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1.1 Asian

1.1.1 Description:
As per ISDA 2002 Definitions
1.1.2 Contents:

averagingInOut (exactly one occurrence; of the type AveraginglnOutEnum)

strikeFactor (zero or one occurrence; of the type xsd:decimal) The factor of strike.
averagingPeriodIn (zero or one occurrence; of the type AveragingPeriod) The averaging in period.
averagingPeriodOut (zero or one occurrence; of the type AveragingPeriod) The averaging out period.

1.1.3 Used by:
Complex type: OptionFeatures

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Asi an" >
<xsd: annotati on>
<xsd: docunentation xm ;| ang="en">
As per | SDA 2002 Definitions
</ xsd: docunent ati on>
<xsd: docunentation xnl ;| ang="de">
I'm Si nne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="aver agi ngl nQut" type="Averagi ngl nQut Enunt'/ >
<xsd: el ement name="stri keFacCtor" type="xsd: decinmal" m nQccurs="0">
<xsd: annot at i on> |

<xsd: docunentation xm:
The factor of strike.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de">
Stri ke-Fakt or. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) .
<xsd: el ement nane="averagi ngPeri odl n" type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl ;lang="en">
The averaging in Eer|od.
</ xsd: docunent ati on Y
<xsd: docunentation xnm :lang="de">
Aver agi ng- | n-Zei t raum
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) ) )
<xsd: el ement name="aver agi ngPeri odQut" type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The averagi ng out period.
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de">
Aver agi ng- Qut - Zei t raum
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conmpl exType>

ang="en" >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-eq-shared-4-3.xsd#Complex.OptionFeatures

1.2 AveragingPeriod

1.2.1 Description:
Period over which an average value is taken
1.2.2 Contents:

schedule (zero or more occurrences; of the type AveragingSchedule) A Equity Derivative schedule.
averagingDateTimes (zero or one occurrence; of the type DateTimelList) Averaging DateTimes

marketDisruption (exactlfy one occurrence; of the type MarketDisruption) The market disruption event as
defined by ISDA 2002 Definitions

1.2.3 Used by:
*  Complex type: Asian

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conpl exType nanme="Aver agi ngPeri od" >
<xsd: annot ati on>
<xsd: docunentatjon xnl :Ilang="en"> )
Peri od over which an average value is taken
</ xsd: docunent ati on>
<xsd: docunent atjon xnl : |l ang="de"> o . .
XKP_zur Definition der Alsubungsprozesse bei einer anerikani schen
i enoption. Diese Einheit leitet sich ab vom Typ
" Aner i canExer ci seBase"
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent name="schedul e" type="Averagi ngSchedul e m nQccurs="0" maxCccur s="unbounded" >

<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A Equity Derivative schedul e.
</ xsd: docunent at i on>
<xsd; docunent ati on xnl : |l ang="de" >
Zeitplan fur Aktienderivate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . ) ) . .
<xsd: el ement nane="aver agi ngDat eTi nes" type="DateTi neList" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Aver agi ng Dat eTi nmes
</ xsd: docunent ati on> Y
<xsd: docunent ati on xni:langz de" > )
Fur die Durchschnittsbildung herangezogene Daten und Zeiten
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="mar ket Di sruption" type="MarketD sruption">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> )
The market disruption evéent as defined by | SDA 2002
Definitions )
</ xsd: docunent ati on>
<xsd: docunentati on xnl:Ilang="de">
Mar kt unt er brechung i m Si nne der
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

| SDA- Defini ti onen von 2002.


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.Asian

1.3 AveragingSchedule

1.3.1 Description:
Method of generating a series of dates.
1.3.2 Contents:

startDate (exactly one occurrence; of the type xsd:date) The averaging period start date.

endDate (exactly one occurrence; of the type xsd:date) The averaging period end date.

frequency (exactly one occurrence; of the type xsd:decimal) The schedule frequency.
frequencyType (exactly one occurrence; of the type FrequencyType) The schedule frequency type
weekNumber (zero or one occurrence; of the type xsd:decimal) The schedule week number.
dayOfWeek (zero or one occurrence; of the type WeeklyRollIConventionEnum) Day of the Week

1.3.3 Used by:

*  Complex type: AveragingPeriod
Complex type: TriggerEvent

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conpl exType nane="Aver agi ngSchedul e" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Met hod of generating a series of dates.
</ xsd: docunent at | on>
<xsd: docunentation xnml :lang="de"> | )
t hode zur Generierung €i ner Rei he von Term nen.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="startDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
The averagi ng period start date.
</ xsd: docungnt ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="endDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The averagi ng period end date.
</ xsd: docunent at | on>
<xsd; docunentation xnl: Il ang="de">
Let zt er Tag ei nes Durchschnittszeitrauns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enrent name="frequency" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The schedul e frequency.
</ xsd: document at | on> .
<xsd; docunentation xnl :lang="de">
Zahl ungsfrequenz | aut Zeitplan.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="frequencyType" type="FrequencyType">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The schedul e frequency type
</ xsd: docunent at | on>
<xsd; docunentation xnl:lang="de"> .
Art der Zahlungsfrequenz™| aut Zeitpl an.
</ xsd: docunent at i on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.AveragingPeriod
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</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="weekNunber" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The schedul e week nunber.
</ xsd: docunent at i on>
<xsd: docunent ation xnl : |l ang="de" >
Wochenzahl im Zeitplan
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="dayCOf Week" type="Weekl yRol | Conventi onEnunt' mi nCQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Day of the Week
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.4 Barrier

1.4.1 Description:
As per ISDA 2002 Definitions.
1.4.2 Contents:

barrierCap (zero or one occurrence; of the type TriggerEvent) A trigger level approached from beneath.
barrierFloor (zero or one occurrence; of the type TriggerEvent) A trigger level approached from above.

1.4.3 Used by:

Complex type: OptionFeatures

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conpl exType name="Barrier">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
As per | SDA 2002 Definitions.
</ xsd: docunent at i on>
<xsd: docunent ati on xn1:!an?;"de">
I'm Si nne der | SDA-Definitionen von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nanme="barri erCap" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en" >
A trigger |evel agproached from beneat h.
</ xsd: docunent ati on
<xsd: docunentation_xnl :lang="de" >
Von unten aus?elostes Trigger- N veau
</ xsd: docunent afi on>
</ xsd: annot at | on>
</ xsd: el enent > . . .
<xsd: el ement nanme="barrierFl oor" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> _
<xsd:; docunent ati on xnl : Il ang="en">
Atrigger |evel agproached from above.
</ xsd: docunent ati on Y
<xsd: docunentation xm : | ang="de" >
Von oben ausgel 6stes Tri gger-Ni veau
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-eq-shared-4-3.xsd#Complex.OptionFeatures

1.5 CalendarSpread

1.5.1 Description:

A type for defining a calendar spread feature

1.5.2 Contents:

expirationDateTwo (exactly one occurrence; of the type AdjustableOrRelativeDate)
1.5.3 Used by:

Complex type: StrategyFeature
1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Cal endar Spr ead" >
<xsd: annot ati on>
<xsd:docunentat|on_xn1:IanP:"en">
Atype for defining a calendar spread feature
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . .
<xsd: el ement nane="expirati onDat eTwo" type="Adj ustabl eORel ati veDate"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.StrategyFeature

1.6 Composite

1.6.1 Description:

Specifies the conditions to be applied for converting into a reference currency when the actual currency rate is
not determined upfront.

1.6.2 Contents:

determinationMethod (zero or one occurrence; of the type DeterminationMethod) Specifies the method
according to which an amount or a date is determined.

relativeDate (zero or one occurrence; of the type RelativeDateOffset) A date specified as some offset to
another date (the anchor date).

fxSpotRateSource (zero or one occurrence, of the type FxSpotRateSource) Specifies the methodology
(reference source and, optionally, fixing time) to be used for determining a currency conversion rate.

1.6.3 Used by:
*  Complex type: FxFeature

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conplexType name=" Conposi te" >
<xsd: annot at i on>
<xsd: ocunentatlon xm ;1 ang="en" >
Specifies the conditions to be applied for converting into a
reference currency when the actual currency rate is no
det erm ned upfront.
</ xsd: docunent at i on>’
</ xsd: annot at i on>
<xsd: sequence> ] ] ] ] ]
<xsd: el enent name="det er ni nati onMet hod" type="Determi nati onMet hod" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Specifies the method according to which an anount or a date
i s determn ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ] ] ]
<xsd: el enent nane="rel ati veDate" type="Rel ativeDateOfset" m nCccurs="0">
<xsd: annot ati on> .
<xsd docunent ation xm : | ang="en">
A 9ate specified as sone offset to another date (the anchor
ate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunEntatlon xm : | ang="en">
Specifies the nethodology (reference source and, optional
f|X|ng tine) to be used for determning a currency convers
rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

y;
1on


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.FxFeature

1.7 CreditEventNotice

1.7.1 Description:

1.7.2 Contents:

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

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

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

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

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

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

1.7.3 Used by:
«  Complex type: CreditEvents

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

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

Pointer style references to_a party identifier define

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

</ xsd: docunent at i oh>

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

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

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

A specified condition to settlenment. Publicly avail able

|

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

</ xsd: docunent at i on

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



1.8 CreditEvents

1.8.1 Description:

1.8.2 Contents:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

1.8.3 Used by:
*  Complex type: ProtectionTerms
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e Complex type: Trigger
1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType nanme="CreditEvents">
<xsd: sequence> )
<xsd: el enent nanme="bankruptcy" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation_xnl :lang="en"> )
A credit event. The reference entity has been dissol ved or
has beconme insolvent. It also covers events that nay be a
precursor to insolvency such as |nst|gat|on of bankfuptcy or
I.nsol vency proceedi ngs. Sovereign trades are not subject’to
Bankruptcy as "technical ly" a Sovereign cannot becone
bankrupt. | SDA 2003 Term ~ Bankr uptcy
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="fail ureToPay" type="FailureToPay" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ati on xn1:|ang; en" > )
A credit event. This credit event triggers, .
expliration of any applicable grace period, i
entity falls to make due paynents ih an aggr
not |ess than the paynent requirenment on oOne r
obligations (e.g. a mssed coupon paynent). |SDA 2003 Term
Fail ire to Pay.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent name="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnm : Il ang="en"> )
A credit event. CbrresPonds to the failure by the Reference
Entity to pay an expected principal anmount of the paynent of
an_actual principal anmount that Is |ess than the expected
princi pal anount. |SDA 2003 Term Failure to Pay Principal
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="fail ureToPayl nterest" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
A credit event. Corresponds to the failure by the Reference
Entity to paY an expected interest anount or’the paynent of
an actual 1 nterest anpunt that is _|ess than the expected
Interest anpunt. | SDA 2003 Term Failure to Pay Interest.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="obligati onDefault" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
A credit event. One or nbre of the obllpatlons have becone
caRabIe of beln% decl ared due and payable before they would
ot herw se have been due and payable as a result of, Oor on the
basi s of, the occurrence of a default, event of default or
other simlar condition or event other than failure to pay.
| SDA 2003 Term Obligation Default
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="obl i gati onAccel eration" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

A credit event. One or nbre of the obligations have been
decl ared due and payabl e before they woll d ot herwi se have
been due and payable as a result of; or on the basis of, the
occurrence of a default, event of default or other simlar
condition or event other than failure to pay (preferred by

t he mar ket over Obligation Default, because nbre definitive
and enconpasses the definition of [igation Default - this
is nmore favorable to the Seller). Subjéct to the default

requi renent anpunt. | SDA 2003 Term ligation Accel eration

</ xsd: docunent ati on>
</ xsd: annot ati on>
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</ xsd: el enent > o . i
<xsd: el ement name="repudi ati onMorat ori unt' type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xnl : Il ang="en" >
A credit event. The reference entity, or a governnental
authority, either refuses to recognise or challenges the
val1dity of one or nore obligations of the reference entity,
or 1 nposes a noratoriumthereby postponing Pa¥nents on one’ or
nore of the obligations of the'reference entity. Subject to
the default requirepent amount. | SDA 2003 Ter ni
Repudi ati on/ Morat ori um
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="restructuring" type="Restructuring" mnCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|lang="en"> . )
A credit event., Arestructuring is an event that materially
gnPacts the reference entity' s obligations, such as an
interest rate reductjon, principal reduction, deferral of
interest or principal, change in prlorltg ranki ng, or change
in currency or conposition of paynment. |SDA 2003°Term
Restructuring .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="di stressedRati ngsDowngr ade" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en">
r

A credit event. Results omthe fact that the rating of the
reference obligation is downgraded to a distressed rating

| evel. From a usaPe standpoint, this credit event is
typically not applicable in case of RVBS trades.

</ x5d: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="mat urityExtension" type="Empty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on_xm ;| ang="en" > )
Acredit event. Results fromthe fact that the underlier
fails to nmake principal paynents as expected.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="witedown" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> )
A credit event. Results fromthe fact that the underlier
wites down its outstanding principal anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="def aul t Requi renent" type="Money" mni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">

Inrelation to certain credit events, serves as a threshold
for Cbligation Acceleration, Cbligation Default .
ReEPdlatlon/Nbratorlun1and estructuring. Market standard is
USD 10, 000, 000, (JPY 1, 000, 000, 000 for all Japanese Yen
trades). This is applied on an a?gregate or total basis
across all Obligations of the Reférence Entity. Used to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Default Requirenent

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="creditEvent Notice" type="CreditEventNotice" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupent ation xpl:Ilang="en"> ) )
A specified condition to settlenent. An irrevocable witten
or verbal notice that describes a credit event that has .
occurred. The notice is sent fromthe not|fy|n9 party. (either
the buyer or the seller) to the counterparty. It provides
infornation relevant to determning that a ctredit event has
occurred, This is txglcally acconpanied by Publicly Avail able
Information. | SDA 2003 Term Credit Event Notice
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType>



1.9 CreditEventsReference

1.9.1 Description:
Reference to credit events.
1.9.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.

1.9.3 Used by:
» Complex type: Trigger

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conplexType nane="Cr edi t Event sRef erence" >
<xsd: annot at | on>
<xsd: docunmentati on xm : |l ang="en">
Reference to credit evenfs.
</ xsd: docunent ati on>
</ xsd: annot at.i on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base=" Ref er ence" >

<xsd:attribute nane="href" type="xsd: | DREF"

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

use="required"

ecore: reference="Credi t Events'
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1.10 FailureToPay

1.10.1 Description:

1.10.2 Contents:

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

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

1.10.3 Used by:
Complex type: CreditEvents

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

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

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

Specifies a threshold for the failure to pa% credit event

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

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

1.11.1 Description:
Payment made following trigger occurence.
1.11.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party that receives the payments corresponding to this structure.

Either

levelPercentage (exactly one occurrence; of the type xsd:decimal) The trigger level percentage.

Or

amount (exactly one occurrence; of the type xsd:decimal) The monetary quantity in currency units.

time (zero or one occurrence; of the type TimeTypeEnum) The feature payment time.

currency (zero or one occurrence; of the type Currency) The currency in which an amount is denominated.

IjeaturePaymentDate (zero or one occurrence; of the type AdjustableOrRelativeDate) The feature payment
ate.

1.11.3 Used by:
*  Complex type: TriggerEvent

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Feat ur ePaynment " >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
Paynment nade follow ng trigger occurence.
</ xsd: docunent ati on>
<xsd: docunentation xnl ;| ang="de" >
Nach Eintritt des Trigger-Ereignisses erfol gende Zahl ung.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: group ref="Payer Recei ver. nodel "/ >
<xsd: choi ce> .
<xsd: el ement nanme="1| evel Percent age" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentati on xnml :lang="en">
The trigger |evel percentage.
</ xsd: docunent ati on>
<xsd; docunent at i on xn1:|an%:"de">
Tr|ggern|veau _ausgedr uckt als Prozentsatz.
</ xsd”docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="anount" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en"> .
The nonetary quantity in currency units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) .
<xsd: el ement nanme="tinme" type="Ti neTypeEnunm m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en">
The feature paynent tine.
</ xsd: docunent ati on>
<xsd; document ati on xnl : | ang="de" > .
Zei t punkt der aus dem Opti onsnmerkmal resultierenden Zahl ung.
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</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="feat urePaynent Dat e" type="Adj ustabl eO Rel ati veDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The feature paynment date.
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de"> .
Dat um der aus dem Opti onSmerkmal resultierenden Zahl ung.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 FrequencyType

1.12.1 Description:

Frequency Type

1.12.2 Contents:

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

1.12.3 Used by:
«  Complex type: AveragingSchedule

1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fr equencyType" >
<xsd: annotati on>
<xsd: docunentation xnl :lang="en">
Frequency Type
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd:t oken">
<xsd:attri bute nane="frequencyTypeSchene" type="xsd:anyURl"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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1.13 FxFeature

1.13.1 Description:
A type for defining Fx Features.
1.13.2 Contents:

r?ferz]renchurrency (exactly one occurrence; of the type IdentifiedCurrency) Specifies the reference currency
of the trade.

Either

composite (exactly one occurrence; of the type Composite) If “Composite” is specified as the Settlement Type
in the relevant Transaction Supplement, an amount in the Settlement Currency, determined by the Calculation
Agent as being equal to the number of Options exercised or deemed exercised, multiplied by: (Settlement
Price — Strike Price) / (Strike Price — Settlement Price) x Multiplier provided that if the above is equal to a
negative amount the Option Cash Settlement Amount shall be deemed to be zero.

Or

quanto (exactly one occurrence; of the type Quanto) If “Quanto” is specified as the Settlement Type in the
relevant Transaction Supplement, an amount, as determined by the Calculation Agent in accordance with the
Section 8.2 of the Equity Definitions

Or

crossCurrency (exactly one occurrence; of the type Composite) If “Cross-Currency” is specified as the
Settlement Type in the relevant Transaction Supplement, an amount in the Settlement Currency, determined
by the Calculation Agent as being equal to the number of Options exercised or deemed exercised, multiplied
by: (Settlement Price — Strike Price) / (Strike Price — Settlement Price) x Multiplier x one unit of the Reference
Currency converted into an amount in the Settlement Currency using the rate of exchange of the Settlement
Currency as quoted on the Reference Price Source on the Valuation Date, provided that if the above is equal
to a negative amount the Option Cash Settlement Amount shall be deemed to be zero

1.13.3 Used by:

Complex type: DeprecatedEquityLeg
Complex type: ReturnLeg
*  Complex type: Variance

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd: conpl exType nanme="FxFeature">
<xsd: annot ati on>
<xsd: docupent ati on_xm ;| ang="en" >
A type for defining Fx Feéatures.
</ xsd: docunent at i on>
<xsd: docunent ation xnl: |l ang="de" > )
Typ zur Definition von Devi senbestandteil en
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el ement nanme="referenceCurrency" type="ldentifiedCurrency">
<xsd: annot ati on> .
<xsd: docunent ation xm :lang="en">
Specifies the reference Ccurrency of the trade.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> ) )
<xsd: el ement nane="conposite" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> .
“Conposite” is specified as the Settl enent Ter in the
rel evant Transaction Suppl erent, an anmount In the
Settlement Currency, determned by the Cal cul ati on Agent as
bei ng equal to the” nunber of Options exercised or deéened
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exercised, multiplied by: (Settlenent Price — Strike Price)
[ (Strike Price — Settlenent Price) x Miltiplier RrOVIded
that 1. f the above is equal to a negative appunt the Option
Cash Settl ement Anpunt shall be deened to be zero

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="quant 0" type="Quanto">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en"> )
If “Quanto” 1Is sPe0|f|ed as the Settlenent Type in the
rel evant Tranpsaction Supplenent, an amount, as determ ned
b¥ the Calcul ation Agent In accordance with the Section 8.2
of the Equity Definitions
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement name="crossCurrency" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xnm ;lang="en"> ]
If “Cross-Currency” is specified as the Settlenment Type in
t he rel evant TranSacti on Suppl enment, an amount in the
Settlement Currency, determ ned by the Cal cul ati on Agent as
bei ng. equal to thel nunber of tions exercised or. deened
exercised, multiplied by: (Settlenent Price — Strike Prlcez
/ (Strike Price — Settlement Price) x Miultiplier x one un
of "the Reference Currency converted into an amount in the
Sett|ement Currency using the rate of exchange of the
Settl|ement Currency as quoted on the Reference Price Source
on the Valuation Date, provided that if the above is equa
to a negative anount the Option Cash Settlenment Anpunt
shal |l beé deened to be zero
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.14 GracePeriodExtension

1.14.1 Description:

1.14.2 Contents:

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

1.14.3 Used by:
Complex type: FailureToPay

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

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

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

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


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.FailureToPay

1.15 Knock

1.15.1 Description:

Knock In means optlon to exercise comes into existence. Knock Out means OptIOI’l to exercise goes out of
existence

1.15.2 Contents:

knocklIn (zero or one occurrence; of the type TriggerEvent) The knock in.
knockOut (zero or one occurrence; of the type TriggerEvent) The knock out.

1.15.3 Used by:
Complex type: OptionFeatures

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd: conplexType nane="Knock" >
<xsd: annot at | on>
<xsd: docunentati on xpl : Il ang="en">
Knock I'n means option to exercise comes.into existence. Knock Qut
neans option to exerci se goes out of existence
</ xsd: docunent at i on> Y
<xsd: docunentatlon xm : | ang="de" >
"Knock-1 n" bedeutet, dass eine Option durch das Uberschreiten
aktiviert wird. "Knock-out” bedeutet, dass eine Option nach dem
Uberschrelten erlischt.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el enent nane="knockln" type="Trigger Event" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The knock i n.
</ xsd: docunent at i on>
<xsd: document ation xnl : | ang="de">
Knock-I'n.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="knockQut" type="TriggerEvent" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
The knock out,
</ xsd: docunent af i on>
<xsd: document ation xnl : | ang="de">
Knock- Qut .
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.16 MarketDisruption

1.16.1 Description:

Defines the handling of an averaging date market disruption for an equity derivative transaction.
1.16.2 Contents:

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

1.16.3 Used by:
«  Complex type: AveragingPeriod

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd: conplexType nane=" Mar ket Di srupti on">
<xsd: annot at | on>
<xsd; docunentation xm : Il ang="en">
Def i nes the handl i ng of an averagi ng date market disruption for
an egU|ty derivative transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: normal i zedString">

<xsd: attribute name="narket Di sruptionSchenme" type="xsd:anyURl" defaul t="http://ww. fpm . c

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.AveragingPeriod

1.17 NotifyingParty

1.17.1 Description:

1.17.2 Contents:

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

1.17.3 Used by:
Complex type: CreditEventNotice

1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

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

m nCccurs="0"/>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-option-shared-4-3.xsd#Complex.CreditEventNotice

1.18 OptionBase

1.18.1 Description:

A type for defining the common features of options

1.18.2 Contents:

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

buyerPartyReference (exactly one occurrence, of the type PartyOrTradeSideReference) A reference to the
party that buys this instrument, ie. pays for this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRASs this the fixed rate payer.

sellerPartyReference (exactly one occurrence; of the tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes”) this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

optionType (exactly one occurrence; of the type OptionTypeEnum) 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 straddle strategy,
that combine a call and a put with the same strike.

1.18.3 Used by:
*  Complex type: OptionBaseExtended

1.18.4 Derived Types:
e Complex type: OptionBaseExtended

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd: conpl exType name="Qpti onBase" abstract="true">
<xsd: annot ati on>
<xsd: docupent ati on_ xm : | ang="en" > i
A type for defining the Common features of options
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd. conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: group ref="Buyer Sell er. nodel "/> )
<xsd: el ement nane="opti onType" type="Opti onTypeEnuni' >
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> .
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 straddle strategy, that conbine a cal
and a put with the sanme strike.

</ xsd: docunent at i on>

<xsd: docunentati on xm :| ang="de" >
Art der Optionstransaktion

</ xsd: docunent at i on>

</ xsd: annot at i on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.19 OptionBaseExtended

1.19.1 Description:

Base type for options starting with the 4-3 release, until we refactor the schema as part of the 5-0 release
series

1.19.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type OptionBase)
* Atype for defining the common features of options

prﬁmium (zero or one occurrence; of the type Premium) The option premium payable by the buyer to the
seller

gx]grgi_se (exactly one occurrence; of the type Exercise) An placeholder for the actual option exercise
efinitions.

exerciseProcedure (exactly one occurrence; of the type ExerciseProcedure) A set of parameters defining
procedures associated with the exercise.

{(eatukre (zero or one occurrence; of the type OptionFeature) An Option feature such as quanto, asian, barrier,
noc

Either

notionalReference (exactly one occurrence; of the type NotionalAmountReference)
Or

notionalAmount (exactly one occurrence; of the type Money)

optionEntitlement (exactly one occurrence; of the type xsd:decimal) The number of units of underlyer per
option comprised in the option transaction.

entitlementCurrency (zero or one occurrence; of the type Currency) TODO

numberOfOptions (zero or one occurrence; of the type xsd:decimal) The number of options comprised in the
option transaction.

settlementType (exactly one occurrence; of the type SettlementTypeEnum)
settlementDate (zero or one occurrence; of the type AdjustableOrRelativeDate)

1.19.3 Used by:

«  Complex type: BondOption
*  Complex type: CreditDefaultSwapOption

1.19.4 Derived Types:

«  Complex type: BondOption
*  Complex type: CreditDefaultSwapOption

1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conplexType nanE:"CptlonBaseExtended" abstract="true">
<xsd: annot at i on>
<xsd: docunent ati on xnl : | ang=" )
Base type for options start|n mnth the 4-3 rel ease, until we
refactor the schemm as part of the 5-0 rel ease series
</ xsd: docunent ati on>
</ xsd: annot at |1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="Cpti onBase" >
<xsd: sequence> ) )
<xsd: el enent name="prem unt type="Prem unf m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : IanP ="en">
The option prem um payabfe by the buyer to the seller
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent ref ="exerci se"/> _ .
<xsd: el ement nane="exerci seProcedure" type="Exerci seProcedure">
<xsd: annot at | on>
<xsd: docupent ati on xni :|ang="en">
A set of paraneters defining procedures associated wth
t he exerci se.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > _ . .
<xsd: el ement nanme="feature" type="OptionFeature" mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> ) )
An Option feature such as quanto, asian, barrier, knock
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: annot at i on>

<xsd: docunent ati on xm : | ang="en" > )
A choi ce between an explicit representation of the
notional anobunt, or a reference to a notional anobunt
defined el sewhere in this docunent

</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: el enent nane="noti onal Ref erence"” type="Noti onal Amount Ref erence"/>
<xsd: el emrent nanme="noti onal Amount" type=" aney />
</ xsd: choi ce>
<xsd: group ref="Qpti onDenomn nation. nodel " m nCccurs="0"/>
<xsd: group ref="CptionSettl|enment.model "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.20 OptionFeature

1.20.1 Description:
A type for defining option features.
1.20.2 Contents:

fxFeature (zero or one occurrence; of the type FxFeature) A quanto or composite FX feature.
strategyFeature (zero or one occurrence; of the type StrategyFeature) A simple strategy feature

asian (zero or one occurrence; of the type Asian) An option where and average price is taken on valuation.
barrier (zero or one occurrence; of the type Barrier) An option with a barrier feature.

knock (zero or one occurrence; of the type Knock) A knock feature.

passThrough (zero or one occurrence; of the type PassThrough) Pass through payments from the underlyer,
such as dividends.

1.20.3 Used by:
«  Complex type: OptionBaseExtended

1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd: conplexType nane="Cpti onFeat ure">
<xsd: annot at | on>
<xsd: docupent ation xnm :lang="en">
A type for defining option features.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="QptionBaseFeat ure. nodel "/ >
<xsd: group ref="0Opti onFeat ure. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>
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1.21 OptionStrike

1.21.1 Description:

A type for defining the strike price for an equity option. The strike price is either: (i) in respect of an index
option transaction, the level of the relevant index specified or otherwise determined in the transaction; or (ii) in
respect of a share option transaction, the price per share specified or otherwise determined in the transaction.
This can be expressed either as a percentage of notional amount or as an absolute value.

1.21.2 Contents:

Either

strikEPrice (exactly one occurrence; of the type xsd:decimal) The price or level at which the option has been
struck.

Or

strikePercentage (exactly one occurrence; of the type xsd:decimal) The price or level expressed as a
percentage of the forward starting spot price.

currency (zero or one occurrence; of the type Currency) The currency in which an amount is denominated.
1.21.3 Used by:

*  Complex type: BondOptionStrike
*  Complex type: StrikeSpread

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd: conpl exType name="QptionStrike">
<xsd: annot ati on>

<xsd; docupentation xnl:|ang="en"> . .
A tyEe for deflnln? the Strike price for_an equity option. The
strike price is either: ¥| in respect of an index option
transaction, the level o he rel evant index specified or
otherwi se _determned In the transaction; or (ii) in respect of a
share option transaction, the price per share specified or
otherw se determned in the transaction. This can be expressed
elfher as a percentage of notional anpunt or as an absol ute
val ue.

</ xsd: docunent ati on>

<xsd: docunent ati on xnl: |l ang="de">

r
r
I

Typ,zur Definition des Sirike-Preises fir eine Aktienoption, Der
Strike-Preis 1st: (i) bel |Indexoptionen_der Stand des {EMEI|S
spezifizierten oder anderweitig In der Transaktion bestinmnten
I ndex oder (ii) bei Aktienoptionen der Preis jeder spezifizierten
oder anderweitig in der Transaktion bestimten Aktie. Der
Strike-Preis kann entweder als Prozentsatz des Nennwertes oder
al s absol uter Wert angegeben werden.

</ xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce> i i i
<xsd: el ement name="strikePrice" type="xsd:deci nal ">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> .
The price or |level at which the option has been struck
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de"> | )
Preis oder Niveau als Strike-Preis der Option.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement name="stri kePercentage" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The price or |level expreSsed as a percentage of the forward
starting spot price.
</ xsd: doclUnent at | on>
<xsd: docunentation xnl :lang="de">
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Prei s oder N veau, ausgedrickt als Prozentsatz des fir
ei nen kunftigen Zeitpunkt ermttelten Spotpreises.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el enent nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an anpbunt i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.22 PassThrough

1.22.1 Description:
Type which contains pass through payments.
1.22.2 Contents:

passThroughltem (one or more occurrences; of the type PassThroughltem) One to many pass through
payment items.

1.22.3 Used by:

Complex type: OptionFeatures

1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd: conpl exType nane="PassThrough">
<xsd: annot ati on>
<xsd: docunentation xnl :l ang="en">
Type whi ch contains pass through paynents.
</ x5d: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="passThroughlteni type="PassThroughlten naxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
One to nany pass through paynent itens.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.23 PassThroughltem

1.23.1 Description:
Type to represent a single pass through payment.
1.23.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party that receives the payments corresponding to this structure.

underlyerReference (exactly one occurrence; of the type AssetReference) Reference to the underlyer whose
payments are being passed through.

passThroughPercentage (exactly one occurrence; of the type xsd:decimal) Percentage of payments from the
underlyer which are passed through.

1.23.3 Used by:
Complex type: PassThrough

1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd: conpl exType name="PassThroughlteni' >
<xsd: annot ati on>
<xsd: docunmentati on xm :| ang="en" >
Type to represent a single pass through paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd. group ref="PayerRecei ver. nodel "/>
<xsd: el ement nane="under| yer Ref erence" type="Asset Ref erence">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> )
Eﬁfereﬂce to the underlyér whose paynents are being passed
rough.
</xsd:dgcunpntat|on>
</ xsd; annot at 1 on>
</ xsd: el enent > .
<xsd: el ement nane="passThr oughPer cent age" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> )
rﬁrcenhage of payments fromthe underlyer which are passed
rough.
</xsd:dgcunpntat|on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.24 Premium

1.24.1 Description:

A type for defining a premium.

1.24.2 Contents:

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

* A complex type to specified payments in a simpler fashion than the Payment type. This construct
should be used from the version 4.3 onwards.

premiumType (zero or one occurrence; of the type PremiumTypeEnum) Forward start Premium type

pricePerOption (zero or one occurrence; of the type Money) The amount of premium to be paid expressed as
a function of the number of options.

percentageOfNotional (zero or one occurrence; of the type xsd:decimal) The amount of premium to be paid
expressed as a percentage of the notional value of the transaction. A percentage of 5% would be expressed
as 0.05.

discountFactor (zero or one occurrence; of the type xsd:decimal) The value representing the discount factor
used to calculate the present value of the cash flow.

presentValueAmount (zero or one occurrence; of the type Money) The amount representing the present
value of the forecast payment.

1.24.3 Used by:
Complex type: OptionBaseExtended

1.24.4 Derived Types:

1.24.5 Figure:
1.24.6 Schema Fragment:

<xsd: conpl exType name="Premni un'>
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en">
A'type for defining a préem um
</ xsd® docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Si npl ePaynent " >
<xsd: sequence> . .
<xsd: group ref="Prem um nodel " m nQccurs=
<xsd: group ref="Paynent D scount i ng. nodel "
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

"0/ >
m nCccur s="0"/>
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1.25 PubliclyAvailableInformation

1.25.1 Description:

1.25.2 Contents:

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

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

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

1.25.3 Used by:
Complex type: CreditEventNotice

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

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

}es t hat | SDA defi ned
e.

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

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

1.26.1 Description:

Determines the currency rate that the seller of the equity amounts will apply at each valuation date for
cogvelrtlng the respective amounts into a currency that is different from the currency denomination of the
underlyer.

1.26.2 Contents:

fxRate (zero or more occurrences; of the type FxRate) Specifies a currency conversion rate.

fxSpotRateSource (zero or one occurrence, of the type FxSpotRateSource) Specifies the methodology
(reference source and, optionally, fixing time) to be used for determining a currency conversion rate.

1.26.3 Used by:
e Complex type: FxFeature

1.26.4 Derived Types:

1.26.5 Figure:
1.26.6 Schema Fragment:

<xsd: conpl exType name="Quant 0" >
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> )
Deternm nes the currency rate that the seller of the GQUII¥
amounts W Il apply at each valuation date for converting the
respective ampuntS into a currency that is different fromthe
currency denom nati on of the underlyer.
</ xsd: docunent ati on>
<xsd: docunent ation xnl :lang="en"> . .
Specifies the currency conversion rate(s) associated with the
guanto. One rate will " be defined for each pair of currencies
i nvol ved. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el enrent nanme="fxRate" type="FxRate" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > )
Specifies the nEthodolog¥ (reference source and, optional
f|¥|ng tinme) to be used for determning a currency convers
rate.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

y;
1on
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1.27 Restructuring

1.27.1 Description:

1.27.2 Contents:

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

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

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

1.27.3 Used by:
Complex type: CreditEvents

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

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

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

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

gation
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1.28 RestructuringType

1.28.1 Description:

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

1.28.3 Used by:

e Complex type: Restructuring

1.28.4 Derived Types:

1.28.5 Figure:
1.28.6 Schema Fragment:

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

1.29.1 Description:
A type for definining equity option simple strategy features
1.29.2 Contents:

Either

strikeSpread (exactly one occurrence; of the type StrikeSpread)

Or

calendarSpread (exactly one occurrence; of the type CalendarSpread)

1.29.3 Used by:
»  Complex type: EquityDerivativeBase

1.29.4 Derived Types:

1.29.5 Figure:
1.29.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Str at egyFeat ure" >
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> )
A type for definining eqlity option sinple strategy features
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> ) )
<xsd: el emrent nanme="stri keSpread" tyPe:"StrlkeSpread"/>
<xsd: el emrent nane="cal endar Spread"” t ype="Cal endar Spr ead"/ >
</ xsd: choi ce>
</ xsd: conpl exType>
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1.30 StrikeSpread

1.30.1 Description:
A type for defining a strike spread feature
1.30.2 Contents:

upperStrike (exactly one occurrence; of the type OptionStrike)
upperStrikeNumberOfOptions (exactly one occurrence; of the type xsd:decimal)

1.30.3 Used by:
Complex type: StrategyFeature

1.30.4 Derived Types:

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Stri keSpread" >
<xsd: annot ati on>
<xsd:; docupent ation xnl:lang="en">
A type for defining a strike spread feature
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el ement nane="upper Strij ke" h%pe:" tionStrike"/>
<xsd: el ement name="upper Stri keNu
</ xsd: sequence>
</ xsd: conpl exType>

er O Options" type="xsd: deci mal "/ >
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1.31 Trigger

1.31.1 Description:
Trigger point at which feature is effective
1.31.2 Contents:

Either

level (exactly one occurrence; of the type xsd:decimal) The trigger level.

Or

levelPercentage (exactly one occurrence; of the type xsd:decimal) The trigger level percentage.

1.31.3 Used by:
*  Complex type: TriggerEvent

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd: conplexType nane="Tri gger" >
<xsd: annot at | on>
<xsd; docunEntatlon xm | apng="en" >
Trigger point at whi ch féature is effective
</ xsd: ocunentat|0n>
<xsd: document ation xm : Iangz"de" .
Trigger-N veau, bei dem bestimte Merkmal e ei nsetzen
</ xsd”docunent at i on>
</ xsd: annot at | on>
<xsd: chol ce> .
<xsd: el enent nane="level " type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentatlon xm : 1 ang="en" >
The trigger |evel
</ xsd: doctment at i on>
<xsd; document ati on xni:|ang="de">
Trigger-N veau,
</ xsddocunent at i on>
</ xsd: annot at | on>
</ xsd: el enent > .
<xsd: el enent nane="1| evel Per cent age" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunment ati on xni:|ang="en">
The trigger |evel percenfage.
</ xsd: document at i on>
<xsd: docunment ation xm : Ian% ="de" >
Trlggernlveau ausgedr (ckt al's Prozentsat z.
</ xsdidocunent ati on>
</ xsd: annot at | on>
</ xsd: ei ement >
<xsd: choi ce>
<xsd: annot at i on>
<xsd: docupentation xnl:lang="en">

Choi ce between either an explicit representation of Credit
Events, or Credit Events defined el sewhere in the docunent
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd. el enent nanme="creditEvents" type="CreditEvents"/>
<xsd: el ement nane="credit Event sRef erence" type ‘CredltEventsF@ference"/>

</ xsd: choi ce>
</ xsd: choi ce>
</ xsd: conpl exType>
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1.32 TriggerEvent

1.32.1 Description:
Observation point for trigger
1.32.2 Contents:

schedule (zero or more occurrences; of the type AveragingSchedule) A Equity Derivative schedule.

triggerDates (zero or one occurrence; of the type DateList) The trigger Dates
trigger (exactly one occurrence; of the type Trigger) The trigger level.

featurePayment (zero or one occurrence; of the type FeaturePayment) The feature payment.

1.32.3 Used by:

*  Complex type: Barrier
*  Complex type: Knock

1.32.4 Derived Types:

1.32.5 Figure:
1.32.6 Schema Fragment:

<xsd: conpl exType name="Tri gger Event ">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
oservation point for trigger
</ xsd: docunent at i on>
<xsd: docunentation xm :lang="de" > o
Beobacht ungspunkt fur daS Trigger-Ereignis.
</ xsd: docunent at |1 on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement nane="schedul e" type="Averagi ngSchedul e" nmi nCccurs="0"

<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A Equity Derivative schedul e.
</ xsd: docunent ati on> Y
<xsd; docunent ati on xnml : |l ang="de" >
Zeitplan fur Aktienderivate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement name="triggerDates" type="DateList" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The trigger Dates
</ xsd: docunent ati on>
<xsd; docunent ation xnl : |l ang="de">
Tri gger - Tage.
</ xsdi docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="trigger" type="Trigger">
<xsd: annot ati on>
<xsd: docunentati on xnml :lang="en">
The trigger |evel
</ xsd: docUnent ati on> o
<xsd; docunent ati on xnl : |l ang="de" >
Trigger-N veau,
</ xsdi docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

maxCccur s="unbounded" >

<xsd: el ement nanme="feat urePaynent"” type="FeaturePaynent” m nCccurs="0">

<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
The feature paynent.
</ xsd: docunent ati on>
<xsd: docunent ati on xm : | ang
Aus dem Optionsmerkmal re
</ xsd: docunent ati on>
</ xsd: annot ati on>

Su

de" >
['ti erende Zahl ung.
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</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2 Groups



2.1 OptionBaseFeature.model

2.1.1 Description:
A model group containing Option Base Feature Elements
2.1.2 Contents:

fxFeature (zero or one occurrence; of the type FxFeature) A quanto or composite FX feature.
strategyFeature (zero or one occurrence; of the type StrategyFeature) A simple strategy feature

2.1.3 Used by:

*  Complex type: OptionFeature

2.1.4 Figure:
2.1.5 Schema Fragment:

<xsd:group nane=" Opt i onBaseFeat ur e. nodel " >
<xsd: annotation>
<xsd: docunentation xnl:|ang="en">
A nodel group containing Option Base Feature El enents
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
A quanto or conposite FX feature.
</ xsd: docunent at i on>
<xsd: docunentation xnl ;| ang="de" > )
Quant o- oder Konposit - Devi senbest andt ei |
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="strat egyFeature" type="StrategyFeature" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xpl:|lang="en">
A sinple strategy feature
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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2.2 OptionDenomination.model

2.2.1 Description:
A model group containing the option denomination components.
2.2.2 Contents:

optionEntitlement (exactly one occurrence; of the type xsd:decimal) The number of units of underlyer per
option comprised in the option transaction.

entitlementCurrency (zero or one occurrence; of the type Currency) TODO

numberOfOptions (zero or one occurrence; of the type xsd:decimal) The number of options comprised in the
option transaction.

2.2.3 Used by:
Complex type: OptionBaseExtended

2.2.4 Figure:
2.2.5 Schema Fragment:

<xsd:group nane="Opt i onDenom nat i on. nodel ">
<xsd: annotation> .
<xsd: docunentation xnl:|lang="en"> ) )
A nodel group containing the option denom nati on comnmponents.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . . .
<xsd: el ement nanme="optionEntitlenment"” type="xsd: decimal">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) ) )
The nunber of units of underlyer per option conprised in the
option transaction.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement nanme="entitl ement Currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
TODO

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i ] ]
<xsd: el ement nanme="nunber O Opti ons" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | ) )
The nunber of options conprised in the option transaction.
</ xsd: docunent ati on> Y
<xsd: docunentation xnl:|ang="de"> )
Anzahl von Optionen der tionstransaktion
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: group>
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2.3 OptionFeature.model

2.3.1 Description:
A model group containing Option Base Feature Elements
2.3.2 Contents:

asian (zero or one occurrence; of the type Asian) An option where and average price is taken on valuation.
barrier (zero or one occurrence; of the type Barrier) An option with a barrier feature.
knock (zero or one occurrence; of the type Knock) A knock feature.

passThrough (zero or one occurrence; of the type PassThrough) Pass through payments from the underlyer,
such as dividends.

2.3.3 Used by:
*  Complex type: OptionFeature

2.3.4 Figure:
2.3.5 Schema Fragment:

<xsd:group nane=" Cpti onFeat ur e. nodel ">
<xsd: annot ation>
<xsd: docunentation xnl:|ang="en">
A nodel group containing Option Base Feature El enents
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nane="asi an" type="Asi an" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl:lang="en"> . .
An option where and average price is taken on val uation.
</ xsd: docunent ati on>
<xsd: docunentation xnl: |l ang="de"> . . .
Option, deren Bewertung auf einem Durchschnittspreis basiert.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en">
An option wth a barrier feature.
</ xsd: docunent ati on>
<xsd: docunentation xm : |l ang="de">
Option mt Barrier-Mrknal
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el enent nane="knock" type="Knock" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
knock feature
</xsd:docunent?t|on>
I

<xsd: docunent ation xnl:lang="de">
Knock- Spezi fi kati on
</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl: Il ang="en"> o
Pass t hrough paynents fromthe underlyer, such as dividends.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>
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2.4 OptionSettlement.model

2.4.1 Description:
A group which has Option Settlement elements
2.4.2 Contents:

settlementType (exactly one occurrence; of the type SettlementTypeEnum)
settlementDate (zero or one occurrence; of the type AdjustableOrRelativeDate)
Either

settlementAmount (exactly one occurrence; of the type Money) Settlement Amount
Or

settlementCurrency (exactly one occurrence; of the type Currency) Settlement Currency for use where the
Settlement Amount cannot be known in advance

2.4.3 Used by:
«  Complex type: OptionBaseExtended

2.4.4 Figure:
2.4.5 Schema Fragment:

<xsd: group name="OptionSettl enment. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
A 8roup whi ch has Option Settlenent el enents
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
<xsd: sequence>

<xsd: e| ement nanE:"settIenEntTyPe" type:"SettIenEntzygeEnunf/> i
<xsd: el ement nanme="settl enent Date" type="Adj ustabl eO Rel ativeDate" m nQOccurs="0"/>
<xsd: group ref="Settl enent Anount Or Currency. nodel ™ m nCccurs="0"/>

</ xsd: sequence>
</ xsd: gr oup>
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3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:Fackage:"org.fpn1" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: 1 nclude_schenalLocati on="fpml - asset - 4- 3" xsd"/ >
<xsd: conpl exType nane="Asi an">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
As per | SDA 2002 Definitions
</ xsd: docunent ati on> Y
<xsd: docunent ati on xni:!an?; de" >
I'm Si nne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="aver agi ngl nQut" type="Averagi ngl nQut Enunt'/ >
<xsd: el ement nanme="stri keFactor" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
The factor of strike.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de">
Stri ke- Fakt or. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nane="aver agi ngPeri odl n* type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
The averaging in gerlod.
</ xsd: docunent at i on
<xsd: docunentation xnl :lang="de">
Aver agi ng-1 n-Zei traum
</ xsd: docuient ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el emrent nanme="aver agi ngPeri odQut" type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :|ang="en">
The averagi ng out period.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de">
Aver agi ng- Qut - Zei t raum
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane="Aver agi ngPeri od" >
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> )
Peri od over which an average val ue is taken
</ xsd: docunent at i on>
<xsd: docunent ation xnl : Il ang="de"> .
Typ zur Definition der Ausubungsprozesse bei einer
aneri kani schen Aktienoption. Diese Einheit leitet sich ab vom
Typ " Aneri canExerci seBase"
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nane="schedul e" type="Averagi ngSchedul e" ni nOccurs="0" maxCccur s="unbounded"
<xsd: annot ati on> .
<xsd: docunentation xnl: |l ang="en">
A Equity Derivative schedul e.
</ xsd: docunent ati on>
<xsd; docunent ati on xnl : |l ang="de" >
Zeitplan for Aktienderivate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i i . i
<xsd: el ement nanme="aver agi ngDat eTi mes" type="DateTi neList" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Aver agi ng DateTi nes
</ xsd: docunent ati on>
<xsd: docunent ati on xn1:|ang:"de">
Eurtdle Durchschni ttsbi |l dung herangezogene Daten und
el ten.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="nar ket Di srupti on" type="MarketDi sruption">



<xsd: annot ati on>

<xsd: docunentation xm :lang="en"> )
The, mar ket disruption event as defined by | SDA 2002
Definitions .
</ xsd: docunent ati on>
<xsd: docunentation xn :lang="de"> o
Mar kt unt er brechung 1 m Si nne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Aver agi ngSchedul e" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
hod of generating a seéries of dates.
</ xsd: docunent at i on>
<xsd: docunentation xnm :lang="de"> | )
Met hode zur Generierung €i ner Rei he von Term nen
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enrent nane="startDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
The averagi ng period start date.
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="endDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The averagi ng period end date.
</ xsd: docunent at | on>
<xsd; docunentat|jon xnl: Il ang="de">
Let zt er Tag ei nes Durchschnittszeitrauns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="frequency" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The schedul e frequency.
</ xsd: docunent at | on>
<xsd; docunentation xnl :lang="de">
Zahl ungsfrequenz | aut Zeitplan.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="frequencyType" type="FrequencyType">
<xsd: annot ati on>
<xsd: docunment ation xm : | ang="en">
The schedul e frequency type
</ xsd: docunent at i on>
<xsd; docunent ation xnl : |l ang="de" >
Art der Zahlungsfrequenz™l aut Zeitpl an.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="weekNunber" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :|ang="en">
The schedul e week nunber.
</ xsd: docunent ati on> .
<xsd: docunent ation xnl:lang="de">
Wichenzahl im Zeitplan
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="dayCOf Week" type="Weekl yRol | Conventi onEnunt’ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
of the Week
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType name="Barrier">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
As per | SDA 2002 Definitions.
</ xsd: docunent at i on>



on xn1:!an9;"de">
SDA;EEfInI i onen von 2002.
io

<xsd: docunent at i
I'm Sinne der |
</ xsd: docunent at
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el ement name="barrierCap" type="TriggerEvent"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl :lang="en">
Atrigger |evel agproached from beneat h.
</ xsd: docunent at i on
<xsd: docunentation _xnl :lang="de" >
Von unten aus?elostes Trigger-N veau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="barrierFl oor" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
A trigger |evel agproached from above.
</ xsd: docunment at | on
<xsd: docunent ation xnl :|lang="de" >
Von oben ausgel 6stes Trigger- N veau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" Cal endar Spr ead" >
<xsd: annotati on>
<xsd: docunent ati on xnl : |l ang="en" >
A type for defining a calendar spread feature
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nane="expirati onDat eTwo" type="Adj ustabl eO Rel ati veDate"/>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Conposite">
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> )
Specifies the conditions to be applied for convert
reference currency when the actual currency rate
det erm ned upfront.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
Speci fies the nmethod according to which an anpbunt or a date
is determ ned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="rel ativeDate" type="Rel ativeDateOfset" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm : I ang="en">
é gate specified as sonme offset to another date (the anchor
ate).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Speci fies the nethodol ogy (reference source and,
optionally, fixing tlﬂE? to be used for determning a
currency conversion rate.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Credit Event Noti ce">
<xsd: sequence> o o
<xsd: el ement nanme="notifyingParty" type="NotifyingParty">
<xsd: annot ati on>
<xsd; docunent ati on xnml : |l ang="en"> o

into a

ng I
ot

i
S

Pointer style references to_a party identifier defined

el sewhere in the docunent. The notifying party is the party
that notifies the other party when a credit event has
occurred by neans of a credit event notice. If nore than
one party is referenced as being the notifying party then



of a credit event

ei t her part otify the h r
tifying Party

occurring YSDA 2003 Term
</ xsd: docunentat|0n>
</ xsd; annot ati on>
</ xsd: el ement > . . .
<xsd: el ement nanme="busi nessCenter" type="Busi nessCenter"” m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en"> i
[nclusion of this busineSs center el enment inplies that
G eenwich Mean Tinme in Section 3.3 of the 2003 ISDA Credlt
Derivatives Definitions is rep | aced bY the local tinme of
the city indicated by the bu3|nessCBn er el enent val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el ement name="publ i cl yAvai | abl el nformati on" type="PubliclyAvail abl el nf or mati on" mi n(
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en" >

A specified condition to settlement. Publicly available
information means information that reasonably confirns any
of the facts rel evant to deterntnlng hat a credit event Or

potentlal pudlatlon/nnra orium _as pp i cabl e, has

occurred. Th | SDA defined |ist (2003) t he mar ket
standard and is consi dered conprehenS|ve, and a m ni mum of
two differing public sources nmust have published the

rel evant information, to declare a Credit Event. | SDA 2003

Term Notice of Publlcly Aval | abl e Infornmation Applicable

</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="CreditEvents">
<xsd: sequence> )
<xsd: el enent name="bankruptcy" type="Enpty" ninCccurs="0">
<xsd: annot at | on> -
<xsd: document at i on_xm : | ang="en" >
Acredit event. The refefence entity has been dissolved or
has becone insolvent. It also covers events that may be a
precursor to Insolvency such as |nst|?at|on of bankrt upt cy
or insol vency proceedlngs Sovereign frades are not subject
to Bankrup tCB technical I'y" a Sovereign cannot becone
bankrupt. | SDA 2003 Term Bankruptcy
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="fail ureToPay" type="Fail ureToPay" m nCccurs="0">
<xsd: annot at | on>
<xsd: docurent at i on xn1:|an8 ten ">
i

Acredit event. This cre event triggers, after the

ex iration of any appllca e grace period, if the reference
ity falls to nak due pa¥nents in an aggregrate anmount

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

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

FallOre to Pa
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) o )
<xsd: el enent name="fail ureToPayPrinci pal" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
Acredit event. CbrresPonds to the failure by the Reference
Entity to pay an expec nci pal ; anpunt of the paynent
of an” actual “pri nci pal anDunt th t is_less than the
gxpectedlprlnC|paI amount. | SDA 2003 Term Failure to Pay
rincipa
</ xsd: dogunentat|0n>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="fail ureToPayl nterest" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

A credlt event Corresponds to the failure by the Reference
Entit Y an expected interest anount or’the paynent of
an ac ua er est anDunt that is_|less than the expéected
I nt erest anDunt | SDA 2003 Term Failure to Pay Interest.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="obl i gationDefaul t" type="Enpty" ninQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm | ang="en" > ) )
A credit event. One or nbre of the obligations have becone



caﬁable of belng decl ared due and payabl e before they woul d
ot herw se have been due and payable as a result of, 0Or on
the basis of, the occurrence of a default, event of default
or other simlar condition or event other than failure to
pay. | SDA 2003 Term Obligation Default
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="obl i gati onAccel eration" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A credit event. One or nbre of the obligations have been
decl ared due and payabl e before they woll d ot herwi se have
been due and payable as a result of; or on the basis of,
he occurrence of a default, event of default or other

=

t
simlar condition or event other than failure to pay
(preferred by the market over Cbligation Default, because
nore definitive and enconpasses the definition of
ol igation Default - this is nore favorable to the Seller).
Subj éct to the default requirenent anmount. | SDA 2003 Ter n
Cbllgatlon Accel eration

</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="repudi ati onMorat ori um' type="Enpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation_xnl : Il ang="en">
A credit event, The reference entity, or a governnental
authority, either refuses to recognise or challenges the
val idity of one or nore obligatiohs of the reference
entity, or inposes a nnratorlun1therebx post poni ng paynents
on one or nore of the obligations of the reference entity.
Subject to the default requirenent amount. | SDA 2003 Term
Repudi at i on/ Mor at ori um
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement name="restructuring" type="Restructuring” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> .
Acredit event, ArestruCturing is an event that materially
i npacts the reference entity' s obligations, such as an
interest rate reduction, principal reduction, deferral of
interest or principal, change in priority ranklng, or
change in currency or conpoSition of payment. |SDA 2003
TernT Restructuring
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="di stressedRati ngsDowngr ade" type="Enpty" m nCccurs="0">
<xsd: annot at i on>

<xsd: docunent ati on xn1:|an?:"en"> ]
A credit event. Results fromthe fact that the rating of
the reference obligation is downgraded to a distresséed )
rating |evel. Froma usage standpoint, this credit event is
typically not applicable’in case of RVBS trades.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="maturityExtension" type="Enmpty" m nCccurs="0">
<xsd:annot ati on> | Y
<xsd: docunentati on_xnl : |l ang="en" > )
A credit event. Results fromthe fact that the underlier
fails to nake principal paynents as expected.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent name="writedown" type="Empty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on _xnl : |l ang="en"> )
A credit event. Results fromthe fact that the underlier
wites down its outstanding principal anount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="def aul t Requi renent" type="Money" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">

Inrelation to certain credit events, serves as a threshold
for Ooligation Acceleration,_ Obligation Default

Repudi at Ton/ Morat ori.um and Restructuring. Market standard
is USD 10, 000, 000 (JPY 1,000, 000,000 for all Japanese Yen
trades). This'is applied on an aggregate or total basis



across all Obligations of the Reference Entity. Used to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Default Requirenent

</ xsd: docunent ati on>

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

A specrfred condition to settlement. An irrevocable witten
or verbal notice that describes a credit event t hat has
occurred. The notice is sent fromthe notifying party
(either the buyer or the seller) to the counterparty. It
provi des information_relevant to determning that a credit
event has occurred This is typically acconpani ed by,
Publicly Available Information. |SDA 2003 Term Credit

Event tice
</ xsd: docunentatron>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute name="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>
<xsd: conp exT¥ e nanme="Cr edi t Event sRef er ence" >
<xsd: annota I on>
<xsd: docunent ati on xm : | ang="en">
Reference to credit events.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conplebentent>
<xsd: ext ens| on base="Ref er ence" > ) )
<xsd:attribute nane="href" type="xsd: | DREF" use="required" ecore:reference="CreditEvent
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conPIexT pe> i
<xsd: co exType nane="Fail ureToPay" >
<xsd: se uence> . . . . .
<xsd: elenent nane="gr acePeri odExt ensi on" type="G acePeri odExt ensi on" m nCccurs="0">
<xsd: annot at i on>
<xsd:docunentat|on xm : Ian? en' >
this element is specifie di
grace peri od extensron is appl ab
er i od Ext ensi on Applicable
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Requi renent" type="Money" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

cates whether or not a
le. | SDA 2003 Term G ace

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

Ja anese Yen trades) or Its equivalent in the rel evant

obl i gation currency This is applied on an aggre ate basis

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

pr event technrcal/operatronal errors fromtriggering credit

events. | SDA 2003 Term Paynment Requirenent

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Feat ur ePaynent ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Payment nmade foll owi ng trigger occurence.
</ xsd: docunent at i on>
<xsd: document ati on xni ;| ang="de">
Nach Eintritt des Triggerf-Ereignisses erfol gende Zahl ung.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="Payer Recei ver. nodel "/ >
<xsd: thoj ce> )
<xsd: el enent nane="| evel Percent age" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd:docunentat|on xnm Ian? en" >
The trigger |evel percentag
</ xsd: docuient at i on>
<xsd: docunment ati on xm : Ian% ="de" >
Trrggernrveau ausgedr lickt al's Prozentsatz.
</ xsd docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="anmount" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: docunentation xnl:Ilang="en">
The nonetary quantity in currency units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> ) .
<xsd: el enent nane="time" type="Ti neTypeEnum mi nCccurs="0">
<xsd: annot at i on>
<xsd: docunent ati on xni:|ang="en">
The feature paynent tine.
</ xsd: docunent at i on>
<xsd: docupent ati on xm : | ang="de" > )
%eh}punkt der aus dem Op |onsnerknal resul tierenden
a
</ xsd: doCunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en"> )
The currency in which an anount is denoni nat ed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="feat urePaynent Dat e" type="Adj ustabl eO Rel ati veDat e"
<xsd: annot ati on>
<xsd: docunment ati on xm :|ang="en">
The feature paynent date.
</ xsd: docunent at i on>
<xsd: document ation xni : | ang="de" > .
Dat um der aus dem OptionSmerkmal resultierenden Zahl ung.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exType name="Fr equencyType" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
Frequency Type
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > .,
<xsd: ext ens| on base=" xsd: t oken" >
<xsd:attribute nane="frequencyTypeSchene" type="xsd:anyURl"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conPIexT pe>
<xsd: conp exType name="FxFeat ure">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en" >
A type for defining Fx Features.
</ xsd: docunent at | on>
<xsd: docurment ation xnl : | ang="de" >
Typ zur Definition von Devisenbestandteil en.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> o
<xsd: el enent nane="referenceCurrency" type="IldentifiedCurrency">
<xsd: annot at i on>
<xsd: docunentatlon xm : | ang="en" >
SpeC| ies the reference currency of the trade.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
<xsd: choj ce> . .
<xsd: el enent nane="conposite" type="Conposite">
<xsd: annot at i on>
<xsd docunent ati on xm : | ang="en" )
If “Conposite” is. specified as the Sett | ement Ter in the
rel evan Transactlon Su pl ement, an amount in t
Settl ement CUrrencY ern1ned by the Cal cul ati on Agent
as bei ng equal he nu C%tlons exercised or

deermed exercised, multipli d by Settlenent Price —
Strike Price) / (Strike Prlce = Settlenent Price) x
Multiplier provided that if the above is equal to a
negative anbunt the Option Cash Settlenent Anbunt shal

be deened to be zero.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

m nCccur s="0">



<xsd: el ement nane="quant 0" type="Quanto">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
If “Quanto” is specified as the Settlenment Type in the
rel evant Transacti on SuPp!enent, an anount, as determ ned
by the Cal cul ati on_Agent | n accordance with the Section
8.2 of the Equity Definitions
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="crossCurrency" type="Conposite">
<xsd: annot ati on> .
<xsd: docunentation xm ;lang="en">
If “Cross-Currency” is specified as the Settlenent_TyPe
In the rel evant Transaction, Suppl enent, an anount in the
Settl ement CMrrency determ ned by the Cal cul ati on Agent
as being equal to the nunber of tions exercised or
deened éexercised, multiplied by: (Settlenent Price —
Strike Price) / (Strike Price = Settlenent Price) X
Mul tiplier x one unit of the Reference Currency converted
into an amount in the Settlenent Currency using the rate
of exchange of the Settlenent Currency aS quoted on the
Ref erence Price Source on the Valuation Date, provided
that if the above is equal to a negative anount the
tion Cash Settlenent Anpunt shall be deened to be zero
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conpl exType nanme="G acePeri odExt ensi on" >
<xsd: sequentce> . .
<xsd: el ement name="gracePeriod" type="Ofset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

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

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Knock" >
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . .
Knock I'n nmeans option to exercise cones into existence. Knock
Qut neans oPt|pn to exercise goes out of existence
</ xsd: docunent at i on>
<xsd: docupent ati on xnl :lang="de"> . .. .
"Knock-in" bedeutet, dasS eine Option durch das Wberschreiten
aktiviert wrd. "Knock-out" bedeutet, dass eine Option nach dem
Uberschreiten erlischt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="knockl n" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">
The knock in.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de">
Knock- I n. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nanme="knockQut" type="TriggerEvent" mi nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
The knock out. .
</ xsd: docunent ati on> Y
<xsd: docunentation xnm : | ang="de">
Knock- Qut . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ] )
<xsd: conpl exType name="Mar ket Di sruption">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



Defines the handling of an averagi ng date market disruption for
an equity derivative transaction
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpl eContent> _
<xsd: ext ensi on base="xsd: normalize
<xsd: attri bute nane="mar ket Di sru
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Noti fyi ngParty">
<xsd: sequentce>
<xsd: el ement nane="buyer Part yRef er ence" type:"Partyﬁeference"/>
<xsd: el ement nanme="sell er PartyRef erence" type="PartyReference" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="QOpti onBase" abstract="true">
<xsd: annot ati on>
<xsd; docupentation xnl ;| ang="en"> )
A type for defining the Conmon features of options
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd:. group ref="BuyerSeller.nodel"/> )
<xsd: el enent nane="opti onType" type="Cpti onTypeEnuni' >
<xsd: annot ati on>
<xsd: docunentati on xm : I ang="en">
The type of option transaction, From a usage )
standpoint, put/call 1s the default option type, while
payer/receiver indicator 1s used for options]index
credit default swaps, consistently with the industry
practice. Straddle is used for the case of straddle
s%raLeQY, that conbine a call and a put wth the sane
strike.
</ xsd: docunent at i on>
<xsd: docunentation xnml :| ang="de">
Art der Optionstransaktion
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="(pti onBaseExt ended" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Base type for options starting with the 4-3 release, until we
refactor the schema as part of the 5-0 rel ease series
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="(pti onBase" >
<xsd: sequence> . . .
<xsd: el ement nanme="prem unf' type="Prem um' m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en">
The option prem um payable by the buyer to the seller
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enent ref="exercise"/> .
<xsd: el ement nane="exerci seProcedure" type="Exerci seProcedure">
<xsd: annot ati on>
<xsd: docupentation xnl: I ang="en"> ) )
A set of paranmeters defining procedures associated with
t he exercise. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="feature" type="QOptionFeature" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> ) )
An Option feature such aS quanto, asian, barrier, knock
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> )
A choi ce between an explicit representation of the

type="xsd: anyURI " defaul t="http://ww.fpn



noti onal anount, or a reference to a notional anpunt
defined el sewhere in this docunent
</ xsd: docunent ati on>
</ xsd: annot ati on> . .
<xsd: el enent nanme="notional Ref erence” type="Noti onal Amount Ref erence"/>
<xsd: el ement nanme="noti onal Amount" type="Money"/>
</ xsd: choi ce> ) ] ] )
<xsd: group ref="QptionDenoni nation. nodel" m nCccurs="0"/>
<xsd: group ref="OptionSettl ement. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Qpti onFeat ure">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
A type for defining option features.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: group ref="QptionBaseFeat ure. nodel "/ >
<xsd: group ref="Cpti onFeat ure. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="QptionStrike">
<xsd: annot ati on>
<xsd; docupentation xnl:|ang="en"> )
A type for deflnln? the Strike price for_ an equity
strike price is either: ¥|2 in respect of an index
transaction, the |level o r
otherw se determined In the tra
a share option transaction, Ehe
ra
tio

el evant index specif
nsaction; or (1) in
price per_share’ spec or
nsaction. This can be expressed
nal amount or as an absol ute

he

ot herwi se determned in the
either as a percentage of no
val ue. )
</ xsd: docunent ati on> .
<xsd: docunent ation xnml :lang="de"> . . . .
Typ zur Definition des Strike-Preises fur eine Aktienoption
Der Strike-Preis 1st: (i) bei |Indexoptionen der_Stand des
ewei |l s spezifizierten oder anderweitig I n der Transaktion
estimten Index oder (ii) bei Aktienoptionen der Preis jeder
spezifizierten oder anderweitig in der Transaktion bestinmnten
Aktie. Der Strike-Prels kann entweder als Prozentsatz des
Nennwertes oder als absoluter Wrt angegeben werden.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce> . . .
<xsd: el ement nanme="strikePrice" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunentatijon xnl :lang="en"> )
The price or |level at which the option has been struck.
</ xsd: docunent ati on>
<xsd: docunentation xnl:Ilang="de"> | )
Preis oder Niveau als Strike-Preis der Option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="stri kePercent age" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en">
The price or |evel expreSsed as a percentage of the
forward starting spot price.
</ xsd: docunent at i on> .
<xsd: docunentation xnml :lang="de"> .
Prei s oder N veau, ausgedrickt als Prozentsatz des fir
el nen kunftigen Zeitpunkt ermttelten Spotprelses.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="PassThrough">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



Type whi ch contains pass through paynents.
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nane="passThroughlteni type="PassThroughltenm naxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
One to nany pass through paynent itens.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="PassThroughl teni' >
<xsd: annot ati on>
<xsd: docunent ati on xn1:!anP:"en">
Type to represent a single pass through paynent.
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: group ref="Payer Recei ver. nodel "/>
<xsd: el ement nanme="under| yer Ref erence" type="Asset Ref erence">
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" > ]
Fﬁfereﬂce to the underlyér whose paynents are being passed
rough.
</xsd:dgcunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="passThroughPercent age" type="xsd: deci mal ">
<xsd: annot ati on> |
<xsd: docunentation xm : |l ang="en"> i
Fﬁrcenhage of payments fromthe underlyer which are passed
rough.
</xsd:dgcunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> i
<xsd: conp exT¥pe name="Prem uni' >
<xsd: annotati on>
<xsd: docupentation xnm :lang="en">
A type for defining a prém um
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Si npl ePaynent " >
<xsd: sequence> ) .
<xsd: group ref="Prem um nodel" m nQccurs="0"/>
<xsd: group ref="Payment Di scounti ng. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nanme="Publ i cl yAvai |l abl el nf or mati on">
<xsd: sequence> . .
<xsd: el ement nanme="st andar dPubl i cSour ces" type="Enpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd:dopunentat|on,xn1:Ian?;"en"?
If this elenent is specified, indicat
Standard Public Sources are applicab
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="publicSource" type="xsd:string" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en">

s that | SDA defi ned

e
e

A public information soufce, e.g. a Bartlcular newspaper or
el ectroni c news service, that ma ubli sh rel evant
information used in the determ nati on_of whether or not a
credit event has occurred. |SDA 2003 Term Public Source

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fi edNunber" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xnl ;lang="en">

The m ni mum nunber of thé specified public informatijon
sources that nust publish information that reasonab
confirms that a credit event has occurred, The narke
convention is two. |SDA 2003 Term Specified Number

</ xsd: docunent ati on>
</ xsd: annot ati on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe name="Quant 0" >
<xsd: annotati on>
<xsd: docunentation xnm : |l ang="en">

Determ nes the currency rate that the seller of the equity
amounts W Il apply at each valuation date for converting the
respective amounts into a currency that is different fromthe

currency denom nati on of the underlyer.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="en"> . .
Specifies the currency conversion rate(s) associated with the
guanto. One rate will " be defined for each pair of currencies
i'nvol ved. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="fxRate" type="FxRate" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
Speci fies the nethodol ogy (reference source and,
optionally, fixing tlne? to be used for determ ning a
currency ctonversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Restructuring">
<xsd: sequence> ) ) )
<xsd: el enent name="restructuringType" type="RestructuringType" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;lang="en"> ) )
Specifies the type of reStructuring that is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="mul ti pl eHol der Gbl i gati on" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :|lan

—ren">
In relation to a restruc?ur!ng credit event, unless .
mul ti ple holder obligation is not specified restructurings
are limted to nmultiple holder obligations. A nultiple

hol der obligation neans an obligation that is held nor e
than three holders that are not "affiliates of each of her
and where at |least two thirds of the holders must agree to
the event that constitutes the restructuring credit event.
| SDA 2003 Term Multiple Hol der [1gation

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="mul ti pl eCredi t Event Noti ces" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xm :Ilang="en"> )
Presence of this elenent “indicates that Section 3.9 of the
2003 Credit Derivatives Definitions shall aPPIy. Absence of
this element indicates that Section 3.9 shall nhot apply.
NOTE: Not al |l owed under | SDA Credit 1999.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exTXge nanme="RestructuringType">
<xsd: si npl eCont ent > ) .
<xsd: ext ensi on base="xsd: normal i zedStrijng">
<xsd:attri bute nane="restructuringSchene" type="xsd:anyURlI" default="http://ww.fpni
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conp exType nanme="Strat egyFeat ure">
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> )
A type for definining equity option sinple strategy features
</ xsd: docunent at | on>

. Of



</ xsd: annot at i on>
<xsd: chol ce>
<xsd: el enent nane=' strlkeSpread yF StrlkeSpread />
<xsd: el ement nane="cal endar Spread" " type="Ca endarSpread"/>
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: conp exType nane="Stri keSpread" >
<xsd: annota ion>
<xsd: document ati on_xm : | ang="en" >
A type for defining a strike spread feature
</ xsd? docunent at | on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="upper Strike" h% tionStrike"/>
<xsd: el ement nane="upper Stri keNunber O Opt i ons" type="xsd: deci mal "/ >
</ xsd: sequence>
</ xsd: conP exTy e>
<xsd: co ex Ype nanme="Tri gger"
<xsd: annota i on>
<xsd: document ati on xm : Iang— en"
Trigger point at whi ch feature is effective
</ xsddocunent at | on>
<xsd; docunent ation xm : Ian% "de" > )
Trigger-N veau, bei dem bestimte Merknmal e einsetzen
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: choj ce> )
<xsd: el ement name="level " type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: document ation xm : | ang="en">
The trigger |evel.
</ xsd: doctient at | on>
<xsd: docurment ation xnl : | ang="de" >
Trigger-N veau.
</ xsdTdocunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="| evel Percent age" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd:docunentat|on xm : I ang="en" >
The trigger |evel percentage.
</ xsd: docuient at i on>
<xsd: document ation xm : Ian% ="de" >
Tr|ggern|veau ausgedr lickt al's Prozentsatz.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en">,
ol ce between either an explicit re pr
Events, or Credit Events defined el sewh
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: el enent name="credjtEvents" type="CreditEvents"
<xsd: el emrent nanme="credi t Event sRef erence" type="Credi
</ xsd: choi ce>
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: conp exT¥ e nane "TriggerEvent ">
<xsd: annotal
<xsd: docunentatlon xm @l ang="en" >
servation point for trigger
</ xsd: docunent at | on>
<xsd: document ation xm : | ang="de">
Beobachtungspunkt fur das Trigger-Ereignis.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="schedul e" type="Averagi ngSchedul e" m nCccurs="0" maxCccur s="unbounded'
<xsd: annot at | on>
<xsd: document ati on_xnl : | ang="en" >
A Equity Derivative schedul e.
</ xsd: docunent at i on>
<xsd; docunentatlon xm : | ang="de" >
Zeitplan fur Akti enderivat e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="triggerDates" type="DateList" nmi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The trigger Dates

—_
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</ xsd: docunent at i on>
<xsd; docunent ation xnml : |l ang="de">
Trlgger—Tage.,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="trigger" type="Trigger">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
The trigger |evel.
</ xsd: docUnent ati on>
<xsd; docunent ati on xnl : Il ang="de" >
Tri gger-Ni veau,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="featurePaynment" type="FeaturePaynent" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The feature paynment.
</ xsd: docunent at i on>
<xsd: docunentation xni:|
Aus dem Opti onsner knal
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd:group nane=" Opt i onBaseFeat ur e. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
A nodel group contal ning Option Base Feature El enents
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en">
A quanto or conposite FX feature.
</ xsd: docunent at i on>
<xsd: docunentation xnl:Ilang="de"> .
Quant o- oder Konposit - Devi senbest andt ei |
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="strat egyFeature" type="StrategyFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en">
A sinple strategy feature
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> )
<xsd: group nane="Opti onFeat ure. nodel ">
<xsd: annotation> .
<xsd: docunentation xnl:|ang="en">
A nodel group containing Option Base Feature El enents
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el ement nanme="asi an" type="Asian" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
An option where and average price is taken on val uation
</ xsd: docunent ati on>
<xsd; docunentation xnl: Il ang="de" > ) )
gptgon deren Bewertung auf ei nem Durchschnittspreis
asiert.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
An option with a barrier feature.
</ xsd: docunent at i on>
<xsd: docunentation xm : |l ang="de">
Option mt Barrier-Mrknal.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="knock" type="Knock" m nCccurs="0">

ang="de"
result

>
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<xsd: annotation> . .
<xsd; docunentation xnml :lang="en">
knock feature
</ xsd: docunent ati on>
<xsd: docunent atj on_xm : [ ang="de" >
Knock- Spezi fi kati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el ement nanme="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : I ang="en" >
Pass t hrough paynments fromthe underlyer, such as
di vi dends. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> . i .
<xsd: group nane="Opti onDenomn nati on. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nodel group containing the option denom nation conponents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nanme="optionEntitlenment" type="xsd: decinal">
<xsd: annot ati on>
<xsd: docunpentation xnl:|ang="en"> ) ) )
The nunber of units of underlyer per option conprised in
the option transaction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="entitl enent Currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="nunber O Opti ons" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> . .
The nunber of options conprised in the option transaction
</ xsd: docunent ati on>
<xsd: docunment ati on xm : | ang="de" > )
Anzahl von Optionen der tionstransaktion
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: group name="OptionSettl enment. nodel ">
<xsd: annotation>
<xsd: docunentation xnl:|ang="en">
roup which has Option Settl enent el enents
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence>

<xsd: e| emrent nanE:"settIenEntTyPe" type:"SettIenEntzygeEnunf/> .
<xsd: el ement nanme="settl enent Date" type="Adj ustabl eO Rel ativeDate" m nQOccurs="0"/>
<xsd: group ref="Settl enent Anount Or Currency. nodel ™ m nCccurs="0"/>

</ xsd: sequence>
</ xsd: gr oup>
</ xsd: schema
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