradel dentifier">
<xsd: conpl exCont ent >
<xsd: extension base=" PartyTradeldentifier ">
<xsd: sequence>
<xsd: el enent nanme="bl ockTradel d" type=" PartyTradeldentifier " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: None
Sub-types: None
Name Allocations
Used by (from the same schema document) Complex Type Trade
Abstract no
XML Instance Representation
<..> —|
<al l ocati on> </ al | ocati on>
</[...> J
Diagram
(O #ilocations JE——{ =ees JE— allacation _|
1.2 J
Schema Component Representation
<xsd: conpl exType name="Al | ocati ons">
<xsd: sequence>
<xsd: el ement nanme="al | ocation" type=" Allocation " nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>
top
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Complex Type:

Super-types: Event < Amendment (by extension)

Sub-types: None

Name Amendment

Abstract no

Documentation An event type that defines the content of an Amendment transaction.

XML Instance Representation

<...>
<event | d> Eventld </eventld>

<trade> </trade>
<amendnent Tr adeDat e> </ amendnent Tr adeDat e>

' The date on which the the parties enter into the Arendnent transaction'

<amendnent Ef f ect i veDat e> </ amendnent Ef f ect i veDat e>

' The date on which the Anendnent becones effective'

<paynent > </ paynent >
"A paynent for the right to amend the trade.'

</...>
L

Diagram

= [LI] = = I An ewent type that defines the content of an Amendment transaction. |
E—(<][> extends: Eventj -—-—-—-j

trade |

2 AmendmentDetails. model
F

0.1

Schema Component Representation

<xsd: conpl exType name="Anmendnent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Event ">
<xsd: sequence>
<xsd: el ement name="trade" type=" Trade "/>
<xsd: group ref=" Anendnment Details. nodel "/>
<xsd: el ement name="paynment" type=" Paynent °
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:
Super-types: None
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Sub-types: None
Name Approval
Used by (from the same schema document) Complex Type Approvals
Abstract no
Documentation A specific approval state in the workflow.
XML Instance Representation
<...>
<type> </type>

<status>

<appr over >

</[...>

' The type of approval (e.g. \"Credit\")."’

</ status>

' The current state of approval (.e.g preapproved, pending approval, etc.)'

</ appr over >

'The full nane or identifiying ID of the relevant approver."'

Diagram

L

D
@ sy (0]

m
Ky

=) 1 A specific approval state in the workflowe.

=] type DL 0 |= Ef (2 ITherype of approval (e.g. "Credit").
[ narmalizedString

D L [ﬂ] = _E [ I The current state of approval {.e.q preapproved, pending approval, etc.)
[ normalizedString

D [ﬂ] = _5 =) I The full name oridentifiying ID of the relevant approver.
[¥ narmalizedString

Schema Component Representation

B

<xsd: sequence>
<xsd: el ement

<xsd: el ement

<xsd: el enent

</ xsd: sequence>

</ xsd: conpl exType>

<xsd: conpl exType name="Approval ">

nane="type" type=" xsd:normalizedString "/>
nanme="status" type=" xsd:normalizedString "/>
name="approver" type=" xsd:nornalizedString " mnGCccurs="0"/>

Complex Type:

Super-types:
Sub-types:

Name

None
None

Approvals
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Used by (from the same schema document) Model Group AllocationContent.model
Abstract no

XML Instance Representation

<...>
<appr oval > </ approval >
</[...>
Diagram
(I:I Appruvals)E!—(-—-—-—-)E!— approval

1.0

Schema Component Representation

(I I I

<xsd: conpl exType name="Approval s">
<xsd: sequence>
<xsd: el ement name="approval " type=" Approval " maxOccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name BestFitTrade

Abstract no

Documentation A type used to record the differences between the current trade and another indicated trade.

XML Instance Representation

<...>
<tradel dentifier> </tradel dentifier>

"The identifier for the trade conpared against."'

<di f ferences> </differences>
‘ "An optional set of detailed difference records.’

|_<I...>

Diagram

[ BestritTrade & @ = Ef (= I Atype used to record the differences hetween the currenttrade and another indicated trade. |
tradeldentifier |DL [Eﬂ =) = I The identifier for the trade compared against. |

[ Tradeldentifier

= L 0 |= & [B—— An optional set of detailed difference records.
[ TradebDifierence

differences

0..oo

L

Schema Component Representation

<xsd: conpl exType name="Best Fi t Tr ade" >
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<xsd: sequence>

<xsd: el enent nane=
<xsd: el ement nane=

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

"tradel dentifier" type=
"differences" type=

Tradel dentifier "/>
TradeDi fference " m nCccurs="0" maxCccur s="unbounded"/ >

Complex Type:

Super-types:
Sub-types:

Name
Abstract
Documentation

Tradeldentifier < PartyTradeldentifier (by extension) < BlockTradeldentifier (by extension)
None

BlockTradeldentifier
no

This type is used to identify that a trade id is referring to a bock trade.

XML Instance Representation

—
<

id=" xsd ">
<partyReference> PartyReference </partyReference>

"A pointer style reference to a party identifier defined el sewhere in the document. The
party referenced has allocated the trade identifier."

<tradel d> Tradeld </tradel d>
<ver si onedTradel d> Versi onedTradel d </versionedTradel d>

<linkld> Linkld </linkld>

"Alink identifier allowing the trade to be associated with other related trades, e.g.

the linkld may contain a tradeld for an associated trade or several related trades may be
given the sane |inkld. FpM. does not define the donmain values associated with this
elenent. Note that the donmin values for this elenent are not strictly an enunerated list."

<al | ocati onTr adel d> </ al |l ocati onTradel d>

'The trade id of the allocated trade. This is used by the block trade to reference
the allocated trade."'

<bl ockTr adel d> </ bl ockTr adel d>

'The trade id of the parent trade for N-level allocations. This elenent is only used to nodel
N-level allocations in which the trade acts as block and all ocated trade at the same tine.
This basically nmeans the ability to allocate a block trade to multiple allocation trades,

and then allocate these in turn to other allocation trades (and so on if desired)."

</...>

L

Diagram

—

[ BlockTradeldentifier G [Eﬂ =) = I This type is used to identify that a trade id is referring to a hock trade. |
B—(QD extends: PameradeIdentiﬂerj -—-—-—-j

allacationTradeld |

0.co

hlockTradeld

0.1

[0 ParyTradeldentifier

L

Schema Component Representation
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<xsd: conpl exCont ent >

<xsd: sequence>

<xsd: el ement
m nCccurs="0"

<xsd: el enent

</ xsd: sequence>

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: conpl exType nane="Bl ockTradel dentifier">

<xsd: ext ensi on base=" PartyTradeldentifier ">

name="al | ocati onTradel d* type=" PartyTradeldentifier

nmaxCccur s="unbounded"/ >
name="bl ockTradel d" type=" PartyTradeldentifier " m nGCccurs="0"/>

top

Complex Type:

Super-types: None
Sub-types: . ChangeContractSize (by extension)

. ContractTermination (by extension)
Name ChangeContract
Abstract yes

Documentation

XML Instance Representation

Abstract base class for changes to a Contract.

<...>

' Paynent for the right

</[...>

<contract Ref erence> Contract Ref erence </ contractRef erence> [ 1]
"ldentification of the Contract which is subject to change."'

<dat e> xsd: date </date> [ 1]
' The date on which the the parties enter into the change.'

<effectiveDate> xsd:date </effectiveDate> [1]

' The date on which the change becones effective.’

<paynent > Paynent </ paynment> [0..1]

to change the Contract."'

L

Diagram

—
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| [0 ChangeCaontract = = [ (= |Abstractbase class for changes to a Contract.
= |

[0 ContractReference

-—-—-—-jE!——{ contractReference |D L Lﬂ] = = I Identification ofthe Contractwhich is subject to change.

=] L 0 = Ef (2 I The date on which the the parties enter into the change.

Ef (= I The date onwhich the change becomes effective.

@
i
=N
=
@
()
o
T
i

O Pavment

L

B 0 |= Ef |2 I Payrrent for the right to change the Contract.
D“1 L

Schema Component Representation

<xsd: conpl exType name="ChangeContract" abstract="true">
<xsd: sequence>
<xsd: el ement name="contract Ref erence" type=" ContractReference "/>
<xsd: el enent nane="date" type=" xsd:date "/>
<xsd: el ement name="effectiveDate" type=" xsd:date "/>
<xsd: el enent nane="paynment" type=" Payment " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: ChangeContract < ChangeContractSize (by extension)
Sub-types: None

Name ChangeContractSize

Abstract no

Documentation Represent a change in Contract Size.

XML Instance Representation

<...>
<contract Ref erence> Contract Ref erence </contract Ref erence>

"ldentification of the Contract which is subject to change.'

<dat e> xsd </ dat e>

' The date on which the the parties enter into the change.'

<ef fectiveDat e> xsd </ ef fectiveDat e>

' The date on which the change becones effective.'

<paynent > Paynent </ paynent>
I
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' Payment for the right to change the Contract."'

<changel nNot i onal Anpunt > </ changel nNot i onal Anpunt >
' Specifies the fixed amount by which the Notional Anmpunt changes.'

<out st andi ngNot i onal Anpunt > </ out st andi ngNot i onal Anount >
* Specifies the Notional anpunt after the Change.'

<changel nNunber O Opt i ons> </ changel nNunber O Opt i ons>
‘' Specifies the fixed amount by which the Nunber of Options changes.'

<out st andi ngNunber O Opt i ons> </ out st andi ngNunber Of Opt i ons>
* Specifies the Nunmber of Options after the Change.'

<changel nNunber O Uni t s> </ changel nNurber O Uni t s>
*Specifies the fixed amount by which the Nunber of Units changes."’

<out st andi ngNunber O Uni t s> </ out st andi ngNunmber O Uni t s>
' Speci fies the Nunber of Units.'

</...>
I

Diagram

L

,(_El ChangeContractSizejD [ﬂ] & & I Represent a change in Contract Size. |

@ E—( <lr extends: ChangeContractjEI— -—-—HjEI-[: changelnMotionalAmaount |

outstandingMationalAmount |
-—-—-—-j changelnMumhberOfCptions |
E—[: outstandingMumberGfoptions |
-—-—-—-j changelntumhberOflnits |
E—[: outstandingMumberOfnits |

R
O chanpeContract

]

Schema Component Representation

<xsd: conpl exType nane="ChangeContract Si ze">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ChangeContract ">
<xsd: choi ce>
<xsd: sequence>
<xsd: el enent nane="changel nNoti onal Amount" type=" Money "/>
<xsd: el ement name="out st andi ngNoti onal Amount" type=" Money "/>
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement name="changel nNunber Of Opti ons" type=" xsd:deciml "/>
<xsd: el ement nane="out st andi ngNunber Of Opti ons" type=" xsd: decinal "/>
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement name="changel nNurmber Of Uni t s" type=" xsd: decimal "/>
<xsd: el ement nane="out st andi ngNunber O Uni t s" type=" xsd:deciml "/>
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: ext ensi on>
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</ xsd: conpl exCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: None
Sub-types: None
Name Collateral
Used by (from the same schema document) Complex Type Contract , Complex Type Trade , Model Group AllocationContent.model
Abstract no
Documentation A type for defining the obligations of the counterparty subject to credit support requirements.
XML Instance Representation
<...>
<i ndependent Amount > </ i ndependent Amount >
"I ndependent Ampunt is an anpunt that usually less creditworthy counterparties are asked
to provide. It can either be a fixed anount or a percentage of the Transaction\'s val ue.
The | ndependent Ampunt can be: (i) transferred before any trading between the parties
occurs (as a deposit at a third party\'s account or with the counterparty) or (ii)
callable after trading has occurred (typically because a downgrade has occurred). In
situation (i), the Independent Amount is not included in the calculation of Exposure, but
in situation (ii), it is included in the cal culation of Exposure. Thus, for situation (ii),
the I ndependent Ampunt nmay be transferred along with any collateral call. |ndependent Anmpunt
is a defined termin the | SDA Credit Support Annex. (\"with respect to a party, the
amount specified as such for that party in Paragraph 13; if no amobunt is specified, zero\").'
</[...>
Diagram
O Collateral |2 [ﬂ] =) =) I Atype for defining the obligations ofthe counterparty subject to credit support requirements.

----)E!—{ independentdmount |E|- Independent Amount is an amount that usually less creditworthy counterparties are asked to provide. It can either be a
fixed amount or a percentage ofthe Transaction's value. The Independent Amount can he: {i} transferred hefore any
trading hetween the parties occurs {as a deposit at a third party's account orwith the counterparty) ar (i) callable after
trading has occurred dypically hecause a downgrade has occurred). In situation (i), the Independent Amount is not
included in the calculation of Exposure, hutin situation (i), itis included in the calculation of Exposure. Thus, for situation
(i), the Independent Amount may be transferred along with any collateral call. Independent Amount is a defined term in
the ISDA Credit Support Annex. ('with respectto a pary, the amount specified as such for that party in Paragraph 13; ifno
amount is specified, zera").

(D Independentﬂ\mountj
[
Schema Component Representation
<xsd: conpl exType nane="Col | ateral ">
<xsd: sequence>
<xsd: el ement name="i ndependent Anount " type=" | ndependent Anbunt "/>
</ xsd: sequence>
</ xsd: conpl exType>
top

Complex Type:

Super-types: None
Sub-types: None
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Name Contract

Used by (from the same schema document) Model Group ContractNovationDetails.model , Model Group ContractNovationDetails.model , Model
Group ContractNovationDetails.model , Model Group ContractOrContractReference.model

Abstract no

Documentation Definition of a Financial Contract.

XML Instance Representation

<...>
<header > </ header >

' Contract header containing identification and other information which is independent of
the type of financial product which is the subject of this contract."'

<product> ... </product>
<ot her Par t yPaynent > </ ot her Par t yPaynent >

'CGther fees or additional payments associated with the contract, e.g. broker commi ssions,
where one or nore of the parties involved are not principal parties involved in the contract.'
<cal cul ati onAgent > </ cal cul ati onAgent >

' The | SDA Cal cul ati on Agent responsible for performi ng duties associated with an optional
early term nation.'

<cal cul at i onAgent Busi nessCent er > </ cal cul ati onAgent Busi nessCent er >

"The city in which the office through which | SDA Cal cul ati on Agent is acting for purposes
of the transaction is |ocated The short-formconfirmfor a trade that is executed under

a Sovereign or Asia Pacific Master Confirmation Agreenent ( MCA ), does not need to specify
the Cal cul ati on Agent. However, the confirm does need to specify the Cal cul ati on Agent
City. This is due to the fact that the MCA sets the value for Calcul ati on Agent but does
not set the value for Calculation Agent Gity."

<col | ateral > </coll ateral >

' Defines collateral obiligations of a Party."'

<docunent ati on> </ document at i on>

"Defines the definitions that govern the document and shoul d include the year and type

of definitions referenced, along with any rel evant docunentation (such as master agreenent)
and the date it was signed.'

<gover ni ngLaw> </ gover ni ngLaw>

' Governing Law applicable to this Contract.'

</...>

Diagram

=
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(@ om0

m
Ay

[ e I Definition of a Financial Caontract. |

E|— =, m =, _E Eh_ | Contract header containing identification and other information which is independent of the type of financial product

which is the subject ofthis contract.

O ContractHeader
roduct
poductm |

otherPartvFPayment (B m E|-|_ (Other fees or additional payments associated with the contract, e.g. broker commissions, where one or mare of the
0w parties involved are not principal paries involved in the contract.

O Payment

—{ - CalculatinnAgent.mndel |
collateral B 0 |= E (= I Defines collateral obiligations of a Party.

0.1
O callateral

= m = _E EH | Defines the definitions that govern the document and should include the yvear and type of definitions referenced, along

01 with any relevant documentation {such as master agreement) and the date it was signed.

O Documentation

D n (= E (= IGoverning Law applicable to this Contract.
0.1
O GoverninoLaw

| S—

Schema Component Representation

<xsd: conpl exType name="Contract">
<xsd: sequence>
<xsd: el enent nanme="header" type=" Contract Header "/>
<xsd: el enent ref=" product "/>
<xsd: el enent nane="ot her PartyPayment" type=" Payment " ninCccurs="0" maxCccurs="unbounded"/>
<xsd: group ref=" Cal cul ati onAgent. nodel "/>
<xsd: el enent nane="col | ateral" type=" Collateral " ninCccurs="0"/>
<xsd: el ement nanme="docunent ation" type=" Docunmentation " m nOccurs="0"/>
<xsd: el ement name="governi ngLaw' type=" Governi ngLaw " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types:
Sub-types:

Name

None
None

ContractHeader
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Used by (from the same schema document) Complex Type Contract
Abstract no
Documentation Contract header containing identification and other information which is independent of the type of financial product.

XML Instance Representation

<...>
<identifier> </identifier>
"ldentification of the Contract. Each party to the contract nay assign nultiple identifiers.'
<i nformation> </information>
"Information regarding the Contract fromthe perspective of the party referenced."'
<cont r act Dat e> </ contract Dat e>
‘Corresponds to the trade date. This elenent will be renaned tradeDate in the next
maj or version (5.0) of FpM.'

</[...>

L

Diagram

P [
[0 ContractHeader |2 [ﬂ] =) =) 1 Contract header containing identification and other information which is independent of the type of financial product. |

O contractidentifier

-—-—-—-)E——' identifier |D [ﬂ] =) _5 =} I Identification ofthe Contract. Each party to the contract may assign multiple identifiers. |
1 = L

O cContractinfarmation

D [ﬂ] & _E & I Infarmation regarding the Cantract fram the perspective ofthe party referenced.
0. L

[0 IdentifiedDate

L

contractDate |BE L [ﬂ] =) _E =) I Corresponds to the trade date. This element will be renamed tradeDate in the next major version (5.0) of FphiL.

Schema Component Representation

<xsd: conpl exType nane="Contract Header ">
<xsd: sequence>
<xsd: el ement name="identifier" type=" Contractldentifier " nmaxOccurs="unbounded"/>
<xsd: el ement nanme="information" type=" Contractlnformation "
m nCccurs="0" maxCccur s="unbounded"/ >
<xsd: el ement nanme="contractDate" type=" |dentifiedDate "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < Contractld (by extension)

Sub-types: None

Name Contractld

Used by (from the same schema document) Complex Type Contractldentifier , Complex Type VersionedContractld
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Abstract no
Documentation A contact id identifier allocated by a party. FpML does not define the domain values associated with this element.

XML Instance Representation

contract|dSchene="

]

id=" ">
| </[...>
Diagram

,_|:| Contractld |3 ILU =) =) I Acontact id identifier allocated by a party. FpML does not define the domain values associated with this element.

@ = <[> evtends: Scheme

]

Schema Component Representation

<xsd: conpl exType nane="Contractld">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nane="contractl|dSchene" type=" xsd:anyUR
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

use="requi red"/ >

Complex Type:

Super-types: None

Sub-types: None

Name Contractldentifier

Used by (from the same schema document) Complex Type ContractHeader , Complex Type ContractReference
Abstract no

Documentation A type defining a contract identifier issued by the indicated party.

XML Instance Representation

<...
id=" ">
<partyRef erence> </ part yRef erence>

"A pointer style reference to a party identifier defined el sewhere in the docunent. The
party referenced has allocated the contract identifier.'

<contract|d> </contract!|d>

‘A contract id which is not version aware.'
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<ver si onedContract | d> </ versi onedContract | d>

| "A contract id which is version aware.'

</...>

Diagram

|_|:| Contractidentifier J& n (= =) I Atype defining a contractidentifier issued by the indicated party,

A pointer style reference to a party identifier defined elsewhere in the document. The party referenced has allocated the
cohtract identifier.

—(-—-—-—-j nartyReference |

= {F) |

is & contract in its own right and not a version of a previous contract. Where the business process is to replace and
supersede a contractthen you have a new contract and a contract version should not be used.

contractld = [ﬂ] = & I Acontractid which is notvarsion aware.
1.0
(] contractid

E_E!—I_ Wwhere the legal activity is to agree a contract of variation then the business process should he to modify a contract. This

versionedContractid |E n (= E— Acantractid which is version aware.
1.0 L

(D WersionedContractd j

I_ = id H

Schema Component Representation

<xsd: conpl exType nane="Contract!|dentifier">
<xsd: sequence>
<xsd: el enent nane="partyReference" type=" PartyReference "/>
<xsd: choi ce>
<xsd: el ement name="contractld" type=" Contractld " maxCccurs="unbounded"/>
<xsd: el ement nane="versi onedContract!|d" type=" VersionedContractld " naxCccurs="unbounded"/>
</ xsd: choi ce>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name Contractinformation

Used by (from the same schema document) Complex Type ContractHeader

Abstract no

Documentation A type defining additional contract information issued by the indicated party. This type will typically be used as an extension point for contract

processing information, in the same way that an extension point is provided for trade processing information.

XML Instance Representation
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[< >

</ part yRef erence>

‘ldentifies that party that has ownership of this information.'

‘ <part yRef erence>

|</,,,>

Diagram

O contractinformation J& m E|—|_ Atype defining additional contract infarmation issued by the indicated party. This type will trpically be used as an

extension paint far cantract processing information, in the same way that an extension paint is pravided for trade
processing information.

| -—-—-—-jB—{ partyReference |D @ = & I Identifies that party that has ownership of this information.

O ParyReference

I R

Schema Component Representation

<xsd: sequence>

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

<xsd: conpl exType name="Contract | nf or mati on">

<xsd: el ement nanme="partyReference" type=" PartyReference "/>

Complex Type:

Super-types:
Sub-types:

Name
Abstract
Documentation

XML Instance Representation

None
None

ContractNovation
no
Details of the Contract Novation.

<...>

<newCont r act Ref er ence>

<newCont r act >

<ol dCont r act Ref erence>

<ol dCont r act >

"I ndicates the original

</ newCont r act Ref er ence>

‘Indicates a reference to the new Contract between the transferee and the remaining party."

</ newCont r act >

"I ndicates the new Contract between the transferee and the remaining party."

</ ol dCont r act Ref er ence>

"Indicates a reference to the original contract between the transferor and the remaining party.'

</ ol dContract >

Contract between the transferor and the remaining party.'
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<newCont r act Ref er ence> </ newCont r act Ref er ence>
<newContract > </ newCont r act >
<transferor> </transferor>

"A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Transferor (outgoing party) in the novation.
The Transferor neans a party which transfers by novation to a Transferee all of its

rights, liabilities, duties and obligations with respect to a Renmining Party. In a four-
way novation the party referenced is Transferor 1 which transfers by novation to Transferee
1 all of its rights, liabilities, duties and obligations with respect to Transferor 2.

| SDA 2004 Novation Term Transferor (three-way novation) or Transferor 1 (four-way novation).'

<transferee> </transferee>

"A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Transferee (incomng party) in the
novation. Transferee nmeans a party which accepts by way of novation all rights,
liabilities, duties and obligations of a Transferor with respect to a Renmmining Party. In
a four-way novation the party referenced is Transferee 1 which accepts by way of novation
the rights, liabilities, duties and obligations of Transferor 1. |SDA 2004 Novation

Term Transferee (three-way novation) or Transferee 1 (four-way novation).'

<renmai ni ngParty> </ remai ni ngParty>

"A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Remaining Party in the novation. Renaining
Party means a party which consents to a Transferor\'s transfer by novation and the
acceptance thereof by the Transferee of all of the Transferor\'s rights, liabilities,
duties and obligations with respect to such Remaining Party under and with respect of

the Novated Amount of a transaction. In a four-way novation the party referenced is
Transferor 2 per the |SDA definition and acts in the role of a Transferor. Transferor

2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and
obligations with respect to Transferor 1. |SDA 2004 Novation Term Renmining Party (three-
way novation) or Transferor 2 (four-way novation).'

<ot her Remai ni ngParty> </ ot her Remai ni ngParty>

"A pointer style reference to a party identifier defined el sewhere in the docunent.

This elenent is not applicable in a three-way novation and should be omtted. In a four-
way novation the party referenced is Transferee 2. Transferee 2 neans a party which accepts
by way of novation the rights, liabilities, duties and obligations of Transferor 2. |SDA
2004 Novation Term Transferee 2 (four-way novation)."*

<novat i onDat e> </ novati onDat e>

" Specifies the date that one party\'s legal obligations with regard to a trade are
transferred to another party. It corresponds to the Novation Date section of the 2004
| SDA Novation Definitions, section 1.16."

<novat i onCont r act Dat e> </ novati onCont r act Dat e>

" Specifies the date the parties agree to assign or novate a Contract. If this element is
not specified, the novationContractDate will be deened to be the novationDate. It
corresponds to the Novation Trade Date section of the 2004 | SDA Novation Definitions,
section 1.17.'

<novat edAmount > </ novat edAnount >

* The anmount which represents the portion of the O d Contract being novated."

<novat edNurber O Opt i ons> </ novat edNunber Of Opt i ons>
' The nunber of options which represent the portion of the AOd Contract being novated.'

<novat edNunmber O Uni t s> </ novat edNunber O Uni t s>

' The nunber of options which represent the portion of the dd Contract being novated."
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'
<ful | FirstCal cul ati onPeri od> </ful |l FirstcCal cul ati onPeri od>

'This el ement corresponds to the applicability of the Full First Calculation Period as
defined in the 2004 | SDA Novation Definitions, section 1.20.'

<firstPeriodStartDate> </firstPeriodStartDate>

"Elenent that is used to be able to make sense of the "new transaction” w thout
requiring reference back to the “old transaction”. In the case of interest rate products
there are potentially 2 “first period start dates” to reference - one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with
respect to the party that is the fixed rate payer.'

<nonRel i ance> </ nonRel i ance>

' This element corresponds to the non-Reliance section in the 2004 | SDA Novation
Definitions, section 2.1 (c) (i). The element appears in the instance docunent when
non-Rel i ance is applicable.’

<creditDerivativesNotices> </creditDerivativesNotices>

'This el ement should be specified if one or nore of either a Credit Event Notice, Notice

of Publicly Available Information, Notice of Physical Settlenent or Notice of Intended
Physi cal Settlenent, as applicable, has been delivered by or to the Transferor or the

Remai ning Party. The type of notice or notices that have been delivered should be indicated
by setting the rel evant bool ean el enent value(s) to true. The absence of the el enent neans
that no Credit Event Notice, Notice of Publicly Available Information, Notice of

Physi cal Settlenent or Notice of Intended Physical Settlenment, as applicable, has

been delivered by or to the Transferor or the Remmining Party.'

<contractual Definitions> </ contractual Definitions>

' The definitions (such as those published by ISDA) that will define the terms of the
novation transaction.'

<contract ual Ter nsSuppl enent > </ contract ual Ter nsSuppl enent >

" A contractual supplenent (such as those published by 1SDA) that will apply to the trade.’

<paynent > </ paynent >
' Paynent for the Novation.'

</...>

Diagram

O cortractMovation )= 0 |= Ef |2 IDetaiIs ofthe CnntractNuvation.|

I ContractMovationDetails.model
F.l

| D [EI] B = IPavmentfﬂrtheNovatiun.
o

|

|

]

Schema Component Representation

<xsd: conpl exType nane="Contract Novati on">
<xsd: sequence>
<xsd: group ref=" ContractNovationDetails.nodel "/>
<xsd: el enent nane="paynment" type=" Payment " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:
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Super-types: None

Sub-types: None

Name ContractReference

Used by (from the same schema document) Complex Type ChangeContract , Model Group ContractNovationDetails.model , Model Group ContractNovationDetails.
model , Model Group ContractNovationDetails.model , Model Group ContractOrContractReference.model

Abstract no

Documentation A type which contains identifiers to a single contract, which are assigned by parties to the contract.

XML Instance Representation

[<. >

‘ <identifier> </identifier>

"A contract identifier which is assigned by a party to the contract."

|</,,,>

Diagram

|_|:| ContraciReference |E [t = [ = l Atypewhich contains identifiers to a single contract, which are assigned by parties to the contract.
|
-—-—-—-jE!—{ identifier |D L[;[] & & I Acontractidentifier which is assigned by a party to the contract. |
1 o L

‘ O cContractidentifier

Schema Component Representation

<xsd: conpl exType name="Cont ract Ref erence">
<xsd: sequence>
<xsd: el ement nanme="identifier" type=" Contractldentifier " nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: ChangeContract < ContractTermination (by extension)
Sub-types: None

Name ContractTermination
Abstract no

Documentation Contract Termination Details.

XML Instance Representation

<...>
<contract Ref erence> Contr act Ref erence </contract Ref erence>

"ldentification of the Contract which is subject to change."'

<dat e> xsd </ dat e>

' The date on which the the parties enter into the change.'

<ef fectiveDate> xsd </ effectiveDate>

' The date on which the change becones effective.'

<paynent > Paynment </ payment>
' Paynent for the right to change the Contract."’

</[...>
1
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Diagram

m

—=
(I:I CnntractTerminatiun)D [ﬂ] = I Contract Termination Details. |
E—Fd[) extends: ChangeCuntract) |

L

Schema Component Representation

<xsd: conpl exType nane="Contract Term nati on">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ChangeContract "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name CreditDerivativesNotices

Used by (from the same schema document) Model Group ContractNovationDetails.model
Abstract no

XML Instance Representation

—
<...>

<credi t Event > </ credit Event >

'This el ement corresponds to the Credit Event Notice Delivered Under A d Transaction and
Deened Delivered Under New Transaction under the EXHIBIT C to 2004 | SDA Novation Definitions.'

<publ i cl yAvai | abl el nf or mati on> </ publ i cl yAvai | abl el nf or mati on>

'This el enent corresponds to the Notice of Publicly Available Information Delivered Under
ad Transaction and Deened Delivered Under New Transaction under the EXH BIT C to 2004
| SDA Novation Definitions."'

<physi cal Sett!| ement > </ physi cal Sett| ement >

'This el enent corresponds to the Notice of Intended Physical Settlenment Delivered Under
ad Transaction under the EXH BIT C to 2004 | SDA Novation Definitions.'

</...>
L

Diagram

—

|
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| (I:l CraditDerivativeshotices jEI—(-—-—-—-jEI——{ creditEvent | m = L' [E4_ | This element correspands ta the Credit Event Matice Delivered Under Old Transaction and Deerned Delivered Under
Mew Transaction under the EXHIBIT C to 2004 13DA Novation Definitions.

[ boolean

—{ publicly®vailablelnfarmation | m = _E EH | This element corresponds ta the Motice of Publichy Available Infarmation Deliverad Linder Old Transaction and Deemed
Celivered Under New Transaction under the EXHIEIT G to 2004 [SDA Movation Definitions.

[ hoolean

physicalSettlement (B m = _5 EH | This element corresponds to the Motice of Intended Physical Settlement Deliverad Under Old Transaction under the

EXHIBIT C to 2004 |SDA Mavation Definitions.

[ hoalean

L

Schema Component Representation

<xsd: conpl exType name="CreditDerivativesNotices">
<xsd: sequence>
<xsd: el ement nanme="creditEvent" type=" xsd: bool ean "/>
<xsd: el enent nane="publicl yAvail abl el nfornmation" type=" xsd: bool ean "/>
<xsd: el ement nane="physical Settl enent" type=" xsd: bool ean "/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Document < DataDocument (by extension)

Sub-types: None

Name DataDocument

Abstract no

Documentation A type defining a content model that is backwards compatible with older FpML releases and which can be used to contain sets of data without expressing

any processing intention.

XML Instance Representation

B

ver si on="

"I ndi cate which version of the FpM. Schena an FpM. nessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be supplied by a nessage creator in an FpM. instance to
speci fy which build nunber of the schema was used to define the nessage when it was generated.'

actual Bui | d="5

' The specific build nunber of this schema version. This attribute is not included in

an instance docunent. Instead, it is supplied by the XM. parser when the docunent is

val i dat ed agai nst the FpM. schema and indicates the build nunber of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been

made between rel eases within a version (i.e. fromTrial Reconmmendation to Reconmmendati on)
the actual build nunber stays the sane.'

I
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s

<val i dati on> </validation>

<trade> </trade>

‘The root elenent in an FpM. trade document."’

<portfolio> </ portfolio>

*An arbitary grouping of trade references (and possibly other portfolios).'

<event> ... </event>

' A business event.'
<party> </ party>
"Alegal entity or a subdivision of a legal entity.','Parties can performnultiple roles in
a trade lifecycle. For exanple, the principal parties obligated to neke paynments fromtinme
to tinme during the termof the trade, but may include other parties involved in, or
incidental to, the trade, such as parties acting in the role of novation transferor/
transferee, broker, calculation agent, etc. In FpM. roles are defined in nultiple places
within a docunent.'’

|i/...>

Diagram

7
[0 DataDocument & m E|—|_ Atype defining a content model that is backwards compatible with older FpML releases and which can be used to

contain sets of data without expressing any processing intention.

E—({]D extends:Documeij (-—-—-—-j._. l 1. Walidation. mndel&ll

[varie ]

0.2

e

0.0

p—

Schema Component Representation

<xsd: conpl exType nane="Dat aDocunent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Docunent ">
<xsd: sequence>
<xsd: group ref=
<xsd: choi ce>
<xsd: sequence>
<xsd: el ement name="trade" type=" Trade " m nCccurs="0" maxCccur s="unbounded"/>
<xsd: el ement name="portfolio" type=" Portfolio " mi nCccurs="0" maxOccurs="unbounded"/>
</ xsd: sequence>
<xsd: sequence>
<xsd: el enent ref=" event " nmaxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="party" type=" Party " nminQccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>

Val i dati on. nodel "/>
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</ xsd: conpl exCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: None
Sub-types: . DataDocument (by extension)
Name Document
Abstract yes
Documentation The abstract base type from which all FpML compliant messages and documents must be derived.
XML Instance Representation
<.
versi on="
‘Indicate which version of the FpM. Schema an FpM. nessage adheres to.'
expect edBui | d="
‘This optional attribute can be supplied by a message creator in an FpM instance to
speci fy which build nunber of the schema was used to define the message when it was generated.'
actual Bui | d="5
' The specific build nunber of this schema version. This attribute is not included in
an instance docunment. Instead, it is supplied by the XML parser when the docunent is
val i dat ed agai nst the FpM. schema and indicates the build number of the schema file. Every
time FpM. publishes a change to the schema, validation rules, or exanples within a version
(e.g., version 4.2) the actual build nunber is incremented. If no changes have been
made between releases within a version (i.e. fromTrial Recommendati on to Recommendati on)
the actual build nunber stays the sane.'
7S
Diagram
- T - - -
D [ﬂ] = = 1 The ahstract hase type fram which all FpML compliant messages and documents must be derived.
b VersionAfiributes afts
L
Schema Component Representation
<xsd: conpl exType nane="Docunent" abstract="true">
<xsd:attributeGoup ref=" VersionAttributes.atts "/>
</ xsd: conpl exType>
top

Complex Type:

Super-types: None
Sub-types: . Amendment (by extension)
. Increase (by extension)

Name Event

Used by (from the same schema document) Element event

Abstract yes

Documentation A type defining the basic structure of FpML business events; it is refined by its derived types.
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XML Instance Representation

[<. >

‘ <event | d> </ event|d>

|</,,,>

Diagram

[CEED =TT
| E— eventid DL@D EF

_E' = I Atype defining the hasic structure of FphL business events; itis refined by its derived twpes.

o

0.0

‘ [ Eventld

Schema Component Representation

<xsd: conpl exType name="Event" abstract="true">
<xsd: sequence>
<xsd: el ement nanme="event!|d" type=" Eventld " minCccurs="0" nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < Eventld (by extension)

Sub-types: None

Name Eventld

Used by (from the same schema document) Complex Type Event

Abstract no

Documentation An event reference identifier allocated by a party. FpML does not define the domain values associated with this element. Note that the domain values for

this element are not strictly an enumerated list.

XML Instance Representation

<.

event | dSchene="

id=" ">
| </[...>
Diagram

[ Eventld & m E|—|_ An event reference identifier allocated by a party. FpML does not define the domain values associated with this element.

Mote that the domain wvalues for this element are not strictly an enumerated list.

@ = <lr extends: Scheme

o

Schema Component Representation

<xsd: conpl exType name="Event|d">
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<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="event|dSchene" type=" xsd:anyURI
<xsd:attribute nane="id" type=" xsd:ID"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

use="required"/>

top
Complex Type:
Super-types: xsd:dateTime < ExecutionDateTime (by extension)
Sub-types: None
Name ExecutionDateTime
Used by (from the same schema document) Complex Type PartyTradelnformation
Abstract no
Documentation A type defining the trade execution date time and the source of it. For use inside containing types which already have a Reference to a Party that
has assigned this trade execution date time.
XML Instance Representation
<... —
execut i onDat eTi neSchene="
‘lIdentification of the source (e.g. clock id) generating the execution date tine.' ‘
" ‘
</...>
L 1
Diagram
= ]
[ ExecutionDateTime |2 m E|—|_ Atype defining the trade execution date time and the source af it. For use inside containing types which already have a
Reference to a Party that has assigned this trade execution date time.
E|—(<]D extends:xsd:dateTime) @ executionDateTimeScheme i
[ dateTime
|-
Schema Component Representation
<xsd: conpl exType name="Executi onDateTi ne">
<xsd: si npl eCont ent >
<xsd: extensi on base=" xsd:dateTinme ">
<xsd:attribute nane="executionDateTi meScheme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
top

Complex Type:

Super-types: xsd:date < FirstPeriodStartDate (by extension)

Sub-types: None

Name FirstPeriodStartDate

Used by (from the same schema document) Model Group ContractNovationDetails.model
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Abstract no

XML Instance Representation

<

hr ef =" ">

</[...>

L

Diagram

(O Firstrerindstarbate JE—— & »E— b exends:xeddate BE

L

Schema Component Representation

<xsd: conpl exType nane="FirstPeriodStartDate">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd:date
<xsd:attribute nane="href" type=" xsd:|DREF " use="required" reference="Party"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

>

Complex Type:

Super-types: Event < Increase (by extension)

Sub-types: None

Name Increase

Abstract no

Documentation An event type that defines the content of an Increase transaction.

XML Instance Representation

<...>

<event | d> Eventld </eventl|d>

<trade> </trade>

‘An elenment that allows the full details of the trade to be used as a mechani sm for
identifying the trade for which the post-trade event pertains'

<t r adeRef erence> </tradeRef erence>

" A container since an individual trade can be referenced by two or nore
different partyTradeldentifier elenents - each allocated by a different party.'

<i ncr easeTr adeDat e> </increaseTradeDat e>
' The date on which the the parties enter into the Increase transaction’

<i ncreaseEf fectiveDat e> </increaseEffectiveDat e>

' The date on which the | ncrease becones effective'

<i ncreasel nNot i onal Anount > </ i ncr easel nNot i onal Anount >

' Specifies the fixed amount by which the Notional increases due to the |Increase transaction.'
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<out st andi ngNot i onal Amount > </ out st andi ngNot i onal Amount >
*Specifies the Notional anpunt after the Increase.’

<i ncr easel nNurber Of Opt i ons> </'i ncreasel nNunber O Opt i ons>

*Specifies the fixed amount by which the Nunber of Options increases due to the
I ncrease transaction.'

<out st andi ngNunber Of Opt i ons> </ out st andi ngNurber O Opt i ons>

‘ Specifies the Number of Options after the Increase.’

<paynent > </ paynent >
"A paynment for the right to increase the trade.'

</...>
(.

Diagram

= Lﬂ] = = I An event type that defines the content of an Increase transaction. |
E—(<][> extencs: E\rentj -—-—-—-j

B TraderTradeReference.model
A

s IncreaseDetails.model
A

0.1

Schema Component Representation

<xsd: conpl exType nane="I ncr ease" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Event ">
<xsd: sequence>
<xsd: group ref=" TradeO Tr adeRef erence. nodel "/>
<xsd: group ref=" IncreaseDetails.nodel "/>
<xsd: el ement nanme="paynent" type=" Paynent
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccurs="0"/>

Complex Type:

Super-types: None

Sub-types: None

Name IndependentAmount
Used by (from the same schema document) Complex Type Collateral
Abstract no

XML Instance Representation

<...>

<payer Par t yRef erence> </ payer Par t yRef er ence>

"Areference to the party responsible for nmaking the paynents defined by this structure.’
|
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<recei ver Part yRef erence> </recei ver PartyRef erence>

|
‘ "Areference to the party that receives the paynents corresponding to this structure.'

<paynent Det ai | > </ payment Det ai | >

| " A container elenment allow ng a schedul e of paynments associated with the |Independent Anpunt.'

</[...>
L
Diagram

L

|FI:| IndependentAmountjE!—(-—-—-—-j =

H F'a\,rerReceiver.model |

& Lﬂ] & _E & I Acontainer element allowing a schedule of payments associated with the Independent Amount.

paymentDetail
1.e
‘ [0 PaymentDetail

Schema Component Representation

<xsd: conpl exType name="I| ndependent Anount ">
<xsd: sequence>
<xsd: group ref=" Payer Recei ver. nodel "/>
<xsd: el enent nane="paynmentDetail" type=" PaynentDetail " naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < LinkId (by extension)

Sub-types: None

Name Linkld

Used by (from the same schema document) Complex Type PartyTradeldentifier
Abstract no

Documentation The data type used for link identifiers.

XML Instance Representation

<...
id=" "
| i nkl dScheme=" ">

|</...>

]

Diagram

m

Ef (= I The data type used far link identifiers.

(@ oo 0]
< 8—( wtenss Siterme )

]

Schema Component Representation

| <xsd: conpl exType nane="Li nkl d">
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<xsd: si npl eCont ent >

<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nane="id" type=" xsd:ID"/>

<xsd:attribute nanme="linkl dScheme" type=

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

xsd: anyURI " use="required"/>

top
Complex Type:
Super-types: None
Sub-types: None
Name PartyPortfolioName
Used by (from the same schema document) Complex Type Portfolio
Abstract no
Documentation A type to represent a portfolio name for a particular party.
XML Instance Representation
—
id=" ">
<part yRef erence> </ part yRef erence>
"A pointer style reference to a party identifier defined el sewhere in the docurment. The
‘ party referenced has allocated the trade identifier." ‘
<portfoli oName> </ portfolioNane>
| </[...> J
Diagram
[ ParyPartfalioMame |2 [[;I] = _E = I Atype to represent a portfolio name for a particular party. _l
—(-—-—-—-j partyReference | m = _E B | Apointer style reference to a party identifier defined elsewhere in the document. The party refarenced has allocated the
trade identifier.
[0 ParyReference
portfolioMame
1.0
. ]
Schema Component Representation
<xsd: conpl exType nane="PartyPortfolioName">
<xsd: sequence>
<xsd: el ement nanme="partyReference" type=" PartyReference "/>
<xsd: el enent nane="portfolioName" type=" PortfolioName " nmaxCccurs="unbounded"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>
top

Complex Type:
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Super-types: None

Sub-types: None

Name PartyRole

Used by (from the same schema document) Complex Type TradeSide , Complex Type TradeSide , Complex Type TradeSide , Complex Type TradeSide , Complex Type
TradeSide , Complex Type TradeSide , Complex Type TradeSide , Complex Type TradeSide , Complex Type TradeSide

Abstract no

Documentation A generic party role type. This can be extended to provide specialization of roles.

XML Instance Representation

<.

<party> </ party>

"Areference to the party fulfilling this role.’
<account > </ account >

‘A reference to the account fulfilling this role.’

|_<I...>

Diagram

=) I A denetic party role type. This can be extended to provide specialization of roles. |

[0 J=—{ &F Je— he pary furfting this role can he identified efther directy, or indirectly via the account used to fufl this role.

=t m (= =t IAreferencetothe party fulfilling this role. |

[0 ParyReference

(T Fanroe e

D [EI] E E IAreferencetotheaccountfulﬂllingthisrole.
O AccountReference

L

Schema Component Representation

<xsd: conpl exType nane="PartyRol e">
<xsd: choi ce>
<xsd: el ement name="party" type=" PartyReference "/>
<xsd: el enent nanme="account" type=" Account Reference "/>
</ xsd: choi ce>
</ xsd: conpl exType>

Complex Type:

Super-types: Tradeldentifier < Party Tradeldentifier (by extension)

Sub-types: . AllocationTradeldentifier (by extension)
. BlockTradeldentifier (by extension)

Name PartyTradeldentifier
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Used by (from the same schema document) Complex Type Allocation , Complex Type AllocationTradeldentifier , Complex Type BlockTradeldentifier , Complex
Type BlockTradeldentifier , Complex Type Party Tradeldentifiers , Complex Type TradeHeader
Abstract no
Documentation A type defining one or more trade identifiers allocated to the trade by a party. A link identifier allows the trade to be associated with other related trades, e.

g. trades forming part of a larger structured transaction. It is expected that for external communication of trade there will be only one tradeld sent in
the document per party.

XML Instance Representation

< .
id=" xsd ">
<partyReference> PartyReference </partyReference>

"A pointer style reference to a party identifier defined el sewhere in the document. The
party referenced has allocated the trade identifier."

<tradel d> Tradeld </tradel d>
<ver si onedTradel d> Versi onedTradeld </versi onedTradel d>

<li nkl d> </1inkl d>

"Alink identifier allowing the trade to be associated with other related trades, e.g.

the linkld may contain a tradeld for an associated trade or several related trades may be
given the sanme |linkld. FpM. does not define the donmmin values associated with this
elenent. Note that the dommin values for this elenment are not strictly an enunerated list."

L</...>

Diagram

arhTradeldentifier | = F pe defining one or more trade identifiers allocated to the trade by a party. A link identifier allows the trade to be
|_|:|Pmer|d tifi = Atype defl trade identifi llacated ta the trade b rty. A link identifier all the tradeto b

associated with other related trades, e.g. trades forming part of a larger structured transaction. It is expected that for
| external communication of trade there will he only one tradeld sent in the document per party.

0.a0

‘ {9 > E— D extends: Tradeldertiier ) wees )5 linkid |E

‘ [ Tradeldentifier

Schema Component Representation

<xsd: conpl exType nane="PartyTradel dentifier">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Tradeldentifier ">
<xsd: sequence>
<xsd: el ement name="linkld" type=" Linkld " minQccurs="0" naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name PartyTradeldentifiers

Used by (from the same schema document) Model Group TradeOrTradeReference.model
Abstract no

Documentation A type containing multiple partyTradeldentifier.
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XML Instance Representation

<...>
<partyTradel dentifier> </ partyTradel dentifier>
</...>

Diagram

,HZI F'ar‘r;rTradeIdentiﬂerst [[;I] = = I Atype containing multiple parhTradeldentifier.

—ees )5 payTradeldentifier

| 1.0

Schema Component Representation

<xsd: conpl exType nane="PartyTradel dentifiers">
<xsd: sequence>
<xsd: el enent nane="partyTradeldentifier" type=
</ xsd: sequence>
</ xsd: conpl exType>

PartyTradel dentifier maxQccur s="unbounded"/ >

Complex Type:

Super-types: None

Sub-types: None

Name PartyTradelnformation

Used by (from the same schema document) Complex Type TradeHeader

Abstract no

Documentation A type defining additional information that may be recorded against a trade.

XML Instance Representation

<..>
<partyRef erence> </ part yRef erence>

‘ldentifies that party that has ownership of this information.’

<trader > </trader>
‘ldentifies the person or persons who assunmed the role of trader for this trade.'

<execut i onDat eTi me> </ executi onDat eTi me>

' Trade execution date tinme provided by the owner of the party trade information.'

</...>

Diagram

'
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! (I:l PartyTradelnformation jD Lﬂ] & & I Atype defining additional infarmation that may be recorded against a trade.

._._._.)E——{ partvReference |DL @ = _E = I Identifies that party that has ownership of this information.

O PamyReference

D [[;I] = _5 = I Identifies the person or persons who assumed the role of trader for this trade.
il

executionDateTime |E [ﬂ] =) _E =) I Trade execution date time provided by the owner of the pary trade infarmation.
0.1 L
[ ExecutionDateTime

| —

Schema Component Representation

<xsd: conpl exType nane="PartyTradel nformation">
<xsd: sequence>
<xsd: el ement nanme="partyReference" type=" PartyReference "/>
<xsd: el ement name="trader" type=" Trader " minQccurs="0" naxCOccurs="unbounded"/>
<xsd: el ement name="executionDateTi ne" type=" ExecutionDateTinme " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name PaymentDetail

Used by (from the same schema document) Complex Type IndependentAmount
Abstract no

XML Instance Representation

[<. >

<adj ust abl ePaynent Dat e> </ adj ust abl ePayment Dat e>

‘A fixed anmbunt paynent date that shall be subject to adjustment in accordance with

the applicabl e business day convention if it would otherwise fall on a day that is not

a business day. The applicabl e business day convention and busi ness day are those specified
in the dateAdjustnents el ement within the general Terms conponent. |SDA 2003 Term Fi xed
Rate Payer Paynent Date.'

<adj ust edPaynent Dat e> </ adj ust edPaynent Dat e>

' The adj usted paynment date. This date should al ready be adjusted for any applicable
busi ness day convention. This conponent is not intended for use in trade confirnation but
may be specified to allow the fee structure to also serve as a cashflow type conponent.'

<paynent Dat e> </ paynent Dat e>
‘' Paynent date.’
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<paynent Anount > </ paynent Anount >

‘A fixed paynent anount.'’

<paynent Rul e> </ payment Rul e>

"A type defining the calculation rule.’

<paynent Anount > </ paynment Anount >

*A fixed paynent anount.'’

|
|il...>

Diagram

(I:I PaymentDetainE!—(-—-—-—-)E!— E—_{ adjustahlePaymentDate | E|-|_ Afixed amount payment date that shall be subjectto adjustment in accordance with the applicable business day

corvention if itwould othenwise fall on a day that is not a husiness day. The applicable business day convention and
husiness day are those specified in the dateAdjustments element within the generalTerms compaonent. 1SDA 2003 Term:

0.1
Fixed Rate Payer Payment Date.

[ AdjustableDate?

adjustedPaymentDate | m E|-|_ The adjusted payment date. This date should already be adjusted for any applicahle business day convention. This

camponent is notintended for use intrade confirmation but may be specified to allow the fee structure to also serve as a
cashflow type component.

DL n = = Payrnent date.

(O AdjustableorRelativeDate )i

paymentamount DL [LI] = = IAﬂxed payment amount.

paymentRule |D L 0 = Ef (= I Atype defining the calculation rule.

O PaymentRule

0.1

DL n (= E (= IAﬂxedpaymentamount.

Schema Component Representation

<xsd: conpl exType name="Paynent Detai | ">
<xsd: sequence>
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="adj ust abl ePaynent Dat e" type=" Adj ustabl eDate2 "
deprecat ed="true" deprecatedReason="This structure doesn't provide the ability to provide
a paynment date relative to another date. The paynentDate el enment of
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will be rationalized."/

</ xsd: choi ce>
<xsd: choi ce>

<xsd: sequence>

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

type Adjustabl eOrRel ativeDate should be used instead. In version 5.0 the date structures

>

<xsd: el ement name="adj ust edPayment Date" type=" xsd:date "
deprecat ed="true" deprecatedReason="In version 5.0 the date structures will be rationalized."/>
<xsd: el ement nanme="paynent Date" type=" AdjustableOrRelativeDate "/>

<xsd: el ement nane="payment Amount" type=" Money "/>

<xsd: el ement name="paynment Rul e" type=" PaynentRule "/>
<xsd: el enent nane="paynment Anpunt" type=" Mboney

" mnCccurs="0"/>

top
Complex Type:
Super-types: None
Sub-types: . PercentageRule (by extension)
Name PaymentRule
Used by (from the same schema document) Complex Type PaymentDetail
Abstract yes
Documentation The abstract base type from which all calculation rules of the independent amount must be derived.
XML Instance Representation
<...l> —
Diagram
o [ K X K N
[0 PaymentRule |E [ﬂ] =) =) 1 The ahstract base type from which all calculation rules of the independent amount must be derived. J
Schema Component Representation
| <xsd: conpl exType nane="Paynent Rul e" abstract="true"/> |
top

Complex Type:

Super-types:
Sub-types:

Name
Abstract
Documentation

XML Instance Representation

PaymentRule < PercentageRule (by extension)
None

PercentageRule
no
A type defining a content model for a calculation rule defined as percentage of the notional amount.

<...>
<paynent Per cent >

‘ ' A percentage of the notional

<not i onal Anpunt Ref er ence>
‘ "A reference to the notional

|_</...>

</ paynent Per cent >

anmount . '

</ not i onal Anount Ref er ence>

anount .’
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Diagram

[ PercentageRule |8 @ & & I Atype defining a content model for a calculation rule defined as percentage ofthe notional amount.

E—(ﬂb extends: PavmentRulej -—-—-—-jEI-[: pavmentPercent |

notionalAmountReference |

O PaymentRule

]

Schema Component Representation

<xsd: conpl exType name="Per cent ageRul e">
<xsd: conpl exCont ent >
<xsd: extensi on base=" PaymentRule ">
<xsd: sequence>
<xsd: el ement name="paynent Percent" type=" xsd: decinmal "/>
<xsd: el enent nanme="noti onal Anount Ref erence" type=" Noti onal Anbunt Ref erence "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: « QueryPortfolio (by extension)

Name Portfolio

Used by (from the same schema document) Complex Type DataDocument , Complex Type Portfolio
Abstract no

Documentation A type representing an arbitary grouping of trade references.

XML Instance Representation

<
id=" ">
<partyPortfol i oNane> </ partyPortfolioNane>

' The nane of the portfolio together with the party that gave the nane.'

<tradel d> </tradel d>
<portfolio> </ portfolio>

| "An arbitary grouping of trade references (and possibly other portfolios).
|</,,_>

Diagram
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| [ Patfalia = [ﬂ] = = I Atype representing an arbitary grouping oftrade references.

—(-—-—-—-jE——{ partyPortfolioMame |D Lﬂ] = = I The name ofthe porfolio together with the party that gave the name.
0.1 L
[ PartyPortiolioName

— tradeld

0.

= [ﬂ] = _E = I An arbitary grouping oftrade references {and possihly other portfolios).
0.0
[ Portiolio

Schema Component Representation

<xsd: conpl exType name="Portfolio">
<xsd: sequence>
<xsd: el enent nane="partyPortfolioName" type=" PartyPortfolioName " nminCccurs="0"/>
<xsd: el ement nanme="tradel d" type=" Tradeld " m nCccurs="0" naxQccurs="unbounded"/>
<xsd: el enent nane="portfolio" type=" Portfolio " m nQccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>

Complex Type:

Super-types: Scheme < PortfolioName (by extension)

Sub-types: None

Name PortfolioName

Used by (from the same schema document) Complex Type PartyPortfolioName
Abstract no

Documentation The data type used for portfolio names.

XML Instance Representation

<...
id=" "
portfol i oNameSchene=" ">

|<I...>

]

Diagram

[ PorfolioMame &2 =] Ef = [ The data tyne used far portfalio names.
|
@: <[> extends: Scheme

]
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Schema Component Representation

<xsd: conpl exType name="Portfol i oNane" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="id" type=" xsd:ID "/>
<xsd:attribute nane="portfolioNaneScheme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

top
Complex Type:
Super-types: None
Sub-types: None
Name QueryParameter
Used by (from the same schema document) Complex Type QueryPortfolio
Abstract no
Documentation A type representing criteria for defining a query portfolio. The criteria are made up of a QueryParameterld, QueryParameterValue
and QueryParameterOperator.
XML Instance Representation
<...>
<queryPar aneter| d> </ quer yPar anet er | d>
| <quer yPar anet er Val ue> </ quer yPar anet er Val ue>
<quer yPar anet er Qper at or > </ quer yPar anet er Cper at or >
| </[...>
Diagram
|_|:| GuenParameter | E|-|_ Atype representing criteria for defining a query poartfolio. The criteria are made up of a GQueryParameterld,
CueryParameteryalue and QueryP arameterOperatar.
-—-—-—-j gquenParameterid | |
gueryParametervalue
0.1
gueryParameterOperatar |
|— 0.1
Schema Component Representation
<xsd: conpl exType nane="QueryParaneter">
<xsd: sequence>
<xsd: el enent nane="queryParaneter|d" type=" QueryParaneterld "/>
<xsd: el ement nanme="quer yPar anet er Val ue" type=" xsd:normalizedString " m nCccurs="0"/>
<xsd: el enent nanme="queryParaneter Operator" type=" QueryParaneterOperator " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
top

Complex Type:

Super-types: Scheme < QueryParameterld (by extension)
Sub-types: None
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Name QueryParameterld

Used by (from the same schema document) Complex Type QueryParameter

Abstract no

Documentation A type representing an identifier for a parameter describing a query portfolio. An identifier can be anything from a product name like swap to a termination date.

XML Instance Representation

quer yPar anet er | dSchenme="
id=" ">
|</. >

Diagram

O cuerParameterld & m E|—|_ Atype representing an identifier for a parameter describing a query partfolio. An identifier can be anything from a product

name like swap to a termination date.

@ = <[r extends: Scheme

o

Schema Component Representation

<xsd: conpl exType name="QueryParameter|d">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="queryParaneter|dSchene" type=" xsd:anyURI
<xsd:attribute nane="id" type=" xsd:ID"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

use="required"/>

Complex Type:

Super-types: Scheme < QueryParameterOperator (by extension)

Sub-types: None

Name QueryParameterOperator

Used by (from the same schema document) Complex Type QueryParameter

Abstract no

Documentation A type representing an operator describing the relationship of a value to its corresponding identifier for a parameter describing a query portfolio.

Possible relationships include equals, not equals, less than, greater than. Possible operators are listed in the queryParameterOperatorScheme.

XML Instance Representation

quer yPar amet er Oper at or Scheme="
id=" ">

|</ R

Diagram

|
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I(D QuewParameterOperatorj E“I_

Atype representing an operatar desctibing the relationship of a value to its corresponding identifier far a parameter
describing a guery portfolio. Possible relationships include equals, not equals, less than, greater than. Possible
operators are listed in the gueryParameterOperatorScheme.

@: <[> extends: Scheme

Schema Component Representation

<xsd: conpl exType nane="QueryPar anet er Oper at or " >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

<xsd:attribute nanme="queryParamet er Oper at or Scheme" type=" xsd:anyURl " defaul t="http://ww.
f pm . or g/ codi ng- schene/ quer y- par anet er - operator"/ >
<xsd:attribute nane="id" type=" xsd:ID "/>

Complex Type:

Super-types: Portfolio < QueryPortfolio (by extension)
Sub-types: None
Name QueryPortfolio

Abstract
Documentation

XML Instance Representation

no

A type representing a portfolio obtained by querying the set of trades held in a repository. It contains trades matching the intersection of all criteria
specified using one or more queryParameters or trades matching the union of two or more child queryPortfolios.

<.

id=" xsd ">

| <partyPortfolioName> PartyPortfolioNanme </ partyPortfolioName>

' The name of the portfolio together with the party that gave the nane.'

| <tradel d> Tradeld </tradel d>
<portfolio> Portfolio </portfolio>

‘ "An arbitary grouping of trade references (and possibly other portfolios).'

<quer yPar anet er > </ quer yPar anet er >

|:/...>

Diagram

ueryPortfolio |E = i ne representing a portfolio obtained by querying the set oftrades held in a repository. It contains trades matching the
|_|:|Q Fartfoli e Aty i rifolio abtained b th t of trades held tary. It cont: trad tching th

gueryPortfolios.

| intersection of all criteria specified using one or maore queryParameters ortrades matching the union of two or mare child

‘ EI—(<]D e)dends:PortfoIio) -—-—-—-jEI—' queryParameter
1.m

L

[ Paortfolio
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Schema Component Representation

<xsd: conpl exType name="QueryPortfolio">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Portfolio ">
<xsd: sequence>
<xsd: el enent nanme="queryParaneter" type=" QueryParaneter " maxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: Product < Strategy (by extension)

Sub-types: None

Name Strategy

Used by (from the same schema document) Element strategy

Abstract no

Documentation A type defining a group of products making up a single trade.

XML Instance Representation

<

id=

xsd ">
<product Type> Product Type </ product Type>

"Aclassification of the type of product. FpM. defines a sinple product categorization using
a codi ng schene.'

<product | d> Productld </productld>

"A product reference identifier allocated by a party. FpM. does not define the domain
val ues associated with this elenent. Note that the domain values for this elenent are
not strictly an enunerated list.'

<pr em unProduct Ref er ence> </ prem unProduct Ref er ence>

"Indi cates which product within a strategy represents the preni um paynent."'

<product> ... </product>
|</,,,>

Diagram

—
D [EI] [t [t I Atype defining a group of products making up a single trade. |
E|—(<]D extends:Productj -—-—-—-j

premiumProductReferance |
0.1

duct
1.2
[ Product

L

L

Schema Component Representation

<xsd: conpl exType nane="Strategy">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Product
<xsd: sequence>

>
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<xsd: el ement nanme="prem unProduct Ref erence" type=" Product Ref erence m nCccur s="0"/>
<xsd: el ement ref=" product " nmaxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name Trade

Used by (from the same schema document) Complex Type Amendment , Complex Type DataDocument , Model Group TradeOrTradeReference.model
Abstract no

Documentation A type defining an FpML trade.

XML Instance Representation

<...
id=" ">
<t r adeHeader > </ tradeHeader >

'The information on the trade which is not product specific, e.g. trade date.'

<product> ... </product>
<ot her Par t yPaynment > </ ot her Par t yPaynent >

'‘CQther fees or additional payments associated with the trade, e.g. broker conmi ssions,
where one or nore of the parties involved are not principal parties involved in the trade.'

<br oker Part yRef erence> </ br oker Par t yRef er ence>

‘ldentifies that party (or parties) that brokered this trade.’

<cal cul ati onAgent > </ cal cul ati onAgent >

' The | SDA Cal cul ati on Agent responsible for performi ng duties associated with an optional
early term nation.'

<cal cul at i onAgent Busi nessCent er > </ cal cul ati onAgent Busi nessCent er >

"The city in which the office through which I SDA Cal cul ati on Agent is acting for purposes
of the transaction is |ocated The short-formconfirmfor a trade that is executed under

a Sovereign or Asia Pacific Master Confirmation Agreenent ( MCA ), does not need to specify
the Cal cul ati on Agent. However, the confirm does need to specify the Cal cul ati on Agent
City. This is due to the fact that the MCA sets the value for Calcul ati on Agent but does
not set the value for Calculation Agent City."

<col | ateral > </coll ateral >

' Defines collateral obiligations of a Party’

<docunent ati on> </ document at i on>

'Defines the definitions that govern the docunment and shoul d include the year and type
of definitions referenced, along with any rel evant docunentation (such as master agreenent)
and the date it was signed."'

<gover ni ngLaw> </ gover ni ngLaw>

‘ldentification of the | aw governing the transaction.'

<al | ocati ons> </ al l ocati ons>

""Short-forn' representation of allocations in which the key bl ock economics are stated
once within the trade structure, and the allocation data is contained in this
al | ocations structure.'

<tradeSi de> </tradeSi de>
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! 'The parties to the Trade are grouped into Trade Sides. Each Trade has as many as two

sides. Each side is a buyer or receiver of each leg or stream'

</[...>
| I

L

Diagram

D 0= E— Atype defining an FoML trade. |
—(-—-—-—-jB——{ tradeHeader |D [[;I] = = I The infarmation on the trade which is not product specific, e.q. trade date.

O TradeHeader

duct L

involved are not principal parties invalved in the trade.

otherPartyPayment | m E|-|_ Other fees or additional payments associated with the trade, e.g. broker commissions, where one ar mare ofthe parties
0. e

O Payment

brokerPartyReference (B |£|] = = IIdentiﬂesthatpamr(Urparties)thatbrnkeredthistrade.
[ ParyReference

—{ H CalculationAgent.model |
collateral |E [ﬂ] =) =) I Cefines collateral ohilinations of a Party

0.1
O callateral

= m = _E EH | Defines the definitions that govern the document and should include the year and type of definitions referenced, along

01 with any relevant documentation {such as master agreement) and the date itwas signed.

[ Documentation

D [[;I] B B I Identification of the law governing the transaction.
0.1
O GowerningLaw

= m = LT |2+ | "shortfarm” representation of allocations inwhich the key block economics are stated once within the trace structure,

01 and the allocation data is contained in this allocations structure.

O Alacations

tradeSide (B m = _E EH | The parties to the Trade are grouped into Trade Sides. Each Trade has as many a5 two sides. Each side is a buyer ar

0z receiver of each leg ar stream.

[ TradeSide
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| I

Schema Component Representation

<xsd: conpl exType name="Trade">
<xsd: sequence>
<xsd: el ement nanme="tradeHeader" type=" TradeHeader "/>
<xsd: el enent ref=" product "/>
<xsd: el ement nanme="ot her PartyPaynment" type=" Paynent
<xsd: el ement name="br oker Part yRef erence" type=" PartyReference
m nCccurs="0" maxCccur s="unbounded"/ >
<xsd: group ref=" Cal cul ati onAgent. nodel "/>
<xsd: el ement name="col | ateral" type=" Collateral m nCccurs="0"/>
<xsd: el ement name="docunentation" type=" Documentation " m nCccurs="0"/>
<xsd: el ement nanme="governi ngLaw' type=" Governi ngLaw " m nCccurs="0"/>
<xsd: el enent nane="al | ocations" type=" Allocations " mnCccurs="0"/>
<xsd: el ement nanme="tradeSi de" type=" TradeSide " m nCccurs="0" maxCccurs="2"/>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>

m nCccurs="0" maxCccur s="unbounded"/ >

Complex Type:

Super-types: None

Sub-types: None

Name TradeDifference

Used by (from the same schema document) Complex Type BestFitTrade

Abstract no

Documentation A type used to record the details of a difference between two business objects/

XML Instance Representation

<...>
<di fferenceType> DifferencelypeEnum </ di fferenceType> [ 1]

' The type of difference that exists.'

<di fferenceSeverity> D fferenceSeverityEnum </differenceSeverity> | 1]

"An indication of the severity of the difference.’

<el enment> xsd:string </elenment> [ 1]

' The nane of the elenent affected.’

<basePat h> xsd:string </ basePath> [0..1]

'XPath to the elenent in the base object.'

<baseVal ue> xsd: string </ baseValue> [0..1]

' The value of the elenment in the base object."

<ot herPat h> xsd:string </otherPath> [0.. 1]

'XPath to the elenent in the other object.'

<ot her Val ue> xsd: string </ otherValue> [0.. 1]

‘Val ue of the elenent in the other trade.’

<m ssi ngEl enent > xsd:string </ mssingEl enent> [0.. 7]

'Elenent(s) that are nmissing in the other trade.'

|
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<extraEl ement > </ extraEl emrent >

'El enent (s) that are extraneous in the other object."

<message> </ message>

| " A human readabl e description of the problem*
</

>

L

Diagram

—
D Lﬂ] =) =) I Atype used to record the details of a difference hetween two business objects/ |
----)E——{ differenceType |E [ﬂ] = = I The type of difference that exists. |

( [7 DifferenceTypeEnum )

differenceSeverity |2 m (= =) I Anindication of the sevetity of the difference,

( [ DifferenceSeverityEnum j

0o

= I The name ofthe element affected.

elernent DL [EI]

I ¥Path to the element in the base ohject.

hasePath |

0.1

0.1

aseValue (B = _' [ e value of the element in the base ohject.
haseval "‘L G ITh | fthe el tinthe b hject

otherPath B 0 |= E (B IXPathtothe elemnent in the other abject.

athervalue |E 0 |= E |= I Value ofthe element in the other trade.
0.1 L

missingElement |E =) _' = ement(s) that are missing in the other trade.
issingEl t"‘L = IEI t(s) that the athertrad

extraElement |

0.e

[0 ]=— &=
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T @)

message (B

L

[ﬂ] =) =) I Ahuman readable description of the prablem.

Schema Component Representation

<xsd: conpl exType name="TradeDi fference">
<xsd: sequence>

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

<xsd: el enent nane="differenceType" type='
<xsd: el ement nanme="di fferenceSeverity" type=
<xsd: el enent nane="el enent" type=" xsd:string "/>

<xsd: el ement nanme="basePat h" type=" xsd:string " m nCccurs="0"/>

<xsd: el enent nane="baseVal ue" type=" xsd:string " mnCccurs="0"/>

<xsd: el ement nanme="ot her Pat h" type=" xsd:string " m nCccurs="0"/>

<xsd: el ement name="ot her Val ue" type=" xsd:string " m nCccurs="0"/>

<xsd: el enent nane="mi ssi ngEl ement” type=" xsd:string " minCccurs="0" maxQccur s="unbounded"/>
<xsd: el ement name="extraEl enent" type=" xsd:string " minCccurs="0" nmaxQccur s="unbounded"/>
<xsd: el enent nane="message" type=" xsd:string "/>

DifferenceTypeEnum "/ >
" DifferenceSeverityEnum"/>

Complex Type:

Super-types: None

Sub-types: None

Name TradeHeader

Used by (from the same schema document) Complex Type Trade
Abstract no

Documentation

XML Instance Representation

A type defining trade related information which is not product specific.

<...>
<partyTradeldentifier> PartyTradel dentifier

</partyTradeldentifier> [1. . %]

"The trade reference identifier(s) allocated to the trade by the parties involved."

<tradeDate> | dentifiedDate </tradeDate> [ 1]
' The trade date.'

</...>

<partyTradel nformation> PartyTradel nfornmation </ partyTradelnfornmation> [0.. %]

"Additional trade information that may be provided by each involved party.’

Diagram

—
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& & I Atype defining trade related infarmation which is not product specific.

|:| TradeHeader Ll =
L[Hujl}—{ parTradeldentifier |

1.m

L @ =) = I The trade reference identifier{s) allocated to the trade by the parties invalved.

[ ParyTradeldentifier

paryTradelnformation (B
0.0

[[;I] = = I Additional trade information that may be provided by each involved party.

(D PartyTradelnformation j

| —

(et (PSP {emie]

Schema Component Representation

<xsd: conpl exType nane="Tr adeHeader ">
<xsd: sequence>
m nCccur s="0" maxCccur s="unbounded"/ >

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

<xsd: el enent nane="partyTradel dentifier" type=" PartyTradeldentifier
<xsd: el ement name="partyTradel nformation" type=" PartyTradel nformation

maxCccur s="unbounded"/ >

<xsd: el ement name="tradeDate" type=" |dentifiedDate "/>

Complex Type:

Super-types: Scheme < Tradeld (by extension)

Sub-types: None

Name Tradeld

Used by (from the same schema document) Complex Type Portfolio , Complex Type Tradeldentifier , Complex Type VersionedTradeld

Abstract
Documentation

XML Instance Representation

no

A trade reference identifier allocated by a party. FpML does not define the domain values associated with this element. Note that the domain values for
this element are not strictly an enumerated list.

tradel dScheme="

id=" ">
|</ A
Diagram
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| [ Tradeld |= m E|—|_ Atrade reference identifier allocated by a party. FpML does not define the domain values associated with this element.

‘ @ = <[> extends: Scheme

L

Mote that the domain values far this element are not strictly an enumerated list.

Schema Component Representation

<xsd: conpl exType name="Tradel d">
<xsd: si npl eCont ent >

</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

<xsd: ext ensi on base=" Schene
<xsd:attribute nane="tradel dSchene" type=" xsd: anyURI
<xsd:attribute nane="id" type=" xsd:ID "/>

S

use="required"/>

Complex Type:

Super-types:
Sub-types:

Name
Used by (from the same schema document)

Abstract
Documentation

XML Instance Representation

None
. PartyTradeldentifier (by extension)

o AllocationTradeldentifier (by extension)
o BlockTradeldentifier (by extension)

Tradeldentifier

Complex Type BestFitTrade

no

A type defining a trade identifier issued by the indicated party.

[< ..
id=" ">
<partyRef erence>

</ part yRef erence>

"A pointer style reference to a party identifier defined el sewhere in the document. The

party referenced has allocated the trade identifier."

<ver si onedTr adel d>

‘ <t radel d> </tradel d>

</ ver si onedTr adel d>

Diagram

:
|
|
|
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I O Tradeldentifier |2 [ﬂ] & & I Atype defining a trade identifier issued by the indicated party.

—(-—-—-—-j = paryReference | m E|—|_ A pointer style reference to a party identifier defined elsewhere in the document. The party referenced has allocated the

trade identifier.

O ParyRefarence
tradeld

versiohedTradeld |

[

]

L

Schema Component Representation

<xsd: conpl exType nane="Tradel dentifier">
<xsd: sequence>
<xsd: el ement nanme="partyReference" type=" PartyReference "/>
<xsd: choi ce maxCccur s="unbounded" >
<xsd: el ement nane="tradeld" type=" Tradeld "/>
<xsd: el ement name="versi onedTradel d" type=" VersionedTradeld "/>
</ xsd: choi ce>
</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>

top

Complex Type:

Super-types: None

Sub-types: None

Name TradeSide

Used by (from the same schema document) Complex Type Trade

Abstract no

Documentation The parties to the trade form into sides. Each side has defined roles in the lifecyle of the trade fulfilled by parties. Each party role is given in the likely

order they would be filled during the lifecycle of a trade.

XML Instance Representation

<or der er > </ orderer>

' The Party placing the order. This could be a fund manager acting on behalf of a client, or
a hedge fund acting on it\'s own behalf. This is the role with the investnent discretion.’

<i ntroducer > </introducer>

'Party that can relay an order directly to the trading floor at a firm This is potentially
a different firm but may be the same as that taking the order. In effect the introducer is
the first dealer to take the order. The reason an introducing dealer nmay forward a trade

is sonetinme because it doesn\'t have the capacity to execute effectively but does have

the relationship with the Orderer. Introducing Party is an industry standard term This

is semantically equivalent to the FIX and |1 SO20022 Introducing Firm"

<execut or > </ execut or >

' The Party executing or striking the trade. Executing Party is an industry standard term
This is semantically equivalent to the FI X and | SO20022 Executing Firmor Trader.'

<confirner> </ confirner>
' The party that undertakes the confirmation process for this Trade Side. The
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the creditor

<creditor>

<cal cul ater>

' The cal cul a

<settler>

be externali

the primary
the creditor

<account ant >

' The Account

</...>

<benefi ci ary>

confirmer essentially manages the matching and affirmation of trades. This is often

or is increasingly outsourced to service providers such as Swapswire."

</creditor>

' The party whose nane appears on the contract as being responsible for credit of the
trade. This is the party in the Trade Side the credit risk is against. For exanple if a
hedge fund was to trade in the name of it\'s prinme broker, then the prinme broker would be
the creditor.'

</ cal cul ater>

ter is the Party that cal cul ates, negotiates, and agrees the values to be paid

at each paynent date.'

</settler>

'The Settler is the party that nakes the paynents. Increasingly this is a service that can

zed fromthe other roles. An exanple of a settlenent service provide is SwapCl ear."'

</ beneficiary>

'The party that suffers the economic effect of the trade. This is usually referred to as

Principal in FI X and | SO20022 - which is slightly confusing in that there

are potentially many Princiapal /Agency rel ationships. The beneficiary may be distinct from

- an exanple is a Hedge Fund trading in the nane of it\'s Prine Broker.'

</ account ant >

ants for the trade.

There are potentially many accountants. This is known in
FI X and |1 SC20022 for Collective Investnent Vehicles as the Third Party Adm nistrator
(TPA), however all trades for all parties have at |east one party accounting for the trade.’

Diagram

,_|:| TradeSide |Eh

0o &=

The parties to the trade form into sides. Each side has defined roles in the lifecyle of the trade fulfilled by paries. Each
party role is given in the likely arder they would be filled during the lifecycle of a trade.

—@E—EI—I_ Agency relations occurwhen one Party undertakes one role and another undertakes a different role. For example a Fund

walld he Beneficiary, use a Fund Manager as Crderer, use a trading firm as Introducer, and a broker as Executor, but give

up Clearing to their prime broker. All roles ahways exist. An ahsent element means the role isnt stated.

The Party placing the order. This could be a fund manager acting on hehalf of a client, ar a hedge fund acting on it's own
hehalf. This is the role with the investment discretion.

D..1

D F'aerUIe ]

[l F'aerole &3]

forward a trade is sometime because it doesnt have the capacity to execute effectively but does have the relationship with
the Crderer. Introducing Party is an industry standard term. This is semantically equivalent to the FIX and 18020022
Introducing Firm.

—m l—- Party that can relay an order directly to the trading floor at a firm. This is potentially a different firm, but may be the same
01 as that taking the order. In effect the introducer is the first dealer to take the order. The reason an introducing dealer may

The Pary executing or sttiking the trade. Executing Party is an industry standard tarm. This is semantically equivalent to
the Flx and I1S020022 Executing Firm or Trader.

D..‘l

D F'aerole ]
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The partywhose name appears on the contract as being responsible for credit ofthe trade. This is the pary in the Trade
Side the credit risk is against. For example if a hedge fund was to trade in the name of it's prime broker, then the prime
hroker would be the creditor.

Ij Paerme ]

0.1 L

1 The calculater is the Party that calculates, negotiates, and agrees the values to be paid at each payment date.

The Settler is the party that makes the payments. Increasingly this is a service that can be externalized fraom the other
roles. An example of a settlement service provide is SwapClear.

D..1

|:| Paerme E

[ ParyRole

I:| PartyRale B

L

15020022 - which is slightly confusing in that there are potentially many Princiapalidgency relationships. The beneficiany
may he distinct fram the creditor - an example is a Hedge Fund trading in the name of it's Prime Braker.

= m E|—|_ The party that suffers the economic effect of the trade. This is usually referred to as the primary Principal in FIX and
0.1

Investment Wehicles as the Third Party Administrator (TPA), however all trades for all paries have at leastone party
accounting for the trade.

w-—[-l—-l}l_ The Accountants for the trade. There are potentially many accountants. This is known in FI{ and 1IS020022 for Collective
0o

Schema Component Representation

<xsd: conpl exType name="TradeSi de" >
<xsd: sequence>
<xsd: el ement nanme="executor" type=" PartyRole " m nCccur

<xsd: el ement nanme="creditor" type=" PartyRole "/>

<xsd: el ement nanme="beneficiary" type=" PartyRol e

</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID " use="required"/>
</ xsd: conpl exType>

<xsd: el ement nanme="orderer" type=" PartyRole " m nCccurs="0"/>
<xsd: el enent nane="introducer" type=" PartyRole " ninCccurs="0"/>

s="0"/>

<xsd: el enent nane="confirmer" type=" PartyRole " m nQccurs="0"/>

<xsd: el enent nane="cal cul ater" type=" PartyRole " m nCccurs="0"/>

<xsd: el enent nane="settler" type=" PartyRole " ninCccurs="0"/>

m nCccurs="0"/>

<xsd: el ement name="accountant" type=" PartyRole " ninQccurs="0" nmaxCccurs="unbounded"/>
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Complex Type:

Super-types: Scheme < Trader (by extension)

Sub-types: None

Name Trader

Used by (from the same schema document) Complex Type PartyTradelnformation
Abstract no

XML Instance Representation

<

trader Scheme=" xsd:anyURl [0..1]">
Scherne
</...>

Diagram

=| <[ extends: Scheme

@ traderScheme

L

Schema Component Representation

<xsd: conpl exType name="Trader">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schene ">
<xsd:attribute nane="trader Scheme" type=" xsd: anyURI
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

use="optional "/ >

Complex Type:

Super-types: Scheme < Validation (by extension)

Sub-types: None

Name Validation

Used by (from the same schema document) Model Group Validation.model

Abstract no

Documentation A reference identifying a rule within a validation scheme.

XML Instance Representation

<

val i dati onScheme=" xsd:anyUR [0..1]">
Schene
</...>

Diagram

~
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(@m0

m

_E' & I Areference identifying a rule within a validation scheme.

L

Schema Component Representation

<xsd: conpl exType nane="Val i dation">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nane="validati onScheme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Complex Type:

Super-types: None

Sub-types: None

Name VersionedContractld

Used by (from the same schema document) Complex Type Contractldentifier
Abstract no

Documentation Contract Id with Version Support

XML Instance Representation

—
<...>
<contract|d> </contract | d>
<versi on> </ version>

‘ ' The version nunber'

<effectiveDate> </ ef fectiveDat e>

‘"Optionally it is possible to specify a version effective date when a versionld is supplied."’

<[...>
|-
Diagram

,(_D Versionedountractld)ﬂ [ﬂ] = = IContractIdwithVersiun Supp0n|
L(-—-—-—-j contractld

- VersinnHistor}r.mndeIé‘D L [ﬂ] = = I The wersion ofthe contractid. The contractld is wersioned and notthe contract.

| a2 WersionHistarmodel

Schema Component Representation

<xsd: conpl exType nane="Versi onedContract|d">
<xsd: sequence>
<xsd: el enent nane="contractld" type=" Contractld "/>
<xsd: group ref=" VersionHistory. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>
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top
Complex Type:
Super-types: None
Sub-types: None
Name VersionedTradeld
Used by (from the same schema document) Complex Type Tradeldentifier
Abstract no
Documentation Trade Id with Version Support
XML Instance Representation
—
<...>
<tradel d> </tradel d>
<versi on> </ version>
' The version nunber'
‘ <effectiveDate> </ ef fectiveDat e>
‘Optionally it is possible to specify a version effective date when a versionld is supplied."’
</[...>
[
Diagram
O wersionedTradeld = 0 |= Ef (= I Trade Id with Version Support |
—esa tradeld
H VersionHistuw.modelé‘D L [EI] = = I The version ofthe trade id. The tradeld is wersioned and not the trade.
| 2= YersionHistory.model
Schema Component Representation
<xsd: conpl exType nane="Ver si onedTr adel d" >
<xsd: sequence>
<xsd: el enent nane="tradeld" type=" Tradeld "/>
<xsd: group ref=" VersionHi story. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>
top

Model Group:
Name AccountReferenceOrPartyReference.model
Used by (from the same schema document) Complex Type Allocation

XML Instance Representation

—

‘ <account Ref erence>

</ account Ref er ence>

'Reference to the subaccount definition in the Party list.'

‘ <partyRef erence>

</ part yRef erence>

'Reference to the party definition.'
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|
[— |
Diagram
7, [ . -
| a1 AccountReferenceQrPartyReference.model | accountRefarence (B L Lﬂ] = & =2 | Reference to the subaccount definition in the Party list
O AccountReference
partyReference | [ﬂ] =) = Reference to the party definition.
O PartyReference
L 1
Schema Component Representation
<xsd: group nanme="Account Ref erenceOr Par t yRef er ence. nodel ">
<xsd: choi ce>
<xsd: el enent nane="account Ref erence" type=" Account Reference "/>
<xsd: el ement nanme="partyReference" type=" PartyReference "/>
</ xsd: choi ce>
</ xsd: group>
top
Model Group:
Name AllocationContent.model
Used by (from the same schema document) Complex Type Allocation
XML Instance Representation
<col l ateral > </col | ateral >
' The sumthat nust be posted upfront to collateralize against counterparty credit risk.'
<cr edi t Char geAnount > </ cr edi t Char geAmount >
‘Special credit fee assessed to certain institutions.'
<approval s> </ approval s>
‘A container for approval states in the workflow'
<nmast er Confi r mat i onDat e> </ mast er Confi rmat i onDat e>
' The date of the confirmation executed between the parties and intended to govern the
al l ocated trade between those parties.'

Diagram

—

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-doc-4-5.xsd.html (62 of 76) [1/9/2009 3:52:20 PM]




XML Schema Documentation

0.1

O cCollateral

s AllocationContent model |E|—(-—-—-—-jE|——{ callateral |DL [ﬂ] & & I The sum that must be posted upfront to collateralize against counterparty credit risk.

m

1 Special credit fee assessed to certain institutions.

creditChargeAmount | [ﬂ]
0.1 L

0.1

O Approvals

=) L [EI] =) _E =) I A container far approval states in the workfow.

The date of the confirmation executed hetween the parties and intended to govern the allocated trade between those
parties.

\—{ masterConfirmationDate |E|‘|_
0.1

Schema Component Representation

<xsd: group nanme="Al | ocati onCont ent . nodel ">
<xsd: sequence>
<xsd: el enent nane="col lateral" type=" Collateral " ninCccurs="0"/>
<xsd: el enent nane="credi t Char geAmount" type=" Money m nCccur s="0"/ >
<xsd: el ement name="approval s" type=" Approvals " m nCccurs="0"/>
<xsd: el ement name="nmast er Confirmati onDate" type=" xsd:date " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>

Model Group:

Name AmendmentDetails.model
Used by (from the same schema document) Complex Type Amendment

XML Instance Representation

|TamendmentTr adeDat e> </ amendnent Tr adeDat e>

' The date on which the the parties enter into the Anendment transaction'

<amendnent Ef f ect i veDat e> </ anendment Ef f ect i veDat e>

I_‘The date on which the Anendment becones effective'

Diagram
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I s AmendmentDetails. model |E|—(-—-—-—-j amendmentTradeDate |DL Lﬂ]

=) 5 =
=) Ll |=

The dat

e an which the the paties enter inta the Amendment transaction

amendmentEffectiveDate |D L

—

(@)=

1 The date on which the Amendment hecomes effective

Schema Component Representation

<xsd: group nane="Anmendnent Det ai | s. nodel ">
<xsd: sequence>
<xsd: el enent nane="amendnent TradeDat e" type=" xsd:date "/>
<xsd: el ement nanme="anendnent Ef f ecti veDate" type=" xsd:date "/>
</ xsd: sequence>
</ xsd: gr oup>

Model Group:

Name CalculationAgent. model
Used by (from the same schema document)

XML Instance Representation

Complex Type Contract , Complex Type Trade

<cal cul ati onAgent > </ cal cul ati onAgent >

early termnation.'

<cal cul ati onAgent Busi nessCent er >

of the transaction is |ocated The short-formconfirmfor a trade that

|not set the value for Calculation Agent City."'

</ cal cul ati onAgent Busi nessCent er >

' The | SDA Cal cul ation Agent responsible for perform ng duties associated with an optional

‘The city in which the office through which | SDA Cal cul ati on Agent is acting for purposes

i s executed under

a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ), does not need to specify
the Cal cul ation Agent. However, the confirm does need to specify the Cal cul ati on Agent
City. This is due to the fact that the MCA sets the value for Calcul ati on Agent but does

Diagram
—
| s Calculationsgent model |E|—(-—-—-—-j calculationAgent |D [ﬂ] & _E & I The ISDA Calculation Agent responsible for perfarming duties associated with an optional early termination.
0.1 L

O cCalculationsgent

calculationAgentBusinessCenter |D
0.1

(0]=—{F

7L

The city inwhich the office through which [ISDA Calculation Agentis acting for purposes of the transaction is located The
short-form confirm for a trade thatis executed under a Sovereign or Asia Pacific Master Confirmation Agreement { MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation Agent City. This
is due to the fact that the MCA sets the value for Calculation Agent but does not set the value for Calculation Agent City.

O BusinessCenter

Schema Component Representation

<xsd: group nanme="Cal cul ati onAgent . nodel ">
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<xsd: sequence>
<xsd: el enent nane="cal cul ati onAgent" type=" Cal cul ati onAgent " ninCccurs="0"/>
<xsd: el ement name="cal cul ati onAgent Busi nessCenter" type=" Busi nessCenter " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>

Model Group:

Name ContractNovationDetails.model

Used by (from the same schema document) Complex Type ContractNovation
Documentation Model group with Contract Novation element content.

XML Instance Representation

-

<newCont r act Ref er ence> </ newCont r act Ref er ence>

‘Indicates a reference to the new Contract between the transferee and the remaining party.'

<newCont r act > </ newContract >

‘I ndicates the new Contract between the transferee and the remaining party."

<ol dCont r act Ref erence> </ ol dCont r act Ref er ence>

‘Indicates a reference to the original contract between the transferor and the renmining party.’

<ol dCont ract > </ ol dContract >

‘Indicates the original Contract between the transferor and the remaining party.'

<newCont r act Ref er ence> </ newCont r act Ref er ence>
<newCont r act > </ newContract >
<transferor> </transferor>

‘A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Transferor (outgoing party) in the novation.
The Transferor means a party which transfers by novation to a Transferee all of its

rights, liabilities, duties and obligations with respect to a Renaining Party. In a four-
way novation the party referenced is Transferor 1 which transfers by novation to Transferee
1 all of its rights, liabilities, duties and obligations with respect to Transferor 2.

| SDA 2004 Novation Term Transferor (three-way novation) or Transferor 1 (four-way novation).'

<transferee> </transferee>

‘A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Transferee (inconming party) in the
novation. Transferee nmeans a party which accepts by way of novation all rights,
liabilities, duties and obligations of a Transferor with respect to a Renamining Party. In
a four-way novation the party referenced is Transferee 1 which accepts by way of novation
the rights, liabilities, duties and obligations of Transferor 1. |SDA 2004 Novation

Term Transferee (three-way novation) or Transferee 1 (four-way novation).'

<r enmmi ni ngParty> </ remai ni ngParty>

‘A pointer style reference to a party identifier defined el sewhere in the docunent. In a
three-way novation the party referenced is the Renmining Party in the novation. Remaining
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Party means a party which consents to a Transferor\'s transfer by novation and the
acceptance thereof by the Transferee of all of the Transferor\'s rights, liabilities,
duties and obligations with respect to such Remaining Party under and with respect of

the Novated Ampunt of a transaction. In a four-way novation the party referenced is
Transferor 2 per the | SDA definition and acts in the role of a Transferor. Transferor

2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and
obligations with respect to Transferor 1. |SDA 2004 Novation Term Remaining Party (three-
way novation) or Transferor 2 (four-way novation).'

<ot her Renai ni ngParty> </ ot her Remai ni ngParty>

"A pointer style reference to a party identifier defined el sewhere in the docunent.

This el ement is not applicable in a three-way novation and should be onmtted. In a four-
way novation the party referenced is Transferee 2. Transferee 2 neans a party which accepts
by way of novation the rights, liabilities, duties and obligations of Transferor 2. |SDA
2004 Novation Term Transferee 2 (four-way novation).'

<novat i onDat e> </ novat i onDat e>

‘Specifies the date that one party\'s legal obligations with regard to a trade are
transferred to another party. It corresponds to the Novation Date section of the 2004
| SDA Novation Definitions, section 1.16.'

<novat i onCont r act Dat e> </ novati onContract Dat e>

‘Specifies the date the parties agree to assign or novate a Contract. If this elenment is
not specified, the novationContractDate will be deemed to be the novationDate. It
corresponds to the Novation Trade Date section of the 2004 | SDA Novation Definitions,
section 1.17.'

<novat edAmount > </ novat edAnpunt >

' The ampbunt which represents the portion of the dd Contract being novated."

<novat edNunber Of Opt i ons> </ novat edNunber O Opt i ons>

' The nunber of options which represent the portion of the O d Contract being novated.'

<novat edNunber O Uni t s> </ novat edNunber O Uni t s>

' The number of options which represent the portion of the dd Contract being novated.'

<ful | FirstCal cul ati onPeriod> </ful |l FirstCal cul ati onPeri od>

*This el ement corresponds to the applicability of the Full First Calculation Period as
defined in the 2004 | SDA Novati on Definitions, section 1.20."'

<firstPeriodStartDate> </firstPeriodStartDate>

‘Elenment that is used to be able to make sense of the “new transaction” w thout
requiring reference back to the “old transaction”. In the case of interest rate products
there are potentially 2 “first period start dates” to reference - one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with
respect to the party that is the fixed rate payer."

<nonRel i ance> </ nonRel i ance>

' This el ement corresponds to the non-Reliance section in the 2004 | SDA Novation
Definitions, section 2.1 (c) (i). The el enent appears in the instance document when
non- Rel i ance is applicable.’

<creditDerivativesNotices> </creditDerivativesNotices>

‘This el ement should be specified if one or nore of either a Credit Event Notice, Notice

of Publicly Available Information, Notice of Physical Settlenent or Notice of I|ntended
Physi cal Settlenment, as applicable, has been delivered by or to the Transferor or the

Renmi ning Party. The type of notice or notices that have been delivered should be indicated
by setting the rel evant bool ean el enent val ue(s) to true. The absence of the el enent neans
that no Credit Event Notice, Notice of Publicly Available Information, Notice of

Physical Settlement or Notice of Intended Physical Settlenent, as applicable, has

been delivered by or to the Transferor or the Renmining Party.'

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-doc-4-5.xsd.html (66 of 76) [1/9/2009 3:52:20 PM]




XML Schema Documentation

<contractual Definitions>

novation transaction.'

<contract ual Ter msSuppl enent >

" A contractual

L

' The definitions (such as those published by | SDA)

suppl enent (such as those published by | SDA)

</ contractual Definitions>

that will define the terms of the

</ contract ual Ter msSuppl enent >

that will apply to the trade.’

Diagram
—

L

5 ContractMowationDetails.model |2

[0]

m
Ay
]

| Model group with Confract Movation element content. |

E|— B‘ m I—-E—{ Choice between identification and representation of the new contract.

newCantractReference |"‘

I Indicates a reference to the new Contract between the transferee and the remaining pary.

O contractReference

=

= .—.I
= & |5

O cantract

Indicates the new Contract hetween the transferee and the remaining party.

C=my

i

= .—.I
E & |2

Choice hetween identification and representation of the old contract.

& J5—

Indicates a reference to the ariginal contract between the transferor and the remaining pary.

oldContractReference DL @ &=
O contractReference

Indicates the original Contract between the transferar and the remaining party.

(T P

m E|—{ Choice hetween identification and representation of the new contract.

newContractReference | |

-

|:| F'aereference H

Apointer style reference to a party identifier defined elsewhere in the document. In a three-way novation the party
referenced is the Transferor (outgoing party) in the novation. The Transferor means a party which transfers by novation to a
Transferee all of its rights, liahilities, duties and ohligations with respect to a Remaining Party. In a four-way novation the
party referenced is Transferar 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and

ohligations with respect to Transferor 2, [SDA 2004 Movation Term: Transferor (three-way novation) or Transferor 1
(four-way novation).

transferae |E

A painter style reference to a patty identifier defined elsewhere in the docurment. In a three-way novation the pary
referenced is the Transferee {incoming party) in the novation. Transferee means a party which accepts by way of novation
all rights, liabilities, duties and obligations of a Transferar with respect to a Remaining Party. In a four-way novation the
party referenced is Transferee 1 which accepts by way of novation the rights, liabilities, duties and ohligations of
Transferor 1. 1504 2004 Movation Term: Transferee three-way novation) or Transferee 1 {four-way novation).

E‘L
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S
[ ParyReference

e— ) | A pointer style reference to a pary identifier defined elsewhere in the document, In 3 three-way novation the parly

referenced is the Remaining Party in the novation. Remaining Party means a party which consents to a Transferor's
transfer by novation and the acceptance thereof by the Transferee of all of the Transferor's rights, liahilities, duties and
ohligations with respectto such Remaining Party under and with respect of the Movated Amount of a transaction. Ina
four-way novation the party referenced is Transferor 2 per the [SDA definition and acts in the role of a Transferor. Transferor
2 transfers by novation to Transferee 2 all of its rights, liahilities, duties and obligations with respect to Transferar 1. [SDA
2004 Movation Term: Remaining Party three-way novation) or Transferor 2 four-way novation).

[0 PamyRefarence

three-way novation and should he omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2
means a party which accepts by way of novation the rights, liahilities, duties and obligations of Transferor 2. 1SDA 2004
Movation Term: Transferee 2 {four-way novation).

atherRemainingParty | m E|—|_ A pointer style reference to a pary identifier defined elsewhere in the document. This element is not applicable in a
0.1

[ ParyRefarence

= m E|-|_ Specifies the date that one party's legal ohligations with regard to a trade are transferred to another party. It corresponds

to the Movation Date section ofthe 2004 1ZDA Movation Definitions, section 1.16.

novationContractDate |2 m E|—|_ Specifies the date the parties agree to assign or novate a Contract. If this elementis not specified, the
0.1

novationContractDate will be deemed to be the novationDate. It corresponds to the Movation Trade Date section ofthe
2004 15DA Novation Definitions, section 1.17.

E|_E|-|_ Choice for expressing the novated amount as either a money amount, number of options, or number of units, according

the the financial productwhich is heing novated.

novatedAmoaount E—{ The amaountwhich represents the portion ofthe Old Contract being novated.

—{ navatedMumberOfCptions |D [ﬂ] & & I The nurmber of aptions which represent the portion of the Old Contract being novated.

\—{ novatedtumberofUnits |D [EI] = = I The numher of options which representthe portion of the Old Contract being novated.

—{ fullFirstCaleulationPeriod | m E|—|_ This element corresponds to the applicahility of the Full First Calculation Period as defined in the 2004 [SDA Movation
01 Cefinitions, section 1.20.
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firstPeriodStartDate DL Elementthat is used to be able to make sense ofthe "new transaction” without requiring reference hack to the “old
0.2

o

trangaction”. In the case of interest rate products there are potentially 2 *first period start dates” to reference - one with
respectto each party to the new transaction. For Credit Default Swaps there is just the one with respectto the pary thatis
the fixed rate payer.

(O FirstPeriodStarDate )&

(e (@) [Ee |
0.1

This element corresponds to the non-Reliance section in the 2004 I5DA Movation Definitions, section 2.1 (¢ {i). The
element appears in the instance documentwhen non-Reliance is applicahle.

0.1

Motice of Physical Settlernent ar Motice of Intended Physical Settlerment, as applicable, has been delivered by or to the
Transferar or the Remaining Party. The type of notice or natices that have heen delivered should he indicated by setting
the relevant hoolean elementvalue(s) to true. The ahsence ofthe element means that no Credit Event Motice, Motice of
Fublicly Available Information, Motice of Physical Settlernent or Motice of Intended Physical Settlernent, as applicable, has
heen delivered by ar to the Transferar or the Remaining Party.

—{ creditDerivativeshotices | EL This element should be specified if one or more of either a Credit Event Motice, Motice of Publicly Available Infarmation,

(O creditD

erivativeshMotices j

contractualDefinitions | m E—{ The definitions (such as those published by [SD&) that will define the terms ofthe novation transaction.
0.z

(I:l CantractualDefinitions j

\—{ contractualTermsSupplement |DL n (=

0o

=) I Acontractual supplement (such as those published by ISDA) that will apply to the trade,

(D ContractualTermsSuppIementj

L

Schema Component Representation

<xsd: group nane="Contract Novati onDet ai | s. nodel ">
<xsd: sequence>
<xsd: choi ce>
<xsd: choi ce>
<xsd: el ement name="newContr act Ref erence" type=" ContractReference "/>
<xsd: el ement name="newContract" type=" Contract "/>
</ xsd: choi ce>
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement nanme="ol dContract Ref erence" type=" Contract Reference
<xsd: el enent nane="ol dContract" type=" Contract "/>
</ xsd: choi ce>
<xsd: choi ce mi nCccurs="0">
<xsd: el enent nane="newContract Ref erence" type=" Contract Ref erence
<xsd: el ement nane="newContract" type=" Contract "/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type=" PartyReference "/>
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<xsd: el ement nanme="transferee" type=" PartyReference "/>
<xsd: el enent nanme="renai ni ngParty" type=" PartyReference "/>
<xsd: el ement nanme="ot her Remai ni ngParty" type=" PartyReference
<xsd: el ement name="novationDate" type=" xsd:date "/>
<xsd: el ement name="novati onContract Date" type=" xsd:date
<xsd: choi ce>
<xsd: el enent nane="novat edAnount" type=" Money "/>
<xsd: el ement nanme="novat edNunber O Opti ons" type=" xsd: decimal "/>
<xsd: el ement name="novat edNunber Of Uni ts" type=" xsd: decimal "/>
</ xsd: choi ce>
<xsd: el ement name="ful | FirstCal cul ati onPeriod" type=" xsd: bool ean
<xsd: el ement name="firstPeriodStartDate" type=" FirstPeriodStartDate "
m nCccurs="0" maxCccurs="2"/>
<xsd: el ement name="nonRel i ance" type=" Enpty

m nCccurs="0"/>

m nCccur s="0"/ >

m nCccurs="0"/>

m nCccurs="0"/>

<xsd: el ement nanme="creditDerivativesNotices" type=" CreditDerivativesNotices " m nCccurs="0"/>

<xsd: el ement name="contractual Definitions" type=" Contractual Definitions "
m nCccurs="0" maxCccur s="unbounded"/ >

<xsd: el ement name="contractual Ter nsSuppl enent” type=" Contractual Ter msSuppl ement

m nCccurs="0" nmaxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: gr oup>

Model Group:

Name ContractOrContractReference.model
Documentation

XML Instance Representation

Choice between identification and representation of the contract.

<contract> </contract>

for identifying the contract’

<contract Ref erence> </ contract Ref erence>

" A container since an individual contract can be referenced by two or nore
different partyTradeldentifier elenents - each allocated by a different party.'

—
I

"An elenent that allows the full details of the contract to be used as a nechani sm

L]

Diagram

| s ContractOrContractReference.model |D

=) _E =) I Chaice hetween identification and representation of the contract.

(0]
=

O contract
cohtractReference

L

=0 Jo—{F ]

contract | L Lﬂ] = _E = I An element that allows the full details of the contract to he used as a mechanism for identifiing the contract

B |

Acantainer since an individual contract can be referenced by two or mare different partyTradeldentifier elements - each
allocated by a different party.

O contractReference

Schema Component Representation

<xsd: group nane="Contract Or Contract Ref er ence. nodel ">
<xsd: choi ce>
<xsd: el enent nane="contract" type=" Contract "/>
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<xsd: el ement nanme="contract Ref erence" type=" ContractReference "/>
</ xsd: choi ce>
</ xsd: gr oup>

Model Group:
Name IncreaseDetails.model
Used by (from the same schema document) Complex Type Increase

XML Instance Representation
,<_incr easeTr adeDat e> </increaseTr adeDat e> !
' The date on which the the parties enter into the Increase transaction'

<i ncreaseEf f ecti veDat e> </increaseEf f ecti veDat e>

' The date on which the Increase becones effective'

<i ncreasel nNot i onal Anpunt > </'i ncr easel nNot i onal Anount >
' Specifies the fixed ambunt by which the Notional increases due to the Increase transaction.'

<out st andi ngNot i onal Amount > </ out st andi ngNot i onal Anount >

' Specifies the Notional anpunt after the Increase.'

<i ncr easel nNurmber O Opt i ons> </ i ncreasel nNunber O Opt i ons>

" Specifies the fixed ampunt by which the Number of Options increases due to the
I ncrease transaction.'

<out st andi ngNunber O Opt i ons> </ out st andi ngNurber Of Opt i ons>

' Specifies the Nunber of Options after the Increase.’

Diagram
—
| ia IncreaseDetails model |E|—(-—-—-—-jE|——{ increaseTradeDate |DL @ [t _5 =) I The date onwhich the the parties enter into the Increase transaction

increaseEfactivebate | L @ =) 5 (= I The date onwhich the Increase hecomes effective

E_—(-_-_-_-) increaselnMotionalAmount |D [ﬂ] = _E = I Specifies the fixed amount by which the Motional increases due to the Increase transaction.

outstandingh otionalArnourit |D [ﬂ] = = I Specifies the Motional amount after the Increase.

| L(-—-—-—-th—‘ increaselnMumberOfOptions |D| | [[ﬂ E | ,Ef E ! Specifies the fived amaunt by which the Mumber of Options increases dueto the Increase transaction.
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. (= -

outstandinghlumberofoptions |DL n (= Ef

|
|
L

L=

Specifies the Mumber of Options after the Increase.

Schema Component Representation

<xsd: group nanme="IncreaseDet ai | s. nodel ">
<xsd: sequence>
<xsd: el enent nane="i ncreaseTradeDate" type=" xsd:date "/>
<xsd: el ement name="i ncreaseEf fectiveDate" type=" xsd:date "/>
<xsd: choi ce>
<xsd: sequence>
<xsd: el ement name="i ncr easel nNot i onal Anount" type=" Money "/>
<xsd: el ement nanme="out st andi ngNot i onal Amount" type=" Money "/>
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement nanme="i ncr easel nNunber Of Opti ons" type=" xsd:deciml "/>
<xsd: el enent nanme="out st andi ngNurber Of Opti ons" type=" xsd:decimal "/>
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>

Model Group:

Name TradeOrTradeReference.model
Used by (from the same schema document) Complex Type Increase

Documentation Choice between identification and representation of trade execution.

XML Instance Representation

<trade> </trade>
"An elenent that allows the full details of the trade to be used as a nechani sm for
identifying the trade for which the post-trade event pertains'

<t r adeRef er ence> </ tradeRef erence>

" A container since an individual trade can be referenced by two or nore
different partyTradeldentifier elenents - each allocated by a different party.'

B

Diagram

L]

o
|
|
|
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=) EF =
=) L' =

| Choice hetween identification and representation oftrade execution.

|| Ia TradeCrTradeReference.model |D [ﬂ]

E|-|_ An elernent that allowes the ull details of the trade to be used as a mechanism for identifying the trade farwhich the

posttrade event pertaing

tradeReference | m El—l_ Acontainer since an individual trade can be referenced by two or more different partyTradeldentifier elements - each

allocated by a different party.

(O PamyTradeldentiiers )&

L

Schema Component Representation

<xsd: choi ce>
<xsd: el ement name="trade" type=

</ xsd: choi ce>
</ xsd: gr oup>

<xsd: group nanme="TradeO Tr adeRef er ence. nodel ">

=" Trade "/>

">

<xsd: el enent nanme="tradeRef erence" type=" PartyTradeldentifiers

top
Model Group:
Name Validation.model
Used by (from the same schema document) Complex Type DataDocument
XML Instance Representation
<val i dati on> </val i dati on>
Diagram
1. Validation.model |[E— === )JE— validation B
0.z J
Schema Component Representation
<xsd: group nane="Val i dati on. nodel ">
<xsd: sequence>
<xsd: el enent nane="val idation" type=" Validation " nminCccurs="0" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: gr oup>
top

Simple Type:

Super-types:

Sub-types: None

Name
Content
Documentation

Diagram

xsd:string < QueryParameterValue (by restriction)

QueryParameterValue

. Base XSD Type: string
A type representing a value corresponding to an identifier for a parameter describing a query portfolio.

file:///C|/Irina-Local/Subversion/branches/FpML-4-5/pdf/fpml-doc-4-5.xsd.html (73 of 76) [1/9/2009 3:52:20 PM]



XML Schema Documentation

(V QuerParametatvalue jD m (= Ef (= { Atype representing a value corresponding to an identifier for a parameter describing a guery portfalio.

[#] restricts: xsd:string

L

Schema Component Representation

<xsd: si npl eType nane="Quer yPar anet er Val ue" >
<xsd:restriction base=" xsd:string "/>
</ xsd: si npl eType>

Legend
Complex Type:
Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types: . QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component

XML Instance Representation

,<_ country="Australia" >

<uni tNo> string </unitNo> [0..1]
<houseNo> string </ houseNo> [ 1]
<street> string </street> [1]
Start Choice [1]

<city> string </city> [1]

<town> string </town> [1]

End Choi ce

<state> AusStates </state> [1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [ 1]
</...>

L

The XML Instance Representation table above shows the schema component's content as an XML instance

. The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g. [0..1]
. Model group information are shown in gray, e.g. Start Choice ... End Choice
. For type derivations, the elements and attributes that have been added to or changed from the base type's content are shown in bold
. If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia"
. Otherwise, the type of the element/attribute is displayed
If the element/attribute’s type is in the schema, a link is provided to it
For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern = [1-9][0-9]{3}>>

Schema Component Representation

L ]

<conpl exType name="AusAddress" >

<conpl exCont ent >

<extension base=" Address ">

<sequence>

<el enent nane="state" type=" AusStates "/>
<el enent nane="postcode" >

<si npl eType>

<restriction base=" string ">

<pattern value="[1-9][0-9]{3}"/>
</restriction>
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</ si npl eType>

</ el enent >

</ sequence>

<attribute nane="country" type=" string
</ extensi on>

</ conpl exCont ent >

</ conpl exType>

fixed="Australia"/>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to validate an element
instance. If there is a reference to an abstract element, only element declarations that can substitute the abstract element can be used to validate
the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http:/www.w3.org/TR/xmlschema-1/#element-all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See: http://www.w3.0rg/TR/
xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32). Then,
collapse contiguous sequences of space characters into single space character, and remove leading and trailing space characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot be used in place
of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction, are specified, then the given

element declaration will not validate element instances that have types derived from the element declaration's type using the specified derivation

methods. Normally, element instances can override their declaration's type by specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See: http://www.w3.0rg/TR/
xmischema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness Constraint. See: http:/
www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of times the group of
element content may be repeated. See: http://www.w3.0rg/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The xsi : ni | attribute is
the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element instance has an xsi : ni |
attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type, NOTATION, must come from
the names of declared notations. See: http://www.w3.org/TR/xmischema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.
Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified derivation methods
from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character 32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See: http://www.w3.org/
TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the substitution group
is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves as being able
to substitute a given element declaration, if they have types that are derived from the original element's type using the specified derivation methods.
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Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target namespace is
provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures unigueness of an element/attribute value, or a combination of values, within a specified scope. See: http://www.w3.
org/TR/xmlIschema-1/#cldentity-constraint _Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Table of Contents

. Schema Document Properties
« Global Definitions

Simple Type: AveragingInOutEnum

Simple Type: AveragingMethodEnum

Simple Type: BreakageCostEnum
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« Glossary

Schema Document Properties

Target Namespace
Version

Element and Attribute Namespaces

Declared Namespaces

Prefix Namespace

http:/lwww.fpml.org/2008/FpML-4-5
$Revision: 5454 $

« Global element and attribute declarations belong to this schema's target namespace.

. By default, local element declarations belong to this schema's target namespace.
. By default, local attribute declarations have no namespace.

Default namespace http://lwww.fpml.org/2008/FpML-4-5
ecore http:/www.eclipse.org/lemf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace

fpml-annotation http://www.fpml.org/annotation

xsd http://www.w3.0rg/2001/XMLSchema
foml http://lwww.fpml.org/2008/FpML-4-5

Schema Component Representation

</ xsd: schena>

<xsd: schema nsPrefix="fpm"
www. f pni . or g/ 2008/ FpM.- 4- 5" ver si on="$Revi si on: 5454 $"
attributeFornDefaul t ="unqualified" el enentFornDefaul t="qualified" >

package="org. fpm " docunent Root ="FpM." target Nanespace="http://

Global Definitions

Simple Type:
Super-types: xsd:token < AveragingInOutEnum (by restriction)
Sub-types: None
Name AveragingInOutEnum
Content

Documentation

Diagram

. Base XSD Type: token

. value comes from list: {'In’'Out|'Both’}
The type of averaging used in an Asian option.

o
|
|
|
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| = m E|—| The type of averaging used in an Asian option. |

4 In |E|—| The average price is used to derive the strike price. Also known as "Asian strike" style option. |
E|—| The average price is used to derive the expiration price. Also known as "Asian price” style optian. |
E|—| The average price 12 used 1o derive bath the strike and the expiration price.

‘ [ restricts: xsd:taken j =

L

Schema Component Representation

<xsd: si npl eType nane="Aver agi ngl nQut Enuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="In"/>
<xsd: enuneration val ue="Qut"/>
<xsd:enuneration val ue="Both"/>
</xsd:restriction>
</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < AveragingMethodEnum (by restriction)
Sub-types: None
Name AveragingMethodEnum
Content . Base XSD Type: token
. value comes from list: {'Unweighted'|'Weighted'}

Documentation The method of calculation to be used when averaging rates. Per ISDA 2000 Definitions, Section 6.2. Certain Definitions Relating to Floating Amounts.

Diagram

—

(V AveragingMethodEnum ) = m E|—|_ The method of calculation to he used when averaging rates. Per [SDA 2000 Definitions, Section 6.2, Certain Definitions

Relating to Floating Amounts.
[ restricts: xsd:taken ) = 4 Unweighted |EI—| The arithmetic mean ofthe relevant rates for each reset date.

4 ‘Weighted E|—|_ The arithmetic mean ofthe relevant rates in effect for each day in a calculation period calculated by multiplying each
relevant rate by the number of days such relevant rate is in effect, determining the sum of such products and dividing such
sum by the number of days in the calculation period.

L
Schema Component Representation
<xsd: si npl eType nane="Aver agi ngMet hodEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enumeration val ue="Unwei ghted"/>
<xsd: enuneration val ue="Wei ghted"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:
Super-types: xsd:token < BreakageCostEnum (by restriction)
Sub-types: None
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Name
Content

Documentation

Diagram

BreakageCostEnum
. Base XSD Type: token

. value comes from list: {'AgentBank’|'Lender}
When breakage cost is applicable, defines who is calculating it.

L

—
[ BreakageCostEnum |B

m E|—| When breakane costis applicable, defines who is calculating it. |

4 AgentBank |E|—| Breakage costis calculated by the agent bank. |
EI—| Ereakage costis calculated by the lender. |

[+ restricts: xsd:taken j =

Schema Component Representation

<xsd: si npl eType nane="BreakageCost Enuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Agent Bank"/ >
<xsd: enuneration val ue="Lender"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types:
Sub-types:

Name

Content

Documentation

Diagram

xsd:token < BusinessDayConventionEnum (by restriction)
None

BusinessDayConventionEnum
. Base XSD Type: token

. value comes from list: {FOLLOWING/FRN/'MODFOLLOWING|PRECEDINGMODPRECEDING'NEAREST|NONE'NotApplicable’}

The convention for adjusting any relevant date if it would otherwise fall on a day that is not a valid business day. Note that FRN is included here as a type

of business day convention although it does not strictly fall within ISDA's definition of a Business Day Convention and does not conform to the
simple definition given above.
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I )
(V BusinessDayCaonventionEnum ) = m E|—|_ The convention for adjusting any relevant date if it would atherwise fall an a day that is not a valid business day. Mote that

FRM is included here as a type of husiness day convention although it does not strictly fall within ISDA's definition of a
Business Day Convention and does not canform to the simple definition given abave.

[ restricts: xsd:taken )E——' 4 FOLLOWING |EI—| The non-business date will he adjusted ta the first following day that is a business day
4 FRN E|—| Per 2000 ISDA Definitions, Section 4.11. FRN Convention; Eurodollar Convention.

4 mopFoLLowing [B—] [ JB— B Jen_ [ The non-business date will be adjusted to the first following daythatis a business day unless that day falls in the next

calendar manth, in which case that date will be the first preceding daythat is a business day.

4 PRECEDING E|—| The non-husiness day will be adjusted to the first preceding day that is a business day.
4 MoDPRECEDING JE—] () JE—{ &F |B [ The non-business date will be adjusted to the first preceding day thatis a business day unless that day falls inthe

previous calendar month, inwhich case that date will be the first following daythat us a business day.

=; = [ e non-husiness date will he adjusted to the nearest daythatis a business day- i.e. ifthe non-business dayfalls on
NEAREST = Th b dat Il'he adjusted ta th t day that b d fth b day fall

any day ather than a Sunday or a Maonday, it will be the first preceding day thatis a business day, and will be the first
following business day ifitfalls on a Sunday or a Monday.

4 nonE [B—] ) [B— & Je— The sate will notbe adjusted ifitalls on a day that s nota business day.
4 Notdpplicable E|—| The date adjustments canventions are defined elsewhere, 2o it is not required to specify them here.
e

Schema Component Representation

<xsd: si npl eType nane="Busi nessDayConventi onEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
</xsd:restriction>
</ xsd: si npl eType>

enuneration val ue="FOLLOW NG'/ >
enuneration val ue="FRN'/ >
enuneration val ue=" MODFOLLOW NG'/ >
enuner ati on val ue=" PRECEDI NG'/ >
enuner ati on val ue=" MODPRECEDI NG'/ >
enuner ation val ue=" NEAREST"/ >
enuner ation val ue="NONE"/ >

enuner ati on val ue="Not Appl i cabl e"/>

Simple Type:

Super-types:
Sub-types:

Name
Content
Documentation

Diagram

xsd:token < CalculationAgentPartyEnum (by restriction)
None

CalculationAgentPartyEnum
. Base XSD Type: token

. value comes from list: {'ExercisingParty'| NonExercisingParty'| AsSpecifiedinMasterAgreement’}
The specification of how a calculation agent will be determined.

—
I
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| ( [7 CalculationfgentPartyEnum ) =

L

m E|—| The specification of how a calculation agent will be determined. |

%] restricts: xsdtoken ) =

4 ExercisingParty |EI—| The party that gives notice of exercise. Per 2000 1ISDA Definitions, Section 11.1. Parties, paragraph {d). |

4 NMNonExercisingParty

E|—| The party thatis given notice of exercise. Per 2000 |SDA Definitions, Section 11.1. Parties, paragraph (&) |

4 AsSpecifiedinMasterdgreement |EI—| The Calculation Agent is determined by reference to the relevant master agreement. |

Schema Component Representation

</xsd:restriction>
</ xsd: si npl eType>

<xsd: si npl eType nane="Cal cul ati onAgent Part yEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Exerci singParty"/>
<xsd: enuneration val ue="NonExerci si ngParty"/>
<xsd: enuneration val ue="AsSpeci fi edl nMast er Agr eenent "/ >

top
Simple Type:
Super-types: xsd:token < CommissionDenominationEnum (by restriction)
Sub-types: None
Name CommissionDenominationEnum
Content . Base XSD Type: token
. value comes from list: {BPS'|'Percentage’|'CentsPerShare'| FixedAmount'}
Documentation The unit in which a commission is denominated.
Diagram
(V CommissionDenominationEnum ) = m E—| The unitinwhich a commission is denominated. |
[#] restricts: xsd:taken ) = 4 BPS |E|—| The cammission is expressed in basis points, in reference to the price referenced in the document. |
4 Percentage E|—| The cammission is expressed as a percentage of the gross price referenced in the document. |
4 CentsPerShare E|—| The commission is expressed in cents per share. |
4 FixedAmount E|—| The commission is expressed as a absolute amount. |
Schema Component Representation
<xsd: si npl eType nanme="Conmi ssi onDenoni nat i onEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="BPS"/>
<xsd: enuneration val ue="Percentage"/>
<xsd: enuneration val ue="Cent sPer Share"/>
<xsd: enuneration val ue="Fi xedAmount "/ >
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

4
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Super-types: xsd:token < CompoundingMethodEnum (by restriction)
Sub-types: None

Name CompoundingMethodEnum
Content . Base XSD Type: token

. value comes from list: {'Flat|'None'|'Straight’}
Documentation The compounding calculation method

Diagram

,(_V CompaundingMethodEnum ) B m E|—| The campounding calculation method |

%] restricts: xsdtoken ) =

4 Flat |E|—|_ Flat campounding. Compounding excludes the spread. Note that the first compounding period has it's interest

calculated including any spread then subseguent periods compound this at a rate excluding the spread

E|—| Mo compounding is to be applied.

EI—| Straight compounding. Compounding includes the spread.

L

Schema Component Representation

<xsd: si npl eType nane="Conpoundi ngMet hodEnunt >
<xsd:restriction base=" xsd:token ">
<xsd:enuneration val ue="Flat"/>
<xsd: enuneration val ue="None"/>
<xsd:enuneration val ue="Straight"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < ConditionsPrecedentEnum (by restriction)

Sub-types: None

Name ConditionsPrecedentEnum

Content . Base XSD Type: token

« value comes from list: {'Yes'|No'| Waived'}
Documentation Defines whether conditions precedent have been met in a given syndicated loan deal.
Diagram

(V ConditionsPrecedentEnum ) B m E|—| Defines whether conditions precedent have heen metin a given syndicated loan deal. |

4 ‘es |E|—| Conditions precedent have heen met. |
E|—| Conditions precedent have not been met. |

%] restricts: xsditoken ) =

E—| The requirement for conditions precedent were waived.

- |

Schema Component Representation

<xsd: si npl eType nane="Condi ti onsPrecedent Enuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Yes"/>
<xsd:enumeration val ue="No"/>
<xsd: enuneration val ue="Wai ved"/>
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</xsd:restriction>
</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < Day TypeEnum (by restriction)
Sub-types: None
Name DayTypeEnum
Content . Base XSD Type: token
. value comes from list: {Business'|'Calendar'|'CommodityBusiness'|'CurrencyBusiness'| ExchangeBusiness'|'ScheduledTradingDay'}
Documentation A day type classification used in counting the number of days between two dates.
Diagram
[7 DayTypeEnum |= m E|—| Aday type classification used in counting the number of days hetween twao dates.
[ restricts: xsd:taken )E——' 4 Business |E|—| When calculating the number of days hetween two dates the count includes only business days. |
4 Calendar E|—| When calculating the number of days between two dates the count includes all calendar days. |
—| 4 CommodityBusiness |EI—| When calculating the numhber of days hetween two dates the countincludes only cammaodity business days. |
4 CurrencyBusiness E|—| When calculating the number of days hetween twa dates the count includes only currency husiness days. |
4 ExchangeBusiness E|—| When calculating the number of days hetween two dates the count includes only stock exchange husiness days. |
—| 4 ScheduledTradingDay |E|—| When calculating the number of days between two dates the count includes only scheduled trading days. |
p—
—_
Schema Component Representation
<xsd: si npl eType nane="DayTypeEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Busi ness"/>
<xsd: enuneration val ue="Cal endar"/>
<xsd: enuneration val ue=" Conmodi t yBusi ness"/ >
<xsd: enuneration val ue="CurrencyBusi ness"/>
<xsd: enuneration val ue="ExchangeBusi ness"/>
<xsd: enuneration val ue="Schedul edTr adi ngDay" />
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < DeliveryDatesEnum (by restriction)
Sub-types: None

Name DeliveryDatesEnum
Content . Base XSD Type: token

Documentation

Diagram

. value comes from list: {'CalculationPeriod'| FirstNearby'|'SecondNearby'| ThirdNearby'|'SixthNearby'| TwelfthNearby'|'Spot’}
In respect of a Transaction and a Commodity Reference Price, the relevant date or month for delivery of the underlying Commodity.

I_
|
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| [7 DeliveryDatesEnum B

L

[0 |2 &=

Commodity.

In respect of a Transaction and a Commodity Reference Price, the relevant date or manth for delivery of the underlying

[%] restricts: xsdtaken )E!——' 4 CalculationPeriod |E|—|_ The Delivery Date of the underlying Commodity shall he the maonth of expiration of the futures contract that corresponds

to the manth and year of the Calculation Period. e.g. The JAN 09 contractwhen pricing in January '049 {In the case of
cantracts like Brent crude, this will mean that the contract expired in DEC 08.)

4 Firsthearby E|—| The Delivery Date of the underlying Commoadity shall he the month of expiration of the First Mearby Month futures cantract.

4 SecondMearby El—l_ The Delivery Date of the underlying Commodity shall be the month of expiration of the Second Mearhy Month futures

contract.

4 ey o @ Jo—{ o |

The Delivery Date ofthe underlying Commadity shall be the month of expiration of the Third Mearby Month futures
contract.

B PRI S ) S .

The Delivery Date of the underlying Commoadity shall he the month of expiration of the Sixth Mearby Month futures contract.

4 TwelthMearby E|-|_ The Delivery Date af the underlying Commadity shall be the month of expiration of the Twelfth Mearby Month futures

contract.

E|—| The Delivery Date ofthe underlying Commadity shall be the spat date.
R

JE—
Schema Component Representation
<xsd: si npl eType name="Del i ver yDat esEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enumeration val ue="Cal cul ati onPeriod"/>
<xsd: enuneration val ue="FirstNearby"/>
<xsd: enunmeration val ue="SecondNear by" />
<xsd: enuneration val ue="Thi rdNear by"/ >
<xsd: enumer ati on val ue="Si xt hNear by"/ >
<xsd:enuneration val ue="Twel ft hNear by"/ >
<xsd: enuneration val ue="Spot"/>
</ xsd:restriction>
</ xsd: si npl eType>
top
Simple Type:
Super-types: xsd:token < DifferenceSeverityEnum (by restriction)
Sub-types: None
Name DifferenceSeverityEnum
Content . Base XSD Type: token
. value comes from list: {Warning'|'Error'}
Documentation The ISDA defined value indicating the severity of a difference.
Diagram
— 5 1
( [ DifferenceSeverityEnum ) = m E|—| The |SDA defined value indicating the severity of a difference.
[x] restricts‘xsd'mken) 4 ‘"Warning | ‘
L I

Schema Component Representation

| <xsd: si npl eType name="Di f f erenceSeverit yEnuni' >
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<xsd:restriction base=" xsd:token ">

<xsd: enuneration val ue="\arni ng"/>
<xsd: enuneration val ue="Error"/>
</xsd:restriction>

</ xsd: si npl eType>
top
Simple Type: DifferenceTypeEnum
Super-types: xsd:token < DifferenceTypeEnum (by restriction)
Sub-types: None
NI 0 dferenceTypeum
. Base XSD Type: token
. value comes from list: {'Value'|'Reference’|'Structure'|'Scheme'}
IDOGUMERAEION | The ISDA dfned vl ndiating te naure o a dference.
Diagram
17 DifferenceTypeEnum |E The ISDA defined value indicating the nature of a difference. I
[<] restricts: xsd:token |2 4 Value I
4 Stucture
|_ hase: token from: XMLSchemaxsd
Schema Component Representation
<xsd: si npl eType name="Di f f er enceTypeEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Val ue"/>
<xsd: enuneration val ue="Reference"/>
<xsd: enuneration val ue="Structure"/>
<xsd: enuneration val ue="Schene"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type: DiscountingTypeEnum

Super-types: xsd:token < DiscountingTypeEnum (by restriction)

Sub-types:

None

NG 1000 DscouningTypenum
. Base XSD Type: token
. value comes from list: {'Standard'| FRA}

DOGUERANON | The methodof caluatingdscouned payment amours

Diagram
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! (V DiscountingTypeEnum ) = m E|—| The method of caleulating discounted payment amounts |

[ restricts:xsd:token) 4 Standard |E|—| Fer|SDA 2000 Definitions, Section 8.4, Discounting, paradraph {a) |
[ 4 rra Jo— @1 J|o—] EF |o—{ Per15Da 2000 Defnitions, Section 8.4. Discounting, paragraph () |

| S—

Schema Component Representation

L

<xsd: si npl eType nane="Di scounti ngTypeEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Standard"/>
<xsd: enuneration val ue="FRA"/>
</ xsd:restriction>
</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < DisruptionFallbacksEnum (by restriction)
Sub-types: None
Name DisruptionFallbacksEnum
Content . Base XSD Type: token
. value comes from list: {'AsSpecifiedinMasterAgreement}
Documentation The specification of how disruption fallbacks will be represented.
Diagram
(V DisruptionFaIIbacksEnum) EI—| The specification of how disruption fallbacks will be represented. |
[#] restricts: xsd:ioken )EF[{ 4 AsSpecifiedinMasterAgreement
Schema Component Representation
<xsd: si npl eType nane="Di srupti onFal | backsEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="AsSpeci fi edl nMast er Agr eenent "/ >
</xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < DividendAmountTypeEnum (by restriction)
Sub-types: None

Name DividendAmountTypeEnum
Content

. Base XSD Type: token

. value comes from list: {'RecordAmount|'ExAmount’|PaidAmount|'AsSpecifiedinMasterConfirmation’}

Documentation Refers to one on the 3 Amounts

Diagram
—
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| (V DividendAmountTypeEnum ) B m E|—| Refers to ane on the 3 Amounts |

4 RecordAmount |E|—| 100% ofthe gross cash dividend per Share paid over record date during relevant Dividend Period |
E|—| 100% of grass cash dividend per Share paid after the Ex Div date during relevant Dividend Period. |
E|—| 100% of grass cash dividend per Share paid during relevant Dividend Periad.
4 AsSpecifiedinMasterConfirmation |E|—| The Amount is determined as provided in the relevant Master Confirmation. |

%] restricts: xsditoken ) =

L .

Schema Component Representation

<xsd: si npl eType nane="Di vi dendAmount TypeEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Recor dAmount "/ >
<xsd: enuneration val ue="ExAmount"/>
<xsd: enuneration val ue="Pai dAmount "/ >
<xsd: enunmeration val ue="AsSpeci fi edl nMast er Confirmation"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < DividendDateReferenceEnum (by restriction)
Sub-types: None

Name DividendDateReferenceEnum

Content . Base XSD Type: token

. value comes from
list: {ExDate’|'DividendPaymentDate'|'RecordDate’| TerminationDate'| EquityPaymentDate'| FollowingPaymentDate'| AdHocDate'| CumulativeEquityPaid'| CumulativeLiborPaid'| CumulativeEquityExDiv'| CumulativeLiborExDiv'|'SharePayment|' CashSettlementPaymentDate'| FloatingAmountPaymentDate’}
Documentation The reference to a dividend date.

Diagram

EV DividendDateReferenceEnum ) = m E|—| The refarence to a dividend date. |

D4 restricts: xsettaken JE—] 4 ExDate |E|—| Date on which a holder of the security s entiled to the dividend. |

—| 4 DiidendPaymentDate |EI—| Date on which the dividend will he paid by the issuer. |
E|—| Date an which the dividend will be recarded in the hooks of the paying agent.
E|—| Termination date of the swap. |

E|—| Equity payment date ofthe swap. |

— 4 FolowingPaymeniDate |E|—| The next payment date ofthe swap. |

1 4 AdHocDate |o— ) JB—] BF |2 The dividend date will be specified ad hoc bythe pariies, tmically on the dividend ex-date

—| 4 CumulativeEquityPaid |EI—|_ Total of paid dividends, paid on next following Cash Settlement Payment Date, which is immediately fallowing the

Dividend Period during which the dividend is paid by the Issuer to the holders of record of a Share.

—| 4 CumulativeLiborPaid |E—|_ Total of paid dividends, paid on next following Payment Date, which is immediately following the Dividend Period during

which the dividend is paid by the |ssuer to the halders of record of a Share.

—| 4 Cumnulative EguityExDiv |E|-|_ Toatal of dividends which go ex, paid on next following Cash Settlement Pavment Date, which is immediately following the

Dividend Period during which the Shares commence trading ex-dividend on the Exchange

—| 4 CurmulativeLiborExDiv |Eu Total of dividends which go ex, paid on next following Payment Date, which is immediately following the Dividend Period

during which the Shares commence trading ex-dividend on the Exchanae, or where the date onwhich the Shares
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| comrr_uance trading ex-dividend is a Paymer_n Diate, such Payment Date._ .

4 SharePayment EL If"Dividend Payment Dateds)" is specified in the Transaction Supplement as "Share Payment’, then the Dividend

FPayment Date in respect of a Dividend Amount shall fall on a date on or before the date that is two {or any other numher
thatis specified in the Transaction Supplement) Currency Business Days following the day on which the |ssuer ofthe
Shares pays the relevant dividend to holders of recard of the Shares

—| 4 CashSettlementPaymentDate |EI—|_ If"Dividend Payment Date{s)" is specified in the Tranzaction Supplement as "Cash Settlement Payment Date”, then the

Dividend Payment Date in respect of a Dividend Amount shall he the Cash Settlerment Payment Date relating to the end of
the Dividend Period during which the Shares commenced tfrading "ex" the relevant dividend on the Exchange

—| 4 FloatingAmountPaymentDate |E‘—|_ Ir"Dividend Payment Dateis)" is specified in the Transaction Supplement as "Floating Amount Payment Date®, then the

Dividend Payment Date in respect of a Dividend Amount shall be the first Payment Date falling at least one Settlement
Cycle after the date thatthe Shares have commenced trading "ex’ the relevant dividend on the Exchange.

Schema Component Representation

<xsd: si npl eType nane="Di vi dendDat eRef er enceEnunt' >
<xsd:restriction base=" xsd:token ">
<xsd: enunmeration val ue="ExDate"/>
<xsd: enuneration val ue="Di vi dendPaynent Dat e"/ >
<xsd: enuneration val ue="RecordDate"/>
<xsd: enumeration val ue="Term nati onDate"/>
<xsd: enuneration val ue="EquityPaynent Date"/>
<xsd: enuneration val ue="Fol | owi ngPaynent Dat e"/ >
<xsd: enuneration val ue="AdHocDat e"/ >
<xsd: enumeration val ue="Cunul ati veEqui t yPai d"/ >
<xsd: enuneration val ue="Cunul ati veLi bor Pai d"/ >
<xsd: enunmeration val ue="Cunul ati veEqui t yExDi v"/ >
<xsd: enuneration val ue="Cunul ati veLi bor ExDi v"/ >
<xsd: enuneration val ue="SharePaynent"/>
<xsd: enuneration val ue="CashSett| ement Paynent Date"/ >
<xsd: enuneration val ue="Fl oat i ngAnount Paynment Dat e"/ >
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < DividendEntitlementEnum (by restriction)

Sub-types: None

Name DividendEntitlementEnum

Content . Base XSD Type: token

. value comes from list: {'ExDate’|'RecordDate'}
Documentation The date on which the receiver of the equity return is entitled to the dividend.
Diagram

= = 1
(V DividendEntitlementEnum ) = m EI—| The date an which the receiver ofthe equity return is entitled to the dividend.

4 ExDate |E|—| Dividend entitlement is on the dividend ex-date. |
[ ¢ Reconpate |o— ) |&—{ &F |&—{ Dividend entitiementis on the dividend record date. |

[ restricts: xsd:token ) =

L —1

Schema Component Representation

<xsd: si npl eType nanme="Di vi dendEnti t| ement Enuni >
<xsd:restriction base=" xsd:token ">
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<xsd: enuneration val ue="ExDate"/>
<xsd: enuneration val ue="RecordDate"/>
</xsd:restriction>

</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < DividendPeriodEnum (by restriction)
Sub-types: None
Name DividendPeriodEnum
Content . Base XSD Type: token
. value comes from list: {'FirstPeriod'|'SecondPeriod'}

Documentation Defines the First Period or the Second Period, as specified in the 2002 ISDA Equity Derivatives Definitions.

Diagram

— 5 1

[7 DividendPeriodEnum & m E|—| Defines the First Periad or the Second Period, as specified in the 2002 ISDA Equity Derivatives Definitions.
IX|_restricts: xsittoken JE—| 4 FirstPeriod [B—] () JB— & |E—] *First Perioc per the 2002 15D Exuty Derivatives Defintions will appy. |
4 secondPeriod [B—] () |B— & |&—] "second Perioa per the 2002 150 Equity Derivatives Defintions will apply. |
L 1
Schema Component Representation
<xsd: si npl eType nanme="Di vi dendPeri odEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd:enumeration val ue="FirstPeriod"/>
<xsd: enuneration val ue="SecondPeri od"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types:
Sub-types:

Name
Content
Documentation

Diagram

xsd:token < DrawdownEventTypeEnum (by restriction)
None

DrawdownEventTypeEnum
. Base XSD Type: token

. value comes from list: { NewDrawdownEvent'|RateSetEvent|'FxRateSetEvent’}
When breakage cost is applicable, defines who is calculating it.

—

4
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| (V DrawdownEventTypeEnum ) = m E|—| When hreakage castis applicahle, defines who is calculating it. |

[%] restricts: xsditoken ) =

4 NewDrawdownEvent |E|—|_ Event triggered by the horrower requesting a new loan contract against an existing facility with the agent bank. The agent

L

the underlying cammitment and send loan contract notices ta the lenders.

will receive the horrower notice, calculate the amount of principal due fram each lender based on their respective share of

4 RateSetEvent E|—| Thiz is a notice that defines when the actual underlying base rate 15 setfarthe loan contract period.
4 FxRateSetEvent Eh_ This is a notice that defines when the exchange rate is set for the loan contract period. Applicable only for multicurrency

loan contracts.

Schema Component Representation

<xsd: si npl eType nane="DrawdownEvent TypeEnunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="NewDr awdownEvent "/ >
<xsd: enuneration val ue="Rat eSet Event"/>
<xsd:enuneration val ue="FxRat eSet Event"/ >
</xsd:restriction>
</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < ExerciseStyleEnum (by restriction)
Sub-types: None
Name ExerciseStyleEnum
Content . Base XSD Type: token
. value comes from list: {'American’|'Bermuda’|European’}
Documentation The specification of how an OTC option will be exercised.
Diagram
[7 ExercizeStyleEnum B m E|—| The specification of how an OTC option will be exercized |
%] restricts: xsdtoken ) B 4 American |E|—| Option can be exercised on any date up to the expiry date. | |
E|—| Option can be exercized on specified dates up to the expiry date. | |
E|—| Optian can only be exercised an the expiry date. |
Schema Component Representation
<xsd: si npl eType nane="Exer ci seStyl eEnunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="American"/>
<xsd: enuneration val ue="Bermuda"/ >
<xsd: enuneration val ue="European"/>
</xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:
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Super-types: xsd:token < FlatRateEnum (by restriction)
Sub-types: None

Name FlatRateEnum

Content . Base XSD Type: token

. value comes from list: {'Fixed'|'Floating'}
Documentation The method by which the Flat Rate is calculated for a commodity freight transaction.

Diagram

|_V FlatRateEnum | m E|—| The method by which the Flat Rate is calculated for a commodity freight transaction.
4 Fixed |E|-|_ The Flat Rate will be the Mew YWorldwide Tanker Mominal Freight Scale forthe Freight Index Route far the Trade Date for

the transaction.
4_Floating |8—] [J |[B—] EF |1 [ The FiatRate for each Fricing Date will be the New Worldwide Tanker Nominal Freight Scale for the Freight Index Route

for the Pricing Date..

| [=] restricts:xsd:token)

|
N

Schema Component Representation

<xsd: si npl eType nanme="Fl at Rat eEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd:enumeration val ue="Fi xed"/>
<xsd: enuneration val ue="Fl oating"/>
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < FraDiscountingEnum (by restriction)
Sub-types: None
Name FraDiscountingEnum
Content . Base XSD Type: token
. value comes from list: {ISDA'AFMA''NONE'}
Documentation The method of FRA discounting, if any, that will apply.
Diagram

(7 FrabiscourtingEnurm Jer— ([ J2—] &F |E— The method of FRA discounting, it any, that will apply. |
41504 |B— (] |&— & |o—{ "FRA Discounting’ per the 1SDA Definitions will apply.

[ restricts: xsd:taken ) =

E|—| FRA discounting per the Australian Financial Markets Association (AFMA) OTC Financial Product Conventions will apply.

EI—| Mo discounting will apply.

Schema Component Representation

<xsd: si npl eType nanme="FraDi scount i ngEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="1|SDA"/ >
<xsd: enuneration val ue="AFMA"/ >
<xsd: enuneration val ue="NONE"/ >
</ xsd:restriction>
</ xsd: si npl eType>
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top
Simple Type:
Super-types: xsd:token < FrequencyTypeEnum (by restriction)
Sub-types: None
Name FrequencyTypeEnum
Content . Base XSD Type: token
. value comes from list: {'Day'|Business’}
Documentation The schedule frequency type
Diagram
3
[7 FrequencyTypeEnum |E E|—| The schedule frequency type |
[%] restricts.xsd.tuken) 4 Day |E|—| Diay is the unit of frequency.
-
L
Schema Component Representation
<xsd: si npl eType nane="FrequencyTypeEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Day"/>
<xsd: enumeration val ue="Busi ness"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < FxBarrierTypeEnum (by restriction)
Sub-types: None

Name FxBarrierTypeEnum
Content . Base XSD Type: token

Documentation

Diagram

. value comes from list: {'Knockin'|'Knockout'|ReverseKnockin'| ReverseKnockout}
The specification of whether a barrier within an FX OTC option is a knockin or knockout, as well as whether it is a standard barrier or a reverse barrier.

@ ey L0Je e

The specification of whether a barrier within an FX OTC option is a knockin ar knockout, as well as whetheritiz a
standard barrier or a reverse barrier.

[x] restricts: xsditoken ) =

4 Knockin |EI—| Option exists once the barrier is hit. The trigger rate is out-of-the money in relation o the strike rate. |

4 Knockout E|—| Option ceases to exist once the harrier is hit. The trigger rate is out-of the-money in relation ta the strike rate. |
4 Reverseknockin E|—| Option exists ance the barrier is hit. The trigger rate iz in-the money in relation ta the strike rate. |
4 Reverseknockout E|—| Option ceases to exist once the barrier is hit. The trigger rate is in-the maney in relation to the strike rate. |
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Schema Component Represe

ntation

<xsd: enuner ati on
<xsd: enuneration
<xsd: enuner ati on
<xsd: enuneration
</xsd:restriction>
</ xsd: si npl eType>

<xsd: si npl eType nane="FxBarrier TypeEnuni >
<xsd:restriction base=" xsd:token ">

val ue="Knocki n"/>

val ue="Knockout "/ >

val ue="Rever seKnocki n"/>
val ue="Rever seKnockout "/ >

top
Simple Type:
Super-types: xsd:token < IndexEventConsequenceEnum (by restriction)
Sub-types: None
Name IndexEventConsequenceEnum
Content . Base XSD Type: token
. value comes from list: {'CalculationAgentAdjustment'|NegotiatedCloseOut|'CancellationAndPayment'|RelatedExchange’}
Documentation The specification of the consequences of Index Events.
Diagram
(V IndexEventConseguenceEnum ) = m E|—| The specification ofthe conseguences of Index Events. |
[x] restricts:xsd:token) 4 CalculationAgenthdjustment |E|—| Calculation Agent Adjustment |
4 negatiatedcioseout [B— ) |E— B JB—] Negotiated Close out
4 CancellationAndPayment |E|—| Cancellation and Payment |
4 RelatedExchange E|—| Related Exchange Adjustment |
Schema Component Representation
<xsd: si npl eType nane="1ndexEvent ConsequenceEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Cal cul ati onAgent Adj ust ment "/ >
<xsd: enuneration val ue="Negoti at edd oseQut"/ >
<xsd: enuneration val ue="Cancel | ati onAndPaynent "/ >
<xsd: enuneration val ue="Rel at edExchange"/ >
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types:
Sub-types:

Name
Content

Documentation

Diagram
—

xsd:token < InterestCalculationMethodEnum (by restriction)
None

InterestCalculationMethodEnum
. Base XSD Type: token

. value comes from list: {ProRataShare'|'FacilityPosition}

>Defines whether agent bank is making an interest payment based on the lender pro-rata share at the end of the period or based on the lender
position throughout the period. Agent Banks decide which way to calculate the interest for a deal.
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| (V InterestCalculationMethodEnum ) = E|—|_ =Defines whether agent bank is making an interest payment based on the lender pro-rata share at the end ofthe period
or hased on the lender position throughaout the period. Agent Banks decide which way to calculate the interest for a deal.

4 ProRataShare |E|—| Agenthank is making an interest payment hased on the lender pro-rata share
E|—| Agent bank is making an interast payment based on the lender position throughout the period.

[%] restricts: xsd:token ) =

L

Schema Component Representation
<xsd: si npl eType name="1nterest Cal cul ati onMet hodEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="ProRat aShare"/>
<xsd: enuneration val ue="FacilityPosition"/>
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < InterestPaidWithRepaymentEnum (by restriction)
Sub-types: None
Name InterestPaidWithRepaymentEnum
Content . Base XSD Type: token

. value comes from list: {'NoInterest|'PayedOnShareAmount'|'PayedOnRepaymentAmount}

Documentation >Defines the options of paying interest with repayment.

Diagram

(V InterestPaidW\thRepaymentEnum) EI—| =Defines the aptions of paying interest with repayment. |
[ restricts:xsd:token) 4 Nolnterest |E|—| Interest is not payed with repayment.

4 PayedOnShareAmount |E|—| Interest is payed with repayment. Interest accrual amount is hased an lender loan contract share amoaount. |
4 PayedOnRepaymentdmount |E|—{ Interest is payed with repayment. Interest accrual amount is hased on lender share repayment amount. |

Schema Component Representation
<xsd: si npl eType nane="1nt er est Pai dW t hRepaynent Enuni >
<xsd:restriction base=" xsd:token ">

<xsd: enuneration val ue="Nolnterest"/>
<xsd: enuneration val ue="PayedOnShar eAnmount "/ >
val ue="PayedOnRepaynent Amount "/ >

<xsd: enuner ati on
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < InterestShortfallCapEnum (by restriction)
Sub-types: None
Name InterestShortfallCapEnum
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Content . Base XSD Type: token

. value comes from list: {'Fixed'|'Variable'}

Documentation The specification of the interest shortfall cap, applicable to mortgage derivatives.

Diagram
— 1
(17 InterestShorfallCapEnum ) = m EI—| The specification of the interest shorifall cap, applicahle to mongage derivatives
[ restricts:xsd:tuken) 4 Fixed |
4 Variable
L I
Schema Component Representation
<xsd: si npl eType name="1nterest Shortfal | CapEnuni >
<xsd:restriction base=" xsd:token ">
<xsd:enumeration val ue="Fi xed"/>
<xsd: enuneration val ue="Variabl e"/>
</ xsd:restriction>
</ xsd: si npl eType>
top
Simple Type:
Super-types: xsd:token < LcPurposeEnum (by restriction)
Sub-types: None
Name LcPurposeEnum
Content . Base XSD Type: token
« value comes from list: {'Financial'|'Performance’}
Documentation Defines the purpose of a Letter of Credit.
Diagram
— - 1
[7 LePurposeEnum JE m E—| Defines the purpose of a Letter of Credit.
[ restricts:xsd:token) 4 Financial |
L I
Schema Component Representation
<xsd: si npl eType nanme="LcPur poseEnun’ >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Fi nanci al "/ >
<xsd:enumeration val ue="Perfornance"/>
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < LcTypeEnum (by restriction)
Sub-types: None
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Name LcTypeEnum
Content . Base XSD Type: token

. value comes from list: {'Standby'|'Commercial’}

Documentation Defines the type of a Letter of Credit.
Diagram
— 5 1
[ LeTypeEnum B m E|—| Defines the type of a Letter of Credit.
[ restricts:xsd:token) 4 Standby |
L 1
Schema Component Representation
<xsd: si npl eType nane="LcTypeEnun' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Standby"/>
<xsd: enuneration val ue="Conmercial "/>
</xsd:restriction>
</ xsd: si npl eType>
top
Simple Type:
Super-types: xsd:token < LengthUnitEnum (by restriction)
Sub-types: None
Name LengthUnitEnum
Content . Base XSD Type: token
. value comes from list: {'Pages'| TimeUnit}
Documentation Used for indicating the length unit in the Resource type.
Diagram
— - 1
[7 LengthUnitEnum J= m E—| Uzed for indicating the lenagth unit in the Resource type.
‘ [ restricts:xsd:token) 4 Pages |
‘ 4 Timelnit
L I
Schema Component Representation
<xsd: si npl eType nane="Lengt hUni t Enun’ >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Pages"/>
<xsd:enumeration val ue="TineUnit"/>
</xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < LoanRepaymentConfirmEnum (by restriction)
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Sub-types: None
Name LoanRepaymentConfirmEnum
Content . Base XSD Type: token
. value comes from list: {'AcceptinFull'| PartiallyAccept|'Deny'}
Documentation Defines whether the lender is accepting in full, partially accepting or denying repayment.
Diagram

(V LoanRepaymentConﬂrmEnum) E|—| Defines whether the lender is accepting in full, partially accepting or denying repayment.

4 AcceptinFull |E—| Lender is acoepting the repayment in full. |
E|—| Lenderis patially accepting the repayment. |
EI—| Lender is denying the repayment.

[%] restricts: xsd:ioken ) =

- |

Schema Component Representation

<xsd: si npl eType name="LoanRepaynment Confi r mEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Accept!nFull"/>
<xsd: enuneration val ue="PartiallyAccept"/>
<xsd: enuneration val ue="Deny"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < MarketDisruptionEventsEnum (by restriction)
Sub-types: None
Name MarketDisruptionEventsEnum
Content . Base XSD Type: token
. value comes from list: {'Applicable’|'NotApplicable'| AsSpecifiedinMasterAgreement'}
Documentation The specification of how market disruption events will be represented.
Diagram

(7 MarketDisruptionEventsEnurm )& E|—| The specification of how market disruptian events will he represerted. |
4 Applicable |E|—| Market Disruption Events are applicahle. |
EI—| Market Disruption Events are not applicable. |

[#] restricts: xsd:token j =

4 AsSpecifiedinMasterdgreement |E|—| The Market Disruption Event(s) are determined by reference ta the relevant master agreement.

_
I
|
|

Schema Component Representation

<xsd: si npl eType nane="Mar ket Di srupti onEvent sEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Applicable"/>
<xsd: enuneration val ue="Not Appl i cabl e"/>
<xsd: enuneration val ue="AsSpeci fi edl nMast er Agr eenent "/ >
</ xsd:restriction>
</ xsd: si npl eType>
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top
Simple Type:
Super-types: xsd:token < MethodOfAdjustmentEnum (by restriction)
Sub-types: None
Name MethodOfAdjustmentEnum
Content . Base XSD Type: token
. value comes from list: {'CalculationAgent|'OptionsExchange'}

Documentation Defines how adjustments will be made to the contract should one or more of the extraordinary events occur.

Diagram

(17 hethod CfAdjustmentEnum ) = m E|—| Defines how adjustments will be made to the contract should one or maore of the extraordinary events occur.

restricts: xsd:token |E alculationAgent (B = i e Calculation Agent has the right to adjust the terms of the trade following a corporate action.
[] trict d:tak CalculationAgent L2 The Calculation Agent has th htto adjustthe t fthe trade foll te act
4 OptionsExchange E|—|_ The trade will be adjusted in accordance with any adjustment made by the exchange onwhich options on the undetlying
are listed.
Schema Component Representation
<xsd: si npl eType name="Met hodOf Adj ust ment Enuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Cal cul ati onAgent"/>
<xsd: enuneration val ue="Opti onsExchange"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < NationalisationOrInsolvencyOrDelistingEventEnum (by restriction)

Sub-types: None

Name NationalisationOrInsolvencyOrDelistingEventEnum

Content . Base XSD Type: token

. value comes from list: {'NegotiatedCloseout'|CancellationAndPayment’}
Documentation Defines the consequences of nationalisation, insolvency and delisting events relating to the underlying.
Diagram

'@

MationalizationOrinsalvencyOrDelistingEventEnum ) = m EI—| Defines the cansequences of nationalization, insalvency and delisting events relating to the underlying.

L

[ restricts: xsd:token) 4 MNegotiatedCloseout |E|—|_ The parties may, but are not obliged, to terminate the transaction an mutually acceptable terms and ifthe terms are not

agreed then the transaction continues

4 CancellationsndPayment |

Schema Component Representation

<xsd: si npl eType name="Nati onal i sati onOr | nsol vencyOr Del i sti ngEvent Enuni' >
<xsd:restriction base=" xsd:token ">
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<xsd: enuneration val ue="Negoti at edd oseout"/ >
<xsd: enuneration val ue="Cancel | ati onAndPaynent "/ >
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < NegativelnterestRateTreatmentEnum (by restriction)
Sub-types: None

Name NegativelnterestRate TreatmentEnum
Content . Base XSD Type: token

. value comes from list: {'NegativelnterestRateMethod'| ZerolnterestRateMethod'}

The method of calculating payment obligations when a floating rate is negative (either due to a quoted negative floating rate or by operation of a spread that
is subtracted from the floating rate).

Documentation

Diagram

(V MegativelnterestRateTreatmentEnum j = m E|—|_ The method of calculating payment obligations when a floating rate is negative {either due to a quoted negative flaating
rate or by operation of a spread that is subtracted from the floating rate).

[ restricts:xsd:tokenj 4 NegativelnterestRateMethod |E|—| Megative Interest Rate Method. Per 2000 [SDA Definitions, Section 6.4 Megative Interest Rates, paragraphs b and {c). |
4 ZerolnterestRateMethod |E|—| Zero Interest Rate Method. Per 2000 ISDA Definitions, Section 6.4. Negative Interest Rates, paragraphs {d) and {g). |

L

Schema Component Representation

<xsd: si npl eType nane="Negati vel nt er est Rat eTr eat nent Enuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Negati vel nt er est Rat eMet hod"/ >
<xsd: enuneration val ue="Zerol nt er est Rat eMet hod"/ >
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < NotionalAdjustmentEnum (by restriction)
Sub-types: None

Name NotionalAdjustmentEnum
Content . Base XSD Type: token

. value comes from list: {'Execution’|'PortfolioRebalancing'|'Standard'}

Documentation The conditions that govern the adjustment to the number of units of the equity swap.

Diagram

o
|
|
|
|
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| (V MotionalAdjustmentEnum ) = m EI—| The conditions that gavern the adjustmentto the number of units ofthe equity swap.

L

[ restricts: xsd:token ) =

4 Execution |EI—| The adjustments ta the number of units are governed by an execution clause. |

4 PortfolioRebalancing ‘E—' The adjustments to the numhber of units are governed hy a parfolio rebalancing clause.

4 Standard EI—| The adjustments ta the number of units are not governed by any specific clause. |

Schema Component Representation

</ xsd: si npl eType>

<xsd: enuner ati on
</xsd:restriction>

<xsd: si npl eType nane="Not i onal Adj ust ment Enuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Execution"/>
<xsd: enuneration val ue="PortfolioRebal ancing"/>
val ue="Standard"/ >

Simple Type:

Super-types:
Sub-types:

Name
Content

Documentation

Diagram

xsd:token < ObligationCategoryEnum (by restriction)
None

ObligationCategoryEnum
. Base XSD Type: token

. value comes from list: {Payment'|'BorrowedMoney'|'ReferenceObligationsOnly'| Bond'|'Loan’|BondOrLoan’}
Used in both the obligations and deliverable obligations of the credit default swap to represent a class or type of securities which apply.

L

—
( [ ObligationCategaryEnum ) =

m Eh_ Uzed in bath the ohligations and deliverable abligations ofthe credit default swap to represent a class ortype of

securities which apply.

| restricts: xsatoken JE—] 4 Payment |B—] (] |[2—] & |o— 1504 term "Payment. |

—{ ¢ Bormoweanoney [B— ] JB— EF |2 1sDAterm "Borrowed Money

— 4 ReferenceObligationsOnly |E|—| ISDA term "Reference Obligations Only".
(o {0 (EE
o {0 (T

—] ¢ Bongorean |2— ) Je— & |o— 190Aterm "Bond or Loan,

-

Schema Component Representation

<xsd: enumnerat i
<xsd: enuner at i
<xsd: enuner at i
<xsd: enunerat i
<xsd: enuner at i
<xsd: enuner at i

</ xsd: si npl eType>

on

</ xsd:restriction>

<xsd: si npl eType nanme="Cbl i gati onCat egor yEnuni >
<xsd:restriction base=" xsd:token ">

val ue="Paynent" />

val ue="Bor r onedMoney"/ >

val ue="Ref erencel i gati onsOnl y"/ >
val ue="Bond"/ >

val ue="Loan"/ >

val ue="BondCOr Loan"/ >
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top
Simple Type:
Super-types: xsd:token < OnGoingFeeTypeEnum (by restriction)
Sub-types: None
Name OnGoingFeeTypeEnum
Content . Base XSD Type: token
. value comes from list: {{ CommitmentFee'|'UtilizationFee'| FacilityFee’}
Documentation The list of accruing fee types associated with a facility.
Diagram
=
[ [ OnGoingFeeTypeEnum j = m E|—| The list of accruing fee types associated with a facility. |
restricts: xsd:token | ommitmentFee |3 B i alculated as a percentage ofthe unutilized portion of the facility.
[] trict d:taks C itrmentF &= Calculated t fth tilized part fthe facility
4 \MilizationFee E|—|_ Calculated as a percentage of the utilized porion of the facility. This fee type is subject to banding rules - different
portions of the utilization amount may be subjectto different percentages.
4 FacilityFee E|—| Calculated as a percentage ofthe global commitment amount of a facility.
L
Schema Component Representation
<xsd: si npl eType nanme="OnGoi ngFeeTypeEnunt' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Comm t nent Fee"/ >
<xsd: enuneration value="UtilizationFee"/>
<xsd: enunmeration val ue="FacilityFee"/>
</xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:
Super-types: xsd:token < OneOffFeeTypeEnum (by restriction)
Sub-types: None
Name OneOffFeeTypeEnum
Content . Base XSD Type: token
. value comes from list: {AmendmentFee’| AssignmentFee'| FacilityExtensionFee'| FundingFee'| BreakageFee'| UpfrontFee'|' WaiverFee'}
Documentation The list of oneOff fee types associated with a facility.
Diagram
—

|
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(7 oneotreeTypeenum Jer— [ J&—] BF J&— The list of oneofi fee types associated with a facilty. |

restricts: xsd:token mendmentFes (B = i 2e charged to the borrower for an amendment being made to the originally agreed credit agreement. The fee is base
[x] trict d:taks EhH Al d tF L2 Afee ch diothe b fi d th deto th Il d credit t. The fi hased

on a rate (as stated in the agreement) applied to the curtent cammitment level Calculated as a percentage of the
unutilized portion of the facility.

E|—| Calculated as a percentage of the unutilized portion of the facility. |

—| 4 FacilityExtensionFes |E|—| This fee represents any fee paid by the barrower to the syndicate lenders for extending an existing facility,
E|—| Fee associated with the funding requirements for given facility. |
EI—| Calculated as the cast of breaking financing on a laan cantract which is repaid early.
E|—|_ This fee is also known as Padicipation Fee, Arrangement Fee ete. This fee represents compensation to the members of

the lending syndicate (and sometimes to institutional investars as well) in return for their commitment of capital.

aiverFee (B =) i is fee represents any fee paid by the borrower to the syndicate lenders / agent bank for accepting /processing waiver
WaiverF L This fi It i d bythe b tath dicate lenders f t bank fi ting /)

request. Waiver requestis sent by the borrower to obtain approval from the syndicate lenders for any of their requirement,
which iz autside the terms ofthe agreement.

Schema Component Representation

<xsd: si npl eType nane="OneCf f FeeTypeEnunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Amendment Fee"/ >
<xsd: enuneration val ue="Assi gnnent Fee"/ >
<xsd: enuneration val ue="FacilityExtensi onFee"/>
<xsd: enuneration val ue="Fundi ngFee"/>
<xsd: enuneration val ue="BreakageFee"/>
<xsd: enuneration val ue="Upfront Fee"/>
<xsd: enuneration val ue="\Wi ver Fee"/ >
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < OptionTypeEnum (by restriction)

Sub-types: None

Name OptionTypeEnum

Content . Base XSD Type: token

. value comes from list: {'Call|'Forward'|Put|'Payer'|Receiver'|'Straddle’}
Documentation Specifies whether the option is a call or a put.
Diagram

=
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! [ OptionTypeEnum 1B

| I—

m EI—| Specifies whether the option is a call or a put. |
[ restricts: xsd:token )E——' 4 cal |E|—{ A call option gives the halder the right to buy the underlying as=et by a certain date for a certain price.

E|-|_ DEPRECATED value which will he remaved in FphL-5-0 ormwards A forward contract is an agreementto buy or sell the

underlying asset at a certain future time far a certain price.

E|—| A put aption gives the holder the right to sell the underlying asset by a certain date for a certain price.
f—

Schema Component Representation

<xsd: enuner ati on
<xsd: enuner ati on

<xsd: enuneration
<xsd: enuner ati on
<xsd: enuneration
<xsd: enuner ati on
</ xsd:restriction>
</ xsd: si npl eType>

<xsd: si npl eType nane="Opti onTypeEnun' >
<xsd:restriction base=" xsd:token ">

val ue="Cal | "/ >
val ue="Forward" deprecated="true" deprecatedReason="The optionType is to

be used if the underlyer does not carry any nention of the resulting trade direction."/>

val ue="Put"/>

val ue="Payer"/ >
val ue="Recei ver"/>
val ue="Straddl e"/ >

Simple Type:

Super-types:
Sub-types:

Name
Content

Documentation

Diagram

xsd:token < PayRelativeToEnum (by restriction)
None

PayRelativeToEnum
. Base XSD Type: token

. value comes from list: {'CalculationPeriodStartDate'|CalculationPeriodEndDate'|'LastPricingDate’| ResetDate'| ValuationDate'}
The specification of whether payments occur relative to the calculation period start or end date, or the reset date.

—
[7 PayRelativeToEnum &

L

m E|—| The specification of whether payments occur relative to the calculation period start or end date, orthe reset date.

[ restricts:xsd:token)E——' 4 CalculationPeriodStanDate |E|—| Fayments will occur relative to the first day of each calculation period. |
—| 4 CalculationPeriodEndDate |E|—| Fayments will occur relative to the last day of each calculation period. |
E|—| Payments will occur relative ta the last Pricing Date of each Calculation Period. |
E|—| Fayments will occur relative to the reset date. |
E|—| Fayments will occur relative to the valuation date. |
p_—

Schema Component Representation

<xsd: si npl eType name="PayRel ati veToEnuni >
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<xsd:restriction base=" xsd:token ">
<xsd: enuner ati on Cal cul ati onPeri odStartDate"/>
<xsd: enuner ati on Cal cul ati onPeri odEndDat e"/ >
<xsd: enuneration val ue="LastPrici ngDate"/>
<xsd: enuneration val ue="Reset Date"/>
<xsd:enuneration val ue="Val uati onDate"/>

</xsd:restriction>

</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < PayerReceiverEnum (by restriction)
Sub-types: None
Name PayerReceiverEnum
Content . Base XSD Type: token
. value comes from list: {'Payer'|Receiver’}

Documentation The specification of an interest rate stream payer or receiver party.

Diagram

=
[7 PayerReceiverEnum )& m E|—| The specification of an interest rate stream payer ar receiver pary.
[+ restricts: xsd:taken j = 4 Payer |E|—| The party identified as the stream paver. |
E|—| The party identified as the stream receiver. |
L
Schema Component Representation
<xsd: si npl eType name="Payer Recei ver Enunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Payer"/>
<xsd: enuneration val ue="Recei ver"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < PayoutEnum (by restriction)

Sub-types: None

Name PayoutEnum

Content . Base XSD Type: token

. value comes from list: {'Deferred’| Immediate’}
Documentation The specification of how an FX OTC option with a trigger payout will be paid if the trigger condition is met. The contract will specify whether the payout
will occur immediately or on the original value date of the option.
Diagram

o
|
|
|
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| [7 PayoutEnum JE m E|—|_ The specification of how an FX OTC aption with a trigger payvautwill be paid if the trigger condition is met. The contract

will specify whether the payoutwill occur immediately ar an the ariginal value date of the option.

4 Deferred |E|—| If the trigger is hit, the option payout will not be paid now but will be paid on the value date of the ariginal option
4 Immediate E|—| Ifthe trigger is hit, the option payout will he paid immediately {i.e., spatfrom the payout date).

[%] restricts: xsd:token ) =

L

Schema Component Representation

<xsd: si npl eType nanme="Payout Enum' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Deferred"/>
<xsd:enuneration val ue="|medi ate"/ >
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < PeriodEnum (by restriction)

Sub-types: None

Name PeriodEnum

Content . Base XSD Type: token

« value comes from list: {H''D'|'W'|M'|'Y'| T’}
Documentation The specification of a time period
Diagram

= [ 0 |2 &F |o— The specifcation of a time period |
X resticts: xsittoken Je—| 4 H|Je— 0 JB—] &F J8— Hour. |
S Ty

E|—|_ Term. The period commencing an the effective date and ending on the termination date. The T period always appears in

association with periodMultiplier =1, and the notation is intended far use in contexts where the interval thus qualified {e.g.
accrual period, payment period, reset period, ..} spans the entire term of the trade.

lary

|

Schema Component Representation

<xsd: si npl eType nane="Peri odEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="H'/ >
<xsd: enuneration val ue="D'/>
<xsd:enuneration val ue="W/>
<xsd: enuneration val ue="M/>
<xsd: enuneration val ue="Y"/>
<xsd: enuneration val ue="T"/>
</ xsd:restriction>
</ xsd: si npl eType>
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top
Simple Type:
Super-types: xsd:token < PremiumQuoteBasisEnum (by restriction)
Sub-types: None
Name PremiumQuoteBasisEnum
Content . Base XSD Type: token
- value comes from
list: {'PercentageOfCallCurrencyAmount | PercentageOfPutCurrencyAmount'|'CallCurrencyPerPutCurrency'| PutCurrencyPerCallCurrency'| Explicit’}
Documentation The specification of how the premium for an FX OTC option is quoted.
Diagram
=
(V FremiumauoteBasisEnum j B m E|—| The specification of how the premium for an FX OTC option is quated. |
restricts: xsdtoken ercentageOfCallCurrencyAmount (B = i rernium is quoted as a percentage of the callCurrencyAmount.
[ trict: d:tak EH F t Ofcallc A t = F ted t fth I] A t
—| 4 PercentageOfPutCurrencyAmount |E|—| Fremium is quoted as a percentage of the putCurrencyAmoaunt. |
—| 4 CallCurrencyPerPutCurrency |E|—| FPremium is quoted in the call currency as a percentage ofthe put currency. |
—| 4 PutCurrencyPerCallCurrency |E|—| FPremium is quoted in the put currency as a percentage ofthe call currency. |
4 Explicit E|—| Fremium iz quoted as an explicit amount.
CaTD
L
Schema Component Representation
<xsd: si npl eType nane="Prem unmQuot eBasi sEnunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Per cent ageCf Cal | CurrencyAnmount "/ >
<xsd: enuneration val ue="Per cent ageCf Put Cur r encyAnount "/ >
<xsd: enuneration val ue="Cal | CurrencyPer Put Currency"/>
<xsd: enuneration val ue="Put CurrencyPer Cal | Currency"/>
<xsd:enuneration val ue="Explicit"/>
</ xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < PremiumTypeEnum (by restriction)
Sub-types: None

Name PremiumTypeEnum
Content . Base XSD Type: token

Documentation

Diagram

. value comes from list: {PrePaid'|'PostPaid'|'Variable'| Fixed'}
Premium Type for Forward Start Equity Option

o
|
|
I
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| [7 PremiumTypeEnum J&E

L

E—{ FPremium Type for Farward Start Equity Option |

[ restricts: xsdtaken ) =

4 prepait |e—] ) |[o— & |2 Tono |

Schema Component Representation

<xsd: enuner at i on
<xsd: enumer ati on
<xsd: enuner ati on
<xsd: enuneration

<xsd: si npl eType nanme="Prem uniTypeEnuni >
<xsd:restriction base=" xsd:token ">

val ue="PrePai d"/ >
val ue="Post Pai d"/ >
val ue="Vari abl e"/ >
val ue="Fi xed"/ >

</ xsd:restriction>
</ xsd: si npl eType>

top
Simple Type:
Super-types: xsd:token < PriceExpressionEnum (by restriction)
Sub-types: None
Name PriceExpressionEnum
Content . Base XSD Type: token
. value comes from list: {'AbsoluteTerms'|'PercentageOfNotional’}

Documentation The mode of expression of a price.

Diagram

=
(V PriceExpressionEnum) m E|—| The mode of expression of a price. |
[+ restricts: xsd:token) 4 AbsoluteTerms |E|—| The price is expressed as an absolute amount.=
4 PercentageOfdotional |E|—| The price is expressed in percentage of the notional amount.

L

Schema Component Representation

<xsd: si npl eType name="Pri ceExpressi onEnuni' >

<xsd:restriction base=" xsd:token ">
<xsd:enuneration val ue="Absol uteTerns"/>
<xsd: enuneration val ue="Per cent ageXf Noti onal "/ >
</xsd:restriction>
</ xsd: si npl eType>
top

Simple Type:

Super-types: xsd:token < QuotationRateTypeEnum (by restriction)
Sub-types: None
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Name QuotationRateTypeEnum
Content . Base XSD Type: token

« value comes from list: {'Bid'|'Ask’|Mid'|'ExercisingPartyPays'}
Documentation The specification of the type of quotation rate to be obtained from each cash settlement reference bank.

Diagram

'(_V@uotationRateTypeEnum Jer—{ 0 Jo—] &F J=—{ The specifcation ofthe type of quotation rate to be abtained from each cash setiement referance bank.
IX| resticts: xsittoken JE—| 4 Bid |B—] [ |B—] & |o— Abid rate. |

—| 4 ExercisingPartyPays |E|—|_ If optional early termination is applicahle to a swap transaction, the rate, which may be a hid or ask rate, which wauld

result, if seller is in-the-maney, in the higher absolute value of the cash setlement armournt, or, 1S seller is
out-aof-the-money, in the lower absolute value ofthe cash settlement amount.

L

Schema Component Representation

<xsd: si npl eType nane="Quot ati onRat eTypeEnunt >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Bid"/>
<xsd: enuneration val ue="Ask"/>
<xsd:enumeration val ue="Md"/>
<xsd: enuneration val ue="Exer ci si ngPart yPays"/>
</xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < QuotationSideEnum (by restriction)

Sub-types: None

Name QuotationSideEnum

Content . Base XSD Type: token

. value comes from list: {'Bid'|'Ask’|Mid'}
Documentation The side from which perspective a value is quoted.
Diagram

=I m E|—| The side fram which perspective a value is quoted. |

4 Bid |E|—| Avalue "bid" by a buyer for an asset, i.e. the value a buyer iz willing to pay.
E|—| Avalue "asked" by a seller for an asset, i.e. the value atwhich a seller is willing to sell.
m E|—| Avalue midway between the hid and the askvalue.

[ restricts: xsd:taken ) =

- |

Schema Component Representation

<xsd: si npl eType nane="Quot ati onSi deEnuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Bid"/>
<xsd:enuneration val ue="Ask"/>
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<xsd: enuneration val ue="Md"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < QuoteBasisEnum (by restriction)

Sub-types: None

Name QuoteBasisEnum

Content . Base XSD Type: token

. value comes from list: {'Currency1PerCurrency2'|'Currency2PerCurrency1}
Documentation How an exchange rate is quoted.
Diagram

—

=I EI—| How an exchange rate is quoted. |

[ restrlcts:xsd:tokenj 4 CurrencylPerCurrency2 |E|—| The armount of currency? far one unit of currency2 |
4 Currency2PerCurrency |E|—| The amoaunt of currency2 for one unit of currencyl |

L

Schema Component Representation

<xsd: si npl eType nane="Quot eBasi sEnun’ >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="CurrencylPer Currency2"/>
<xsd: enuneration val ue="Currency2Per Currencyl"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < RateTreatmentEnum (by restriction)

Sub-types: None

Name RateTreatmentEnum

Content . Base XSD Type: token

. value comes from list: {BondEquivalentYield'|'MoneyMarketYield}
Documentation The specification of methods for converting rates from one basis to another.
Diagram

|_V RateTreatmentEnum |E m E|—| The specification of methods for converting rates from ane basis to another. |
4 BonaEquivalentvied |E—] (] [B—{ &F |En_ [ Bond Equivalent vield. Per Annex to the 2000 1SDA Definitians (June 2000 Version), Section 7 3. Certain General

| [ restricts: xsd:taken j =

Definitions Relating to Floating Rate Options, paragraph (g).
4 Moneyarketvield [EB—] (] |E— F [ [ Money Market vield. Per nnex to the 2000 ISDA Definitions (une 2000 Versior), Section 7.3. Certain General Definitions

Relating to Floating Rate Options, paragraph (h).

‘ (7 _pien)
N

Schema Component Representation
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<xsd: si npl eType nane="Rat eTr eat ment Enuni >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration valu BondEqui val ent Yi el d"/ >
<xsd: enuneration val ue="MoneyMar ket Yi el d"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:
Super-types: xsd:token < RealisedVarianceMethodEnum (by restriction)
Sub-types: None
Name RealisedVarianceMethodEnum
Content . Base XSD Type: token
. value comes from list: {Previous'|'Last|'Both’}
Documentation The contract specifies whether which price must satisfy the boundary condition.
Diagram

( [7 RealisedvarianceMethadEnum ) = m E|—| The contract specifies whether which price must satisfy the boundary condition.

4 Previous |E|—| Far a return on day T, the ohserved price an T-1 must be in range. |
EI—| For a return on day T, the abserved price on T must be in range. |
EI—| For a return on day T, the abserved prices an both T and T-1 must be in range |

[ restricts: xsd:taken j =

- |

Schema Component Representation

<xsd: si npl eType nane="Real i sedVari anceMet hodEnuni' >
<xsd:restriction base=" xsd:token ">
<xsd: enuneration val ue="Previous"/>
<xsd:enuneration val ue="Last"/>
<xsd:enumeration val ue="Both"/>
</ xsd:restriction>
</ xsd: si npl eType>

Simple Type:

Super-types: xsd:token < ResetRelativeToEnum (by restriction)

Sub-types: None

Name ResetRelativeToEnum

Content . Base XSD Type: token

. value comes from list: {'CalculationPeriodStartDate'|'CalculationPeriodEndDate’}
Documentation The specification of whether resets occur relative to the first or last day of a calculation period.
Diagram

=
I
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! (V ResetReIativeToEnum) m E|—| The specification of whether resets occur rel