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1 Global Simple Types



1.1 QueryParameterValue

1.1.1 Description:

A type representing a value corresponding to an identifier for a parameter describing a query portfolio.
1.1.2 Contents:

Inherited element(s): (This definition restricts the content defined by the type xsd:string)

1.1.3 Used by:

1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd:S|aneTyPe nane=" Quer yPar anet er Val ue" >
<xsd: annotati on>
<xsd: docunent ati on_xm : [ ang="en" > i i o
A type representing a value corresponding to an identifier for a
par anmet er describing a query portfolio.
</ xsd: docunent ati on>
</ xsd: annot at | on> )
<xsd:restriction base="xsd:string"/>
</ xsd: si npl eType>



2 Global Complex Types



2.1 Allocation

2.1.1 Description:

2.1.2 Contents:

allocationTradeld (exactly one occurrence; of the type PartyTradeldentifier) Unique ID for the allocation.
Either

accountReference (exactly one occurrence; of the type AccountReference) Reference to the subaccount
definition in the Party list.

Or
partyReference (exactly one occurrence; of the type PartyReference) Reference to the party definition.
Either

allocatedFraction (exactly one occurrence; of the type xsd:decimal) The fractional allocation (0.45 = 45%) of
the notional and "block" fees to this particular client subaccount.

Or

allocatedNotional (exactly one occurrence; of the type Money) The notional allocation (amount and currency)
to this particular client account.

collateral (zero or one occurrence; of the type Collateral) The sum that must be posted upfront to collateralize
against counterparty credit risk.

creditChargeAmount (zero or one occurrence; of the type Money) Special credit fee assessed to certain
institutions.

approvals (zero or one occurrence; of the type Approvals) A container for approval states in the workflow.

masterConfirmationDate (zero or one occurrence; of the type xsd:date) The date of the confirmation
executed between the parties and intended to govern the allocated trade between those parties.

2.1.3 Used by:
*  Complex type: Allocations

2.1.4 Derived Types:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: conpl exType nane="Al| ocation">
<xsd: sequence> . o
<xsd: el enent nane="al | ocati onTradel d" type="PartyTradel dentifier">
<xsd: annot at i on>
<xsd: docunment ati on xni:|ang="en">
Uni que ID for the al i ocaf’i on.
</ xsd:'docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref="Account Ref erenceOr Part yRef erence. nodel "/ >
<xsd: choi ce>
<xsd: el enent nane="al | ocat edFraction" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: docunentatjon xm :|ang= .
The fractional aIIocatlon (O 45 = 45% of the notional and
“bl ock” fees to this particular client subaccount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: el ement nanme="al | ocat edNoti onal " type="NMoney" >
<xsd: annot at i on>
<xsd: document ati on xni : | ang="en">
The notional allocation ?annunt and currency) to this
particular client accoun
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: e| ement >
</ xsd: choi ce>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Allocations

<xsd: group ref="AllocationContent.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>



2.2 Allocations

2.2.1 Description:

2.2.2 Contents:
allocation (one or more occurrences; of the type Allocation)
2.2.3 Used by:

*  Complex type: RequestAllocation
Complex type: Trade

2.2.4 Derived Types:

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: conpl exType nane="Al | ocati ons">
<xsd: sequence> . )
<xsd: el ement nane="al |l ocati on" type="Allocation" nmaxQccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-allocation-4-3.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Trade

2.3 AllocationTradeldentifier

2.3.1 Description:

This type is used to identify that a trade id is referring to a bock trade.

2.3.2 Contents:

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

* Atype defining one or more trade identifiers allocated to the trade by a party. A link identifier
allows the trade to be associated with other related trades, e.g. trades forming part of a larger
structured transaction. It is expected that for external communication of trade there will be only
one tradeld sent in the document per party.

blockTradeld (zero or one occurrence; of the type PartyTradeldentifier) The trade id of the block trade. This is
used by each one of the allocated trades to reference the block trade.

2.3.3 Used by:
2.3.4 Derived Types:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunent ation xnl:|ang="en"> o )
This type is used to identify that a trade id is referring to a
bock trade. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> o )
<xsd: el ement nane="bl ockTradel d" type="PartyTradeldentifier" mnCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: | ang="en"> o
The trade 1d of the block trade. This is used bY each one
of the allocated trades to reference the bl ock trade.
</ 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>



2.4 Amendment

2.4.1 Description:

An event type that defines the content of an Amendment transaction.

2.4.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

trade (exactly one occurrence; of the type Trade)

amendmentTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Amendment transaction

amendmentEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Amendment
becomes effective

payment (zero or one occurrence; of the type Payment) A payment for the right to amend the trade.
2.4.3 Used by:

*  Complex type: AmendmentConfirmed

*  Complex type: RequestAmendmentConfirmation
Complex type: TradeAmendmentRequest

*  Complex type: TradeAmendmentResponse

2.4.4 Derived Types:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: conpl exType name="Anmendnent ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
An event type that definés the content of an Anmendnent
transacti on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: el enrent nane="trade" type="Trade"/>
<xsd: group ref="Anendnent Detail s. nodel "/ > }
<xsd: el ement nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en">
A payrment for the right to anmend the trade.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-confirmation-4-3.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentResponse

2.5 Approval

2.5.1 Description:
A specific approval state in the workflow.
2.5.2 Contents:

type (exactly one occurrence; of the type xsd:normalizedString) The type of approval (e.g. "Credit").

status (exactly one occurrence; of the type xsd:normalizedString) The current state of approval (.e.g
preapproved, pending approval, etc.)

approver (zero or one occurrence; of the type xsd:normalizedString) The full name or identifiying ID of the
relevant approver.

2.5.3 Used by:
Complex type: Approvals

2.5.4 Derived Types:

2.5.5 Figure:
2.5.6 Schema Fragment:

<xsd: conplexType name=" Appr oval ">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"
A speC|f|c apProvaI staté in the wor kf | ow.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="type" type="xsd: normalizedString">
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang:"en">_
The type of Pproval (e.g. "Credit").
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent name="status" type="xsd: nornalizedString">
<xsd: annot at | on>
<xsd: docunent ation xnl :1ang="en"> )
The current state of appfoval (.e.g preapproved, pending
approval, etc.)
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent name="approver" type:"xsd'nornal|zedStr|ng" m nQccur s="0">
<xsd: annot ati on>
<xsd: docunent ati on xni:|ang="
The full nane or |dent|f|y|ng ID of the rel evant approver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Approvals

2.6 Approvals

2.6.1 Description:

2.6.2 Contents:
approval (one or more occurrences; of the type Approval)
2.6.3 Used by:

2.6.4 Derived Types:

2.6.5 Figure:
2.6.6 Schema Fragment:

<xsd: conpl exType name="Approval s">
<xsd: sequentce>
<xsd: el ement nane="approval " type="Approval" maxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>



2.7 BestFitTrade

2.7.1 Description:
A type used to record the differences between the current trade and another indicated trade.
2.7.2 Contents:

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) The identifier for the trade compared
against.

dlfferomlences (zero or more occurrences; of the type TradeDifference) An optional set of detailed difference
records.

2.7.3 Used by:
*  Complex type: TradeMismatched

2.7.4 Derived Types:

2.7.5 Figure:
2.7.6 Schema Fragment:

<xsd: conplexType nane="Best Fi t Tr ade" >
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="en"
Atype used to record the dlfferences bet ween the current trade
and” anot her indicated trade.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="e
The identifier for the trade conpared agai nst .
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . )
<xsd: el ement nane="differences" type:"TradeD fference" m nCccurs="0" maxCccur s="unbounded":
<xsd: annot at | on>
<xsd: document ation xm:|a
An optional set of detal ed dlfference records.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.8 BlockTradeldentifier

2.8.1 Description:

This type is used to identify that a trade id is referring to a bock trade.

2.8.2 Contents:

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

* Atype defining one or more trade identifiers allocated to the trade by a party. A link identifier
allows the trade to be associated with other related trades, e.g. trades forming part of a larger
structured transaction. It is expected that for external communication of trade there will be only
one tradeld sent in the document per party.

allocationTradeld (zero or more occurrences; of the type PartyTradeldentifier) The trade id of the allocated
trade. This is used by the block trade to reference the allocated trade.

blockTradeld (zero or one occurrence; of the type PartyTradeldentifier) The trade id of the parent trade for
N-level allocations. This element is only used to model N-level allocations in which the trade acts as block and
allocated trade at the same time.This basically means the ability to allocate a block trade to multiple allocation
trades, and then allocate these in turn to other allocation trades (and so on if desired).

2.8.3 Used by:
*  Complex type: RequestAllocation

2.8.4 Derived Types:

2.8.5 Figure:
2.8.6 Schema Fragment:

<xsd: conpl exType nanme="Bl ockTradel dentifier">
<xsd: annotati on>
<xsd; docunent ati on xnm : | ang="en"> o )
This type is used to identify that a trade id is referring to a
bock trtade. ]
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> . o )
<xsd: el ement nanme="al |l ocati onTradel d" type="PartyTradeldentifier” m nGCccurs="0" maxQccl
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> S
The trade id of the allocated trade. This is
bl ock trade to reference the all ocated trade
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > L i
<xsd: el ement nanme="bl ockTradel d" type="PartyTradeldentifier" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

used by the

The trade id of the parent trade for N-level allocations.
This elenment is only used to nodel N-level allocations in
whi ch the trade acts as block and al |l ocated trade at the
sanme tine.This basically neans the ability to allocate a
block trade to nultiple’allocation trades, and then
allocate these in turn to other allocation trades (and so

S
on if deS|red2,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
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2.9 ChangeContract

2.9.1 Description:
Abstract base class for changes to a Contract
2.9.2 Contents:

contractReference (exactly one occurrence; of the type ContractReference)

date (exactly one occurrence; of the type xsd:date) The date on which the the parties enter into the change
effectiveDate (exactly one occurrence; of the type xsd:date) The date on which the change becomes effective
payment (zero or one occurrence; of the type Payment) Payment for the right to change the Contract

2.9.3 Used by:

«  Complex type: ChangeContractSize
*  Complex type: ContractTermination

2.9.4 Derived Types:

*  Complex type: ChangeContractSize
*  Complex type: ContractTermination

2.9.5 Figure:
2.9.6 Schema Fragment:

<xsd: conplexType nane="ChangeContract" abstract="true">
<xsd: annot at | on>
<xsd: docunentati on xm ;lang="en">
Abstract base class for cthanges to a Contract
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="cont r act Ref er ence" yge— "Cont ract Reference"/ >
<xsd: el ement nane="dat e" type— xsd: dat e
<xsd: annot at i on>
<xsd: document atj on xni:|ang="en"> .
The date on whi ch the the parties enter into the change
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="effectiveDate" type="xsd'date">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang=
The date on which the change becones effective
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="paynent" type:"Paynent" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment atjon xm :1ang="
Payment for the right to change t he Contract
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.10 ChangeContractSize

2.10.1 Description:

Represent a change in Contract Size

2.10.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ChangeContract)
» Abstract base class for changes to a Contract

2.10.3 Used by:

*  Complex type: Contractincreased
*  Complex type: ContractPartialTermination

2.10.4 Derived Types:

2.10.5 Figure:
2.10.6 Schema Fragment:

<xsd: conpl exType nanme="ChangeContract Si ze" >
<xsd: annot at i on>
<xsd: docunentatjon xnl:lang="en">
Represent a change in Contract Size
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract">
<xsd: choi ce>
<xsd: sequence> )
<xsd: el ement nanme="changel nNot i onal Amount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Notional Anmount
changes
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enent nane="out st andi ngNot i onal Anount" type="Money" >
<xsd: annot ati on> .
<xsd: docunent ati on xnl :| ang="en">
Specifies the Notional anmount after the Change
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nane="changel nNurmber Of Opt i ons" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> |
Specifies the fixed anount by which the Nunber of
tions changes
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
Speci fies the Nunber of tions after the Change.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nane="changel nNunber O Uni t s" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | .
Specifies the fixed anmount by which the Nunber of Units
changes
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
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<xsd: el ement nane="out st andi ngNunber Of Uni t s" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Ian% en" >
SpeC| i es the Nunber nits
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd; sequence>
</ xsd: choi ce>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.11 Collateral

2.11.1 Description:
A type for defining the obligations of the counterparty subject to credit support requirements
2.11.2 Contents:

independentAmount (exactly one occurrence; of the type IndependentAmount) Independent Amount is an
amount that usually less creditworthy counterparties are asked to provide. It can either be a fixed amount or a
Bercentage of the Transaction's value. The Independent Amount can be: (iLtransferred before any trading

etween the parties occurs 1as a deposit at a third party's account or with the counterparty) or (ii) callable after
trading has occurred (typically because a downgrade has occurred). In situation (i), the Independent Amount is
not included in the calculation of Exposure, but in situation (ii), it is Included in the calculation of Exposure.
Thus, for situation (ii), the Independent Amount may be transferred along with any collateral call. Independent
Amount is a defined term in the ISDA Credit Support Annex. ("with respect to a party, the amount specified as
such for that party in Paragraph 13; if no amount is specified, zero")

2.11.3 Used by:

*  Complex type: Contract
Complex type: Trade

2.11.4 Derived Types:

2.11.5 Figure:
2.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Col | ateral ">
<xsd: annot ati on>
<xsd; docupentation xnl:|ang="en">, )
A type for defining the obligations of the counterparty subject
to Credit supPort requirenments
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement nane="i ndependent Anount" type="1ndependent Anount" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">

I ndependent Anpunt i s an anount that usually |ess
creditworthy counterparties are asked to provide. It can
either be a fixed amobunt or a percentage of the Transaction's
val ue. The I ndependent Anobunt can be: (i) transferred before
any tradi ng between the parties occurs (as a deposit at a
third party's account or with the counterparty) or (ii)
callable after tradlng has occurred (typically because’ a
downgrade has occurred), In situation Yl), t he I ndependent .
Anount is not included in the calculation of Exposure, but in
situation %II), it is included in the calculation o

Exposure. Thus, for situation (ii), the |Independent Anount
may be transferred along with anY col | ateral call

| ndependent Anount is a defined termin the | SDA Credit
Support Annex. ("with resPect to a party, the anount
specified as such for that party in Paragraph 13; if no
amount is specified, zero")

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

2.12.1 Description:

2.12.2 Contents:

header (exactly one occurrence; of the type ContractHeader)

product (exactly one occurrence; of the type Product) An abstract element used as a place holder for the
substituting product elements.

otherPart P_aﬁment (zero or more occurrences; of the type Payment) Other fees or additional payments
associated with the contract, e.g. broker commissions, where one or more of the parties involved are not
principal parties involved in the contract

calculationAgent f(zerc_) or one occurrence; of the type CalculationAgent) The ISDA Calculation Agent
responsible for performing duties associated with an optional early termination

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The cit?; in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation
Agent City. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

collateral (zero or one occurrence; of the type Collateral) Defines collateral obiligations of a Party

documentation (zero or one occurrence; of the type Documentation) Defines the definitions that govern the
document and should include the year and type of definitions referenced, along with any relevant
documentation (such as master agreement) and the date it was signed

governingLaw (zero or one occurrence; of the type GoverningLaw) Governing Law applicable to this Contract
2.12.3 Used by:

Complex type: ContractCreated

2.12.4 Derived Types:

2.12.5 Figure:
2.12.6 Schema Fragment:

<xsd: conpl exType name="Contract">
<xsd: sequence> . ., . .

<xsd: el ement name="header" type="ContractHeader"/>

<xsd: el enent ref="product"/> .

<xsd: el enent nanme="ot her PartyPaynent" type="Paynent" m nCccurs="0" maxQccurs="unbounded" >

<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
O her fees or additional "paynents associated with the

contract, e.g. broker comm ssions, where one or nore of the
parglestlnvo ved are not principal parties involved in the
contrac

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: group ref="Cal cul ati onAgent . nodel "/ > :
<xsd: el ement name="col | ateral” type="Collateral"” m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xm ;| ang="en" >
Defines collateral obiligations of a Party
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nane="docunentation" type="Docunentation" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
Defines the definitions that govern the docunent and shoul d
i ncl ude the year and type of definitjons referenced, alon
wi th any rel evant documentation (such as master agreenent
and the"date it was signed
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el enent > . . .
<xsd: el ement nanme="gover ni ngLaw' type="CGoverni ngLaw' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en">
Governi ng Law applicable™to this Contract
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.13 ContractHeader

2.13.1 Description:

2.13.2 Contents:

identifier (one or more occurrences; of the type Contractldentifier)
information (zero or more occurrences; of the type Contractinformation)

contractDate (exactly one occurrence; of the type IdentifiedDate) Corresponds to the trade date. This element
will be renamed tradeDate in the next major version (5.0) of FpML.

2.13.3 Used by:
*  Complex type: Contract

2.13.4 Derived Types:
2.13.5 Figure:
2.13.6 Schema Fragment:

<xsd: conpl exType nanme="Contract Header" >
<xsd: sequentce>

<xsd: el emrent nane="identifier" typez"Cbntractldentlfler maxQOccur s="unbounded"/ >
<xsd: el enent name="i nf or mati on" Ype:"Cbntraptlnfornatlon" m nCccur s="0" maxCccur s="unbounc
<xsd: el ement nane="contractDate" type="IdentifiedDate">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">_ )
Corresponds to the trade date. This elenent will be renaned
tradeDate in the next najor version (5.0) of FpM.

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

2.14.1 Description:

A contact reference identifier allocated by a party. FpML does not define the domain values associated with
this element. Note that the domain values for this element are not strictly an enumerated list.

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

2.14.3 Used by:

*  Complex type: Contractldentifier
Complex type: VersionedContractld

2.14.4 Derived Types:

2.14.5 Figure:
2.14.6 Schema Fragment:

<xsd: conpl exType nane="Contractld">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" >
A contact reference idenfifier allocated by a Rarty. FpM. does
not define the donmmin values associated wwth this el enent. Note
that the dopmin values for this elenent are not strictly an
enunerated |1 st.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString"> )
<xsd:attr| bute nane="contractl| dSchene" "t ype="xsd: anyURlI " use="required"/>
<xsd:attribute name="id" type="xsd:I1D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.15 Contractldentifier

2.15.1 Description:
A type defining a contract identifier issued by the indicated party.
2.15.2 Contents:

partyReference (exactly one occurrence; of the type Part¥Reference) A pointer style reference to a party
identifier defined elsewhere in the document. The party referenced has allocated the contract identifier.

Either

contractld (one or more occurrences; of the type Contractld)

Or

versionedContractld (one or more occurrences; of the type VersionedContractld)

2.15.3 Used by:

Complex type: ContractHeader
Complex type: ContractReference

2.15.4 Derived Types:

2.15.5 Figure:
2.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract!ldentifier">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en"> . ) o
A type defining a contract identifier issued by the indicated

pariy. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentatjon xp :Ilang="en">
A pointer style reference to a pa
el sewhere in"the docunent. The pa
the contract identifier.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: annot ati on>

<xsd: docunentation xnl:|ang="en"> o
ere the legal activityis to agree a contract of variation
then the business process should”be to nodify a contract.
This is a contract in its own right and not a version of a
previ ous contract. Wiere the business process is to replace
and supersede a contract then you have a new contract and a
contract version should not be” used

</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: el ement nane="contractld" type="Contractl|d" nmaxQccurs="unbounded"/>
<xsd: el ement nane="versi onedContractld" type="VersionedContractld" nmaxOccurs="unbounded"/
</ xsd: choi ce>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>
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2.16 Contractinformation

2.16.1 Description:

A type defining additional contract information issued by the indicated party. This type will typically be used as
an extension point for contract processing information, in the same way that an extension point is provided for
trade processing information.

2.16.2 Contents:

partyReference (exactly one occurrence; of the type PartyReference) Identifies that party that has ownership
of this information.

2.16.3 Used by:

Complex type: ContractHeader

2.16.4 Derived Types:

2.16.5 Figure:
2.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract | nformation">
<xsd: annot ati on>
<xsd:; docunentation xnl:|ang="en"> ) ) )
A type defining additional contract information issued by the |
indicated party. This type will| typically be used as an extension
poi nt for_contract processing information, in the same way that
an extension point I's provided for trade processing I nformation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) o )
Identifies that party that has ownership of this infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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2.17 ContractNovation

2.17.1 Description:
Details of the Contract Novation
2.17.2 Contents:

transferor (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor goutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obligations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and obligations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the tyﬂe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree-wa% novation the party referenced is the Remaining
Party in the novation. Remaining Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

otherRemainingParty (zero or one occurrence; of the type PartyReference) A pointer style reference to a
party identifier defined elsewhere in the document. This element is not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a party
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal .
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationContractDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a Contract. If this element is not specified, the novationContractDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Contract being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Contract being novated.

Or

novatedNumberOfUnits (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Contract being novated.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentially 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that
is the fixed rate payer.



nonReliance (zero or one occurrence; of the type Empty) This element corresponds to the non-Reliance
section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance
document when non-Reliance is applicable.

creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of
Physical Settlement or Notice of Intended Physical Settlement, as applicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

payment (zero or one occurrence; of the type Payment)
2.17.3 Used by:

*  Complex type: ContractNovated

2.17.4 Derived Types:

2.17.5 Figure:
2.17.6 Schema Fragment:

<xsd: conpl exType name="Contract Novati on">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anRS"en?>
Details of the Contract vation
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: group ref="Contract Novati onDetails. node|l"/>
<xsd: el ement nanme="paynent"” type="Paynment” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-contract-notification-4-3.xsd#Complex.ContractNovated

2.18 ContractReference

2.18.1 Description:

2.18.2 Contents:
identifier (one or more occurrences; of the type Contractldentifier)
2.18.3 Used by:

*  Complex type: ChangeContract
*  Complex type: ContractReferenceMessage

2.18.4 Derived Types:

2.18.5 Figure:
2.18.6 Schema Fragment:

<xsd: conpl exType nane="Contr act Ref erence" >
<xsd: sequence> . o o
<xsd: el ement nanme="identifier" type="Contractldentifier"
</ xsd: sequence>
</ xsd: conpl exType>

maxCQccur s="unbounded"/ >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.ChangeContract
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-contract-notification-4-3.xsd#Complex.ContractReferenceMessage

2.19 ContractTermination

2.19.1 Description:

Contract Full Termination

2.19.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ChangeContract)
» Abstract base class for changes to a Contract

2.19.3 Used by:
*  Complex type: ContractFullTermination

2.19.4 Derived Types:

2.19.5 Figure:
2.19.6 Schema Fragment:

<xsd: conpl exType nanme="Contract Term nati on">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Contract Full Term nation
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="ChangeContract"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-contract-notification-4-3.xsd#Complex.ContractFullTermination

2.20 CreditDerivativesNotices

2.20.1 Description:

2.20.2 Contents:

creditEvent (exactly one occurrence, of the type xsd:boolean) This element corresponds to the Credit Event
Notice Delivered Under Old Transaction and Deemed Delivered Under New Transaction under the EXHIBIT C
to 2004 ISDA Novation Definitions.

publiclyAvailableInformation (exactly one occurrence; of the type xsd:boolean) This element corresponds to
the Notice of Publicly Available Information Delivered Under Old Transaction and Deemed Delivered Under
New Transaction under the EXHIBIT C to 2004 ISDA Novation Definitions.

physicalSettlement (exactly one occurrence; of the type xsd:boolean) This element corresponds to the Notice
of Intended Physical Settlement Delivered Under Old Transaction under the EXHIBIT C to 2004 ISDA
Novation Definitions.

2.20.3 Used by:
2.20.4 Derived Types:

2.20.5 Figure:
2.20.6 Schema Fragment:

<xsd: conpl exType nanme="CreditDerivativesNotices">
<xsd: sequentce> )
<xsd: el enent nanme="creditEvent" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunent ati on xm : | ang="en" >

This el ement corresponds™to the Credit Event Notice Delivered
Under A d Transaction and Deened Delivered Under New
Transaction under the EXHIBIT Cto 2004 | SDA Novati on

Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="publicl yAvail abl el nf ormati on" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en">

This el ement _corresponds™to the Notice of Publicly Available
Information Delivered Under O d Transaction and Deened
Delivered Under New Transaction under the EXH BIT C to 2004

SDA Novati on Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="physi cal Settl enent" type="xsd: bool ean">
<xsd: annot ati on> |
<xsd; docunentati on xnl : |l ang="en"> ) )
Thi s el ement corresponds™to the_Notice of |Intended Physica
Settlenment Delivered Under A d Transaction under the H BI'T
C to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.21 DataDocument

2.21.1 Description:

A type defining a content model that is backwards compatible with older FpML releases and which can be
used to contain sets of data without expressing any processing intention.

2.21.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Document)

*  The abstract base type from which all FpML compliant messages and documents must be
derived.

validation (zero or more occurrences; of the type Validation)
party (zero or more occurrences; of the type Party) A legal entity or a subdivision of a legal entity.

2.21.3 Used by:
*  Complex type: ValuationDocument

2.21.4 Derived Types:
Complex type: ValuationDocument

2.21.5 Figure:
2.21.6 Schema Fragment:

<xsd: conpl exType nanme="Dat aDocunent" >
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en" > ) ) )
A type defining a content nodel that is backwards conpatible with
ol der FpM. rel €ases and which can be used to contain sets of data
wi t hout  expressing any processing Intention.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Docunent ">
<xsd: sequence> . )
<xsd: group ref="Validation. nodel"/>
<xsd: choi ce>
<xsd: sequence> .
<xsd: el enent nane="trade" type="Trade" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en">
The root element in an FpM. trade documnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement name="portfolio" type="Portfolio" m nCccurs="0" maxCccurs="unbounded":

<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an?:"en">
An arbltarY grouplnP of trade references (and
possi bly ot hér portfolios).
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement ref="event" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd; docunent ati on xnml : Il ang="en">
A busi ness event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce> i
<xsd: el ement nane="party" type="Party" m nQccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
Alegal entity or a subdivision of a legal entity.
</ xsd: docunent ati on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-main-4-3.xsd#Complex.ValuationDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-main-4-3.xsd#Complex.ValuationDocument

<xsd: docunentati o
Parties can per
For exanple, the p
Ba%/rrents,fromn ne
s

the trade, suc
novati on transferor
agent, etc. In FpM
wi'thin a docunent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.22 Document

2.22.1 Description:
The abstract base type from which all FpML compliant messages and documents must be derived.
2.22.2 Contents:

2.22.3 Used by:

Element: FpML
»  Complex type: DataDocument
Complex type: Message

2.22.4 Derived Types:

»  Complex type: DataDocument
*  Complex type: Message

2.22.5 Figure:
2.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Docunent" abstract="true">
<xsd: annotati on>
<xsd: docunentatjon xnl :Ilang="en"> )
The abstract base type fromwhich all FpM. conpliant nessages and
docunents nust be deri ved.
</ xsd: docunent at i on>
</ xsd: annot ati on> . .
<xsd:attributeGoup ref="VersionAttributes.atts"/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-main-4-3.xsd#Element.FpML
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.Message
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.Message

2.23 Event

2.23.1 Description:

A type defining the basic structure of FpML business events; it is refined by its derived types.
2.23.2 Contents:

eventld (zero or more occurrences; of the type Eventld)

2.23.3 Used by:

* Element: event

Complex type: Amendment

Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

Complex type: Termination

2.23.4 Derived Types:

Complex type: Amendment

*  Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

*  Complex type: Termination

2.23.5 Figure:
2.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Event" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> . .
A type defining the basiC structure of FpM. busi ness events; it
is refined by I'ts derived types.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nane="event|d" type="Eventld" m nCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"/>
</ xsd; annot at1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Element.event
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Amendment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-credit-event-notification-4-3.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Increase
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.Novation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.Termination
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Amendment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-credit-event-notification-4-3.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Increase
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.Novation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.Termination

2.24 Eventld

2.24.1 Description:

An event reference identifier allocated by a party. FpML does not define the domain values associated with
this element. Note that the domain values for this element are not strictly an enumerated list.

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

2.24.3 Used by:
* Complex type: Event

2.24.4 Derived Types:

2.24.5 Figure:
2.24.6 Schema Fragment:

<xsd:conp|exT¥pe name="Event | d">
<xsd: annot ati on>
<xsd: docunent ati on xmi : [ ang="en" >

An event reference identifier allocated by a party. FpM. does not
define the domain val ues associated with this elenent. Note that
}hetdonaln values for this elenent are not strictly an enunerated
i st.
</ xsd: docunent ati on>
</ xsd: annot ati on>

<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString"> )
<xsd:attribute name="eventl| dSchenme" usé="required" type="xsd:anyURl "/>
<xsd:attribute nane="id" type="xsd:ID'/>
</ 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-doc-4-3.xsd#Complex.Event

2.25 FirstPeriodStartDate

2.25.1 Description:

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

2.25.3 Used by:
2.25.4 Derived Types:

2.25.5 Figure:
2.25.6 Schema Fragment:

<xsd: conpl exType name="FirstPeriodStart Date">
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: date"> )
<xsd:attri bute nane="href" use="required" type="xsd:|DREF" ecore:reference="Party"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



2.26 Increase

2.26.1 Description:

An event type that defines the content of an Increase transaction.

2.26.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

Either

trade (exactly one occurrence; of the type Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
increaseTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Increase transaction

increaseEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Increase
becomes effective

payment (zero or one occurrence; of the type Payment) A payment for the right to increase the trade.
2.26.3 Used by:

Complex type: IncreaseConfirmed

*  Complex type: RequestincreaseConfirmation
*  Complex type: TradelncreaseRequest
Complex type: TradelncreaseResponse

2.26.4 Derived Types:

2.26.5 Figure:
2.26.6 Schema Fragment:

<xsd: conpl exType name="Incr ease" >
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
An event type that definés the content of an Increase
transaction. |
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO TradeRef erence. nodel "/ >
<xsd. group ref="IncreaseDetails.nodel"/> ~ | Y
<xsd: el ement nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm :| ang="en">
A paynent for the right fo increase the trade.
</ 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>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-confirmation-4-3.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseResponse

2.27 IndependentAmount

2.27.1 Description:

2.27.2 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.

paymentDetail (one or more occurrences; of the type PaymentDetail) A container element allowing a
schedule of payments associated with the Independent Amount.

2.27.3 Used by:

Complex type: Collateral

2.27.4 Derived Types:

2.27.5 Figure:
2.27.6 Schema Fragment:

<xsd: conpl exType nane="| ndependent Anpunt " >
<xsd: sequence> )
<xsd: group ref="Payer Recei ver. nodel "/ > )
<xsd: el enent nanme="paynent Detai|l" type="PaynentDetail" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docupentatjon xnl:|ang="en">
A cont al ner el enent allomnng a schedul e of paynents
associ ated with the I ndependent Anobunt.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Collateral

2.28 Linkld

2.28.1 Description:

The data type used for link identifiers.

2.28.2 Contents:

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

2.28.3 Used by:
e Complex type: PartyTradeldentifier

2.28.4 Derived Types:

2.28.5 Figure:
2.28.6 Schema Fragment:

<xsd: conplexType nane="Li nkl d">
<xsd: annot at | on>
<xsd: docunentation xm : | ang=
The data type used for I|nk |dent|f|ers
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nornallzedStrlnP
<xsd:attribute nane= i d" type="xsd > .
<xsd:attri bute nane="11inkldSchenme" type="xsd:anyURI" use="required"/>
</ 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-doc-4-3.xsd#Complex.PartyTradeIdentifier

2.29 PartyPortfolioName

2.29.1 Description:
A type to represent a portfolio name for a particular party.
2.29.2 Contents:

partyReference (exactly one occurrence; of the type Part¥Reference) A pointer style reference to a party
identifier defined elsewhere in the document. The party referenced has allocated the trade identifier.

portfolioName (one or more occurrences; of the type PortfolioName)
2.29.3 Used by:

*  Complex type: Portfolio

2.29.4 Derived Types:

2.29.5 Figure:
2.29.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PartyPortfolioNane">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Atype to represent a portfolio name for a particular party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunent atjon xm :lang="en">
A pointer style reference to a par
el sewhere in"the docunent. The par
the trade 1dentifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="portfoli oNane" type="PortfolioNane" maxCccurs="unbounded"/>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Portfolio

2.30 PartyRole

2.30.1 Description:

A generic party role type. This can be extended to provide specialization of roles.

2.30.2 Contents:

Either

party (exactly one occurrence; of the type PartyReference) A reference to the party fulfilling this role.

Or

account (exactly one occurrence; of the type AccountReference) A reference to the account fulfilling this role.

2.30.3 Used by:
«  Complex type: TradeSide

2.30.4 Derived Types:

2.30.5 Figure:
2.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Part yRol e" >
<xsd: annotati on>
<xsd: docunentation xm :lang="en"> )
A generic party role type. This can be extended to provide
spéci al i zat1 on] of roles.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: annot at i on>

<xsd: docunentation xm:lang="en"> i o )
The party fulfilling thiS role can be identified either
directly; or indirectly via the account used to fulfil this

rol e.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: el ement name="party" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> . )
A reference to the party fulfilling this role.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="account" type="Account Ref erence">
<xsd: annot ati on> _
<xsd: docunentation xnml:lang="en"> . )
A reference to the account fulfilling this role.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd; el ement >
</ xsd: choi ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.TradeSide

2.31 PartyTradeldentifier

2.31.1 Description:

A type defining one or more trade identifiers allocated to the trade by a party. A link identifier allows the trade
to be associated with other related trades, e.g. trades forming part of a larger structured transaction. It is
expected that for external communication of trade there will be only one tradeld sent in the document per

party.
2.31.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Tradeldentifier)

» Atype defining a trade identifier issued by the indicated party.

linkld (zero or more occurrences; of the type Linkld) A link identifier allowing the trade to be associated with
other related trades, e.g. the linkld may contain a tradeld for an associated trade or several related trades may
be given the same linkld. FpML does not define the domain values associated with this element. Note that the
domain values for this element are not strictly an enumerated list.

2.31.3 Used by:

Complex type: AllocationTradeldentifier

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

BlockTradeldentifier
Allocation
AllocationCancelled
AllocationTradeldentifier
BlockTradeldentifier
CancelTradeConfirmation
CancelTradeMatch
ConfirmTrade
PartyTradeldentifiers
TradeAmendment
TradeHeader
Tradeldentifyingltems
TradeValuationltem

2.31.4 Derived Types:

*  Complex type: AllocationTradeldentifier
«  Complex type: BlockTradeldentifier

2.31.5 Figure:
2.31.6 Schema Fragment:

<xsd: conpl exType name="PartyTradel dentifier">
<xsd: annot at i on>

<xsd; docunentation xnl:lang="en"> ) o
A type def|n|n? one or nbre trade identifiers allocated to the
trade by a parfy. Alink identifier allow the trade to be
associ ated wth other related trades, e.g. trades formng part of
a larger structured transaction. It Is expected that for externa
communhni cation of trade there wll be only one tradeld sent in the

docunment per party.
</ xsd: docunent ati on
</ xsd: annot at | on>
<xsd: conpl exCont ent > L
<xsd: ext ensi on base="Tradel dentifier">
<xsd: sequence> . . .
<xsd: el enent name="linkld" type="Linkld" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd; docupentation xnl:lang="en"> )
link identifier allowi hg the trade to be associ ated
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with other rel ated trades, e.g. the linkld naY contain a
tradeld for an associated trade or several related trades
may be given the sane |ink]d, FRNL does not define the
donmai n val ues associated wth this elenent, Note that the
donmai n val ues for this elenent are not strictly an

enunerated |ist.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.32 PartyTradeldentifiers

2.32.1 Description:

A type containing multiple partyTradeldentifier.

2.32.2 Contents:

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier)
2.32.3 Used by:

*  Complex type: ContractCreated
*  Complex type: PositionConstituent

2.32.4 Derived Types:

2.32.5 Figure:
2.32.6 Schema Fragment:

<xsd: conpl exType name="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> o
A type containing nultiple partyTradeldentifier.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier" maxCccurs="unbounded"/
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-contract-notification-4-3.xsd#Complex.ContractCreated
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2.33 PartyTradelnformation

2.33.1 Description:
A type defining additional information that may be recorded against a trade.
2.33.2 Contents:

partyReference (exactly one occurrence; of the type PartyReference) Identifies that party that has ownership
of this information.

trader (zero or more occurrences; of the type Trader) Identifies the person or persons who assumed the role
of trader for this trade.

2.33.3 Used by:
Complex type: TradeHeader

2.33.4 Derived Types:

2.33.5 Figure:
2.33.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PartyTradel nformati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining additional information that may be recorded
agai nst a trade.
</ xSd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docupentation xnl:lang="en"> ) o )
Identifies that party that has ownership of this information
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > )
<xsd: el ement nanme="trader" type="Trader" mi nQccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Identifies the person or persons who assuned the role of
trader for this trade.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.34 PaymentDetail

2.34.1 Description:

2.34.2 Contents:

Either

adjustablePaymentDate (exactly one occurrence; of the type AdjustableDate?2) A fixed amount payment date
that shall be subject to adjustment in accordance with the applicable business day convention if it would
otherwise fall on a day that is not a business day. The applicable business day convention and business day
are those specified in the dateAdjustments element within the generalTerms component. ISDA 2003 Term:
Fixed Rate Payer Payment Date

Or

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

Or

paymentDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Payment date.
Either

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

2.34.3 Used by:

Complex type: IndependentAmount

2.34.4 Derived Types:

2.34.5 Figure:
2.34.6 Schema Fragment:

<xsd: conpl exType name="Payment Detail ">
<xsd: sequence>
<xsd: chol ce m nCccurs="0"> .
<xsd: el ement nane="adj ust abl ePayment Dat e" type="Adj ust abl eDat e2" dec: deprecated="true" de
<xsd: annot ati on> _
<xsd; docunentation xnl : |l ang="en"
A fixed anpunt paynment date th
adj ustment 1 n accordance with,
convention if it_would ot herw
a business day. The applicable
busi ness daK_are t hose specifi in the dat eAdj ust nents
el enent wthin the general Ternms conponent. |SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" dec: deprecated="true" dec: deprec:
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent is not Intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eOrRel ati veDate">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Paynment date. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: choi ce>

t shall be subject to

he aPPllcabIe usi ness day
g fa on a day that is not
d

>
a
t
S
usi ness day convention and
e
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<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> _
<xsd; docunentati on xnl : |l ang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el ement nanme="paynent Rul e" type="Paynent Rul e">
<xsd: annot ati on> _
<xsd; docunentation xnl:Ilang="en">
A type defining the calculation rule.
</ xsd® docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="paynent Amount" type="Money" mni nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xm : |l ang="en">
A fixed paynent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



2.35 PaymentRule

2.35.1 Description:
The abstract base type from which all calculation rules of the independent amount must be derived.
2.35.2 Contents:

2.35.3 Used by:

*  Complex type: PercentageRule
*  Complex type: PaymentDetail

2.35.4 Derived Types:
«  Complex type: PercentageRule

2.35.5 Figure:
2.35.6 Schema Fragment:

<xsd: conpl exType name="Paynment Rul e" abstract="true">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
The abstract base type fromwhjch all calculation rules of the
i ndependent anpunt nust be derived.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
</ xsd: conpl exType>
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2.36 PercentageRule

2.36.1 Description:

A type defining a content model for a calculation rule defined as percentage of the notional amount.
2.36.2 Contents:

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

* The abstract base type from which all calculation rules of the independent amount must be
derived.

paymentPercent (exactly one occurrence; of the type xsd:decimal) A percentage of the notional amount.

notionalAmountReference (exactly one occurrence; of the type NotionalAmountReference) A reference to
the notional amount.

2.36.3 Used by:
2.36.4 Derived Types:

2.36.5 Figure:
2.36.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Per cent ageRul e" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en"> ) )
A type defining a content nodel for a calculation rule defined as
percentage of the notional anobunt.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Paynent Rul e" >
<xsd: sequence> .
<xsd: el ement nane="paynent Percent" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en">
A percentage of the notional amount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="noti onal Anount Ref erence" type="Noti onal Anobunt Ref er ence" >
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
A reference to the notional anpunt.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2.37 Portfolio

2.37.1 Description:
A type representing an arbitary grouping of trade references.
2.37.2 Contents:

partyPortfolioName (zero or one occurrence; of the type PartyPortfolioName) The name of the portfolio
together with the party that gave the name.

tradeld (zero or more occurrences; of the type Tradeld)

portfolio (zero or more occurrences; of the type Portfolio) An arbitary grouping of trade references (and
possibly other portfolios).

2.37.3 Used by:

Element: portfolio

Complex type: QueryPortfolio
Complex type: DataDocument
Complex type: Portfolio

2.37.4 Derived Types:

Complex type: QueryPortfolio

2.37.5 Figure:
2.37.6 Schema Fragment:

<xsd: conplexType nane="Portfolio">

<xsd: annot ati on>

<xsd docunentation xnl:lang="en">

type representing an arbitary grouping of trade references.

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

<xsd: el enent nane= partyPortfoIrohhne type="PartyPortfolioNane" m nCccurs="0">

<xsd: annot at | on>

<xsd: document ation xnl ;| ang="en
Iﬂe nanme of the portfolro together with the party that gave
€ nane.

</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: el ement >
<xsd: el ement nanme="tradel d" tyPe— Tradel d" m nCccurs="0" maxQccurs="unbounded"/>
<xsd: el ement nane="portfolio" ype— "Portfolio" mnOccurs="0" naxCccurs="unbounded" >
<xsd: annot at I on>
<xsd: docunent at i on xn1.|an?— i
An arbitary grouping of rade references (and possibly other
portfolios
</ xsd: docungent at i on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
<xsd:attribute name="id" type="xsd:|D'/>

</ xsd: conpl exType>
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http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.QueryPortfolio

2.38 PortfolioName

2.38.1 Description:

The data type used for portfolio names.

2.38.2 Contents:

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

2.38.3 Used by:
*  Complex type: PartyPortfolioName

2.38.4 Derived Types:

2.38.5 Figure:
2.38.6 Schema Fragment:

<xsd: conplexType nane="Port fol i oNane" >
<xsd: annot at | on>
<xsd: docunent ati on xm : |l ang="en">
The data type used for portfollo nanes.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nornallzedStrlnP
<xsd:attribute nane= ‘i d" type="xsd >
<xsd:attri bute nane="portfoli oNameSchene" type="xsd:anyURl"/>
</ 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-doc-4-3.xsd#Complex.PartyPortfolioName

2.39 QueryParameter

2.39.1 Description:

A type representing criteria for defining a query portfolio. The criteria are made up of a QueryParameterld,
QueryParameterValue and QueryParameterOperator.

2.39.2 Contents:

gueryParameterld (exactly one occurrence; of the type QueryParameterld)
queryParameterValue (zero or one occurrence; of the type xsd:normalizedString)
gueryParameterOperator (zero or one occurrence; of the type QueryParameterOperator)

2.39.3 Used by:
*  Complex type: QueryPortfolio

2.39.4 Derived Types:

2.39.5 Figure:
2.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Quer yPar anet er " >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o )
A type_representlng critéria for deflnln? a query portfolio. The
criteria are nade Up of a QueryParaneterrld, &JeryParamaterVal ue
and er yPar anet er Qper at or
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="queryParaneterl|d
<xsd: el ement nane="quer yPar anet er Va
<xsd: el ement name="quer yPar anet er Op
</ xsd: sequence>
</ xsd: conpl exType>

type="QueryParanmeterld"/> .
ue type:"xsd:nornal|zed§tr|ng" m nQccurs="0"/>

I
erator” type="QueryParaneter(Qpérator” m nCccurs="0"/>
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2.40 QueryParameterld

2.40.1 Description:

A type representing an identifier for a parameter describing a query portfolio. An identifier can be anything
from a product name like swap to a termination date.

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

2.40.3 Used by:
*  Complex type: QueryParameter

2.40.4 Derived Types:

2.40.5 Figure:
2.40.6 Schema Fragment:

<xsd: conplexType nane="Quer yPar aneter|d">
<xsd: annot at | on>
<xsd: docunent ati on xm :lang="en">
A type representing an i entifier for a par anet er descri bi ng a
query portfolio. An identifier can be anything froma product
name” | 1 ke swap to a term nation date.
</ xsd: docunenta i on>
</ xsd: annot ati on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: normal i zedSt
<xsd:attribute nane= ‘quer yPar anet er
<xsd:attribute nane="i'd" type="xsd:
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

i
d g ene" type="xsd:anyURl" use="required"/>

tr
I
1D/ >
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2.41 QueryParameterOperator

2.41.1 Description:

A type representing an operator describing the relationship of a value to its corresponding identifier for a
parameter describing a query portfolio. Possible relationships include equals, not equals, less than, greater
than. Possible operators are listed in the queryParameterOperatorScheme.

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

2.41.3 Used by:

Complex type: QueryParameter

2.41.4 Derived Types:

2.41.5 Figure:
2.41.6 Schema Fragment:

<xsd:conp|exT¥pe name=" Quer yPar anet er Oper at or" >
<xsd: annot ati on>
<xsd: docunent ati on_xnl : | ang="en"> o . .
A type representing an operator describing the relationship of a
value to its_correSponding identifier for a paraneter describing
a query portfolio. Possible relationships include equals, not
equal s, less than, greater than. Possible operators are iisted in
t he quer yPar anet er Qper at or Schene.
</ xsd: docunhent at i on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: nornal i zedString">
<xsd:attribute nane:"queryParaneter erat or Schenme" type="xsd:anyURl " defaul t="http://ww.
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.42 QueryPortfolio

2.42.1 Description:

A type representing a portfolio obtained by qfuerying the set of trades held in a repository. It contains trades
matching the intersection of all criteria specified using one or more queryParameters or trades matching the
union of two or more child queryPortfolios.

2.42.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Portfolio)
* Atype representing an arbitary grouping of trade references.

gueryParameter (one or more occurrences; of the type QueryParameter)
2.42.3 Used by:

*  Element: queryPortfolio
Complex type: RequestedPositions

2.42.4 Derived Types:

2.42.5 Figure:
2.42.6 Schema Fragment:

<xsd: conpl exType name="QueryPortfolio">
<xsd: annot ati on>
<xsd; docunent ation xnl:lang="en">

A type rePresentlng a portfolio obtained by querying the set of
trades held in a repository. It contains trades hatching the
intersection of all criteria specified using one or norée .
gueryParaneters or trades matching the unioh of two or nore child

queryPortfolios.
</ Xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Portfolio">
<xsd: sequence>
<xsd: el ement name="queryParaneter” type="QueryParaneter” maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.43 Strategy

2.43.1 Description:

A type defining a group of products making up a single trade.

2.43.2 Contents:

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

premiumProductReference (zero or one occurrence; of the type ProductReference) Indicates which product
within a strategy represents the premium payment.

product (one or more occurrences; of the type Product) An abstract element used as a place holder for the
substituting product elements.

2.43.3 Used by:

* Element: strategy

2.43.4 Derived Types:

2.43.5 Figure:
2.43.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Strat egy" >
<xsd: annot at i on>
<xsd:; docunentati on xnl:lang="en"> . .
A type defining a group of products naking up a single trade.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence> ] )
<xsd: el enent nanme="prem unProduct Ref erence" type="Product Reference" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl :Ilang="en">
I ndi cates which product wWithin a strategy represents the
prem um paynent .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent ref="product" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Element.strategy

2.44 Trade

2.44.1 Description:
A type defining an FpML trade.
2.44.2 Contents:

tradeHeader (exactly one occurrence; of the type TradeHeader) The information on the trade which is not
product specific, e.g. trade date.

product (exactly one occurrence; of the type Product) An abstract element used as a place holder for the
substituting product elements.

otherPartyPayment (zero or more occurrences; of the type Payment) Other fees or additional payments
associated with the trade, e.g. broker commissions, where one or more of the parties involved are not principal
parties involved in the trade.

brokerPartyReference (zero or more occurrences; of the type PartyReference) Identifies that party (or
parties) that brokered this trade.

calculationAgent f(zer(.) or one occurrence; of the type CalculationAgent) The ISDA Calculation Agent
responsible for performing duties associated with an optional early termination

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation
Agent City. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

collateral (zero or one occurrence; of the type Collateral) Defines collateral obiligations of a Party

documentation (zero or one occurrence; of the type Documentation) Defines the definitions that govern the
document and should include the year and type of definitions referenced, along with any relevant
documentation (such as master agreement) and the date it was signed.

governingLaw (zero or one occurrence; of the type GoverningLaw) Identification of the law governing the
transaction.

allocations (zero or one occurrence; of the type Allocations) "Short-form" representation of allocations in_
which the key block economics are stated once within the trade structure, and the allocation data is contained
in this allocations structure.

tradeSide (zero or one occurrence; of the type TradeSide) The parties to the Trade are grouped into Trade
Sides. Each Trade has as many as two sides. Each side is a buyer or receiver of each leg or stream.

2.44.3 Used by:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

AcceptQuote
AllocationCancelled
AllocationCreated
Amendment
DataDocument
ModifyTradeConfirmation
ModifyTradeMatch
PositionConstituent
QuoteAcceptanceConfirmed
RequestTradeConfirmation
RequestTradeMatch
TradeAffirmation
TradeAmended
TradeAmendment
TradeCancelled
TradeConfirmed


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-pretrade-4-3.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-allocation-4-3.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-allocation-4-3.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Amendment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-tradeexec-4-3.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-valuation-4-3.xsd#Complex.PositionConstituent
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-pretrade-4-3.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.RequestTradeConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-tradeexec-4-3.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-trade-notification-4-3.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.TradeAmendment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.TradeConfirmed

Complex type: TradeCreated
Complex type: TradeValuationltem

2.44 .4 Derived Types:

2.44.5 Figure:
2.44.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr ade" >

<xsd: annot a

I on>

<xsd: docunentati on xnl: | ang="en">
A type defining an FpM frade.

</ xsd: docunent at i on>

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

<xsd: el enent nanme="tradeHeader" type="TradeHeader">
<xsd: annot ation> . W
<xsd: docunentation xnl:|lang="en">, ) o
The information on the trade which is not product specific,
e.q. trade date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent ref="product"/>

<xsd: el ement nanme="ot her PartyPaynment" type="Paynent" m nCccurs="0" maxQccurs="unbounded" >

<xsd: annot ati on> .
<xsd: docunentation xn :lang="en"> ) )
O her fees or additional "paynments associated with the trade,
e.g. broker comm ssions, where one or npre of the parties
i nvol ved are not ngnCIpa| parties involved in the trade.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="br oker Part yRef erence" type="PartyReference" m nCccurs="0"
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
Identifies that party (of parties) that brokered this trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref="Cal cul at i
<xsd: el ement nane="col | ate " type="Collateral" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" >
Defines collateral obiligations of a Party
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el emrent nanme="docunentation" type="Docunentation" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnl:lang="en">
Defines the definitions that govern the docunent and should
i nclude the year and type of definitions referenced, alon
with any rel evant docunentation (such as master agreenent
and the"date it was signed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot ati on> |
<xsd: docupentation xnl:lang="en"> ]
Identification of the |aw governing the transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="al |l ocati ons" type="Allocations" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docupent ation xnl :|lang="en">

ionAPent.nDdeI"/>
ra
n

"Short-form' representation of allocations in which the key
bl ock econom cs_ are stated once within the trade structure,
and the allocation data is contained in this all ocations

structure. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="tradeSi de" type="TradeSi de" m nCccurs="0" maxCccurs="2">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">

maxQccur s=" unt


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-trade-notification-4-3.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-reporting-4-3.xsd#Complex.TradeValuationItem

The parties to the Trade are grouped
Trade has as many as two sideS. Each
recei ver of each’ |l eg or stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>

into
si de

T
i

r
S

ade Sides.
a buyer or

Each



2.45 TradeDifference

2.45.1 Description:
A type used to record the details of a difference between two business objects/
2.45.2 Contents:

differenceType (exactly one occurrence; of the type DifferenceTypeEnum) The type of difference that exists.

differenceSeverity (exactly one occurrence; of the type DifferenceSeverityEnum) An indication of the severity
of the difference.

element (exactly one occurrence; of the type xsd:string) The name of the element affected.

basePath (zero or one occurrence; of the type xsd:string) XPath to the element in the base object.
baseValue (zero or one occurrence; of the type xsd:string) The value of the element in the base object.
otherPath (zero or one occurrence; of the type xsd:string) XPath to the element in the other object.
otherValue (zero or one occurrence; of the type xsd:string) Value of the element in the other trade.

miasingEIement (zero or more occurrences; of the type xsd:string) Element(s) that are missing in the other
trade.

eﬁtraEIement (zero or more occurrences; of the type xsd:string) Element(s) that are extraneous in the other
object.

message (exactly one occurrence; of the type xsd:string) A human readable description of the problem.
2.45.3 Used by:

Complex type: BestFitTrade

Complex type: PositionProposedMatch

*  Complex type: TradeCashflowsProposedMatch
*  Complex type: TradeMatched

2.45.4 Derived Types:

2.45.5 Figure:
2.45.6 Schema Fragment:

<xsd: conplexType nane="Tr adeD ff erence" >
<xsd: annot at | on>
<xsd: docunent ati on xm : [ ang="e
A'type used to record the detalls of a difference between two
busi ness ob{ects/
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el enent nane="di fferenceType" type="DifferenceTypeEnuni >
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
The type of difference that exists.
</xsd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > ) .
<xsd: el ement nane="di fferenceSeverity" type="Di fferenceSeverityEnuni>
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en">
An indication of the sevérity of the difference.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="el ement" type="xsd:string">
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en">
The nane of the el ement affected.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enent name="basePat h" type="xsd:string" ninCccurs="0">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-reconciliation-4-3.xsd#Complex.PositionProposedMatch
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsProposedMatch
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched

<xsd: annot ati on> Y
<xsd: docunent ati on xnl : | ang="en"> )
XPath to the element 1 n the base object.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docurment ati on xm : | ang="en" > )
The value of the elenent in the base object.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="ot her Pat h" type="xsd:str|ng" m nQccur s="0">
<xsd: annot at i on>
<xsd: docunentati on xm : !an?
XPath to the elenment in the other obj ect.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="ot her Val ue" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni : !an?
Vai ue of the element in the other trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="m ssi ngEl enent" type="xsd: string" m nQccurs="0" maxQccur s="unbounded" >

<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
Elenent(s) that are mssing In the other trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="extraEl enent" type="xsd:string" m nCccurs="0"
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Elenent(s) that are extraneous in the other object.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="nessage" type="xsd:str|ng">
<xsd annot at i on>
<xsd: document ati on xni : Ian?
human readabl e description of t he probl em
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s="unbounded" >



2.46 TradeHeader

2.46.1 Description:
A type defining trade related information which is not product specific.
2.46.2 Contents:

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) The trade reference
identifier(s) allocated to the trade by the parties involved.

partyTradelnformation (zero or more occurrences; of the type PartyTradelnformation) Additional trade
information that may be provided by each involved party

tradeDate (exactly one occurrence; of the type IdentifiedDate) The trade date.
2.46.3 Used by:

Complex type: Trade
2.46.4 Derived Types:

2.46.5 Figure:
2.46.6 Schema Fragment:

<xsd: conplexType nane="Tr adeHeader " >
<xsd: annot at | on>
<xsd: docunent ati on xm : Il ang="en">
A tpr defining trade refated information which is not product
speci fi c.
</xgd docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> o
<xsd: el enent nane= partyTradeIdentlfler type="PartyTradel dentifier" maxCccurs="unbounded":
<xsd: annot at | on>
<xsd: docunment ation xm ; Iangr
The trade reference iden |f|er(s) all ocated to the trade by
the parties invol ved.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > ., S Y
<xsd: el enent name= partyTradeInfornatlon type="PartyTradel nformati on" m nCccurs="0" maxQCc«
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en )
Addi tional trade informafion that may be provi ded by each
i nvol ved part
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement > o
<xsd: el enent nane="tradeDate" type="ldentifiedDate">
<xsd: annot ati on> _
<xsd: docunment ati on xni:|ang="en">
The trade date,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Trade

2.47 Tradeld

2.47.1 Description:

A trade reference identifier allocated b%/ a Rarty FpML does not define the domain values associated with this
element. Note that the domain values for this element are not strictly an enumerated list.

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

2.47.3 Used by:

Complex type: Portfolio
*  Complex type: Tradeldentifier
«  Complex type: VersionedTradeld

2.47.4 Derived Types:

2.47.5 Figure:
2.47.6 Schema Fragment:

<xsd: conplexType nane="Tr adel d" >
<xsd: annot at | on>
<xsd: docunent ati on xpl : I ang="en"
A trade reference identifier allocated by a party. FpM. does not
efine the dopain val ues associated with this el epen Not e t hat
etdonaln values for this element are not strictly an enumerated
i's
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|aneCDntent>
<xsd: ext ensi on base=" xsd: normal i zedString" > )
<xsd:attribute nane= tradeIdSchene EXPe_ xsd: anyURI " use="required"/>
<xsd:attri bute nane="1d" type="xsd
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

a

—""Q_


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Portfolio
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.TradeIdentifier
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.VersionedTradeId

2.48 Tradeldentifier

2.48.1 Description:
A type defining a trade identifier issued by the indicated party.
2.48.2 Contents:

partyReference (exactly one occurrence; of the type Part¥Reference) A pointer style reference to a party
identifier defined elsewhere in the document. The party referenced has allocated the trade identifier.

Either

tradeld (exactly one occurrence; of the type Tradeld)

Or

versionedTradeld (exactly one occurrence; of the type VersionedTradeld)

2.48.3 Used by:

Complex type: PartyTradeldentifier

« Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

BestFitTrade
ConfirmationCancelled
RequestTradeStatus
TradeAffirmed
TradeAlleged
TradeAlreadyMatched
TradeAlreadySubmitted
TradeCancelled
TradeMatched
TradeMismatched
TradeNotFound
TradeStatusltem
TradeUnmatched

2.48.4 Derived Types:

Complex type:

PartyTradeldentifier

2.48.5 Figure:
2.48.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel dentifier">
<xsd: annotati on>
<xsd: docunentation xnl:lang="en">,
A type defining a trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>

<xsd: sequence>
nane="partyRef erence" type="PartyReference">

i ssued by the indicated party.

<xsd: el ement
<xsd:annot ation> . .
<xsd: docunentatjon xpl:Ilang="en">

A pointer style referencé to a party identifier defined
el sewhere in"the docunent. The party referenced has all ocated
the trade 1dentifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce maxQccur s="unbounded" >
<xsd: el emrent nane="tradel d" type="Tradel d"/>
<xsd: el ement nane="versi onedTradel d" type="Versi onedTradel d"/>

</ xsd: choi ce>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.PartyTradeIdentifier
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-matching-status-4-3.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-tradeexec-4-3.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-matching-status-4-3.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-msg-4-3.xsd#Complex.TradeStatusItem
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-matching-status-4-3.xsd#Complex.TradeUnmatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.PartyTradeIdentifier

2.49 Trader

2.49.1 Description:

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

2.49.3 Used by:

Complex type: PartyTradelnformation

2.49.4 Derived Types:

2.49.5 Figure:
2.49.6 Schema Fragment:

<xsd: conpl exType name="Trader">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornal i zedStri ng"> .
<xsd:attri bute nane="trader Schene" typé="xsd:anyURI " use="optional"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.PartyTradeInformation

2.50 TradeSide

2.50.1 Description:

The parties to the trade form into sides. Each side has defined roles in the lifecyle of the trade fulfilled by
parties. Each party role is given in the likely order they would be filled during the lifecycle of a trade.

2.50.2 Contents:

orderer (zero or one occurrence; of the type PartyRole) The Party placing the order. This could be a fund
manager acting on behalf of a client, or a hedge fund acting on it's own behalf. This is the role with the
investment discretion.

introducer (zero or one occurrence; of the type PartyRole) Party that can relay an order directly to the trading
floor at a firm. This is potentially a different firm, but may be the same as that taking the order. In effect the
introducer is the first dealer to take the order. The reason an introducing dealer may forward a trade is
sometime because it doesn't have the capacity to execute effectively but does have the relationship with the
Orderer. Introducing Party is an industry standard term. This is semantically equivalent to the FIX and
1ISO20022 Introducing Firm.

executor (zero or one occurrence; of the type PartyRole) The Party executing or striking the trade. Executing
Party is an industry standard term. This is semantically equivalent to the FIX and 1ISO20022 Executing Firm or
Traager.

confirmer (zero or one occurrence; of the t?/pe PartyRole) The party that undertakes the confirmation process
for this Trade Side. The confirmer essentially manages the matching and affirmation of trades. This is often the
creditor or is increasingly outsourced to service providers such as Swapswire.

creditor (exactly one occurrence; of the type PartyRole) The party whose name appears on the contract as
being responsible for credit of the trade. This is the Party in the Trade Side the credit risk is against. For
exadmple If a hedge fund was to trade in the name of it's prime broker, then the prime broker would be the
creditor.

calculater (zero or one occurrence; of the type PartyRole) The calculater is the Party that calculates,
negotiates, and agrees the values to be paid at each payment date.

settler (zero or one occurrence; of the type PartyRole) The Settler is the party that makes the payments.
Increasingly this is a service that can be externalized from the other roles. An example of a settlement service
provide is SwapClear.

beneficiary (zero or one occurrence; of the type PartyRole) The party that suffers the economic effect of the
trade. This is usually referred to as the primary Principal in FIX and 1SO20022 - which is slightly confusing in
that there are potentially many Princiapal/Agency relationships. The beneficiary may be distinct from the
creditor - an example is a Hedge Fund trading in the name of it's Prime Broker.

accountant (zero or more occurrences; of the type PartyRole) The Accountants for the trade. There are
potentially many accountants. This is known in FIX and ISO20022 for Collective Investment Vehicles as the
Th:]rld Party Administrator (TPA), however all trades for all parties have at least one party accounting for the
trade.

2.50.3 Used by:
e Complex type: Trade

2.50.4 Derived Types:

2.50.5 Figure:
2.50.6 Schema Fragment:

<xsd: conpl exType name="TradeSi de" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="e

The parties to the trade forminto sides, Each side has defined
roles in the lifecyle of the trade fulfilled by Partles, Eac
party role is givenh in the likely order they would be filled
durihg the lifecycle of a trade.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence>
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<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">
Agency rel ations occur when one Party undertakes one role and
anot her undertakes a different role.” For exanple a Fund woul d
be Beneficiary, use a Fund Manager as Orderer, use a trading
firmas Introducer, and a brokef as Executor, but give up
Clearing to their prinme broker, Al roles always exist. An
absent el enent nmeans the role isn't stated.
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd: el enent nane="orderer" type="PartyRole" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an8: en" >
The Party BIaC|ng the order. This could be a fund nanager
acting on behalf of a client, or a hedge fund acting on It's
own béhalf. This is the role with the i'nvestnent diScretion
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement name="introducer" type="PartyRole" m nCccurs="0">
<xsd: annot at i on>

<xsd: docupentati on xnml : |l ang="en">, )
Party that can relay an order directly to the trading floor
at afirm This is potentially a different firm but may be
the sane as that taking the order. In effect the introducer
is the first dealer to take the order. The reason an
i ntroducing dealer may forward a trade is sonetine because it
doesn't have the capaC|t¥ to execute effectively but _does
have the relationship wwth the Orderer. IntroduCing Party is
an industry standard term This is semantically equivalent to
the FI X and 1 SO20022 Introducing Firm

</ xsd: docunent ati on>

</ xsd: el enent > )
<xsd: el enent nane="executor" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd:docunEntat|on_xn1:Iangz?en"> ) )
The_PartY executing or striking the trade, Executing PartY is
an indusiry standard term ThiS Is semantically equivalent to
the FI X and | SO20022 Executing Firmor Trader
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nane="confirner" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) ) )
The party that undertakeS the confirmation process for this
Trade Side. The confirner essentially manages the nmatchi ng
and affirmation of trades. This is often the creditor or is
i ncreasingly outsourced to service providers such as
Swapswi r e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="creditor" type="PartyRole">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en" > )
The partg whose nane_appears on the contract as bein )
responsible for credit of the trade. This is the partfy
Trade Side the credit risk Is against. For exanple if a
fund was to trade in the name of it's prine broker, the
prime broker would be the creditor
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement name="cal cul ater" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : I ang="en"> ]
The calculater is the Party that cal cul ates negotlates, and
agrees the values to be paid at each paynent dafe.
</ xSd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i
<xsd: el ement nanme="settler" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xn :lang="en">
The Settler is the party that makes the paynents.
Increasingly this is a Service that can be’externalized from
t he oth%{ roles. An exanple of a settlement service provide
I's ear.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



<xsd: el emrent nanme="beneficiary" type="PartyRole" m nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Ian% en" >
The partY at suffers the econon1c effect of the trade. This
|s usual Ty referred to as t e primary Principal in FIX and
SQ20022 = which is slig y confusing in that there are
Botentlally many Prin C|apal Agency re atlonshlps The
enef|C|ary may” be distinct fromthe creditor - an exanple is
Hedge Fund trading in the nane of it's Prime Broker.
</xsd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="accountant" type="PartyRole" m nCccurs="0" nmaxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: docunentatlon xm ; Ian? en" >
ra

The Accountants. for the de. There a e otentlaIIXD
accountants. This is known in FIX and |1 SO20022 for [lective
Investment Vehicles as the Third Party Admnistrator (T
however _all tr s for all parties have at |east one party

r

ti

C
trad
accounting for t
</ xsd: docunentati o
</ xsd: annot at i on>
</ xsd: el ement >

</ xsd: sequence> . .

<xsd:attribute nanme="id" type="xsd:|D' use="required"/>
</ xsd: conpl exType>

e
he trade.
n>



2.51 Validation

2.51.1 Description:

A reference identifying a rule within a validation scheme.

2.51.2 Contents:

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

2.51.3 Used by:
« Complex type: Reason

2.51.4 Derived Types:

2.51.5 Figure:
2.51.6 Schema Fragment:

<xsd: conplexType nane="Val i dati on" >
<xsd: annot at | on>
<xsd: docunentation xm ;| ang="en"
Areference identifying a rule mnthln a val idation schene.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedSt
<xsd: attribute name="validationSche
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

tring">
ene" “type="xsd: anyURI "/ >
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2.52 VersionedContractld

2.52.1 Description:
Contract Id with Version Support
2.52.2 Contents:

contractld (exactly one occurrence; of the type Contractld)
version (exactly one occurrence; of the type xsd:nonNegativelnteger) The version number

effectiveDate (zero or one occurrence; of the type IdentifiedDate) Optionally it is possible to specify a version
effective date when a versionld is supplied.

2.52.3 Used by:
*  Complex type: Contractldentifier

2.52.4 Derived Types:

2.52.5 Figure:
2.52.6 Schema Fragment:

<xsd: conplexType nane="Ver si onedCont ract |1 d" >
<xsd: annot at | on>
<xsd: docunent atjon xm : | ang="en">
Contract Id wth Version Support
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd el ement nane- ‘contractl!d" pe- Cbntractld />
<xsd group ref =" Ver si onH st ory d
<xsd: annot at i on>
<xsd: docunentation xnm :lang="en"> ) )
The version of the contract id. The contractld is versioned
and not the contract.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType>
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2.53 VersionedTradeld

2.53.1 Description:
Trade Id with Version Support
2.53.2 Contents:

tradeld (exactly one occurrence; of the type Tradeld)
version (exactly one occurrence; of the type xsd:nonNegativelnteger) The version number

effectiveDate (zero or one occurrence; of the type IdentifiedDate) Optionally it is possible to specify a version
effective date when a versionld is supplied.

2.53.3 Used by:
*  Complex type: Tradeldentifier

2.53.4 Derived Types:

2.53.5 Figure:
2.53.6 Schema Fragment:

<xsd: conplexType nanme=" Ver si onedTr adel d" >
<xsd: annot at | on>
<xsd: docunent ati on xm : I ang="en">
Trade I'd with Version Support
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd el ement nane- 'tradel d" type=" Tradeld />
<xsd group ref =" Ver si onH st ory. nodel "

<xsd: anhot at i on>
<xsd: docunent ation xm :[ang="en">
Fne Yeralon of the trade id. The tradeld is versioned and not
e trade

</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType>
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3 Global Elements



3.1 event

3.1.1 Description:

An abstract global element used as a basis for substition of event types
3.1.2 Contents:

Element event is defined by the complex type Event

3.1.3 Used by:

»  Complex type: DataDocument
3.1.4 Substituted by:

. Element: creditEventNotice

3.1.5 Figure:
3.1.6 Schema Fragment:

<xsd: el ement nanme="event" type="Event" abstract="true">
<xsd: annot ati on>
<xsd: docunentatijon xnl ;I ang="en">

An abstract gl obal elenment used as a basis for substition of

event types .
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.DataDocument
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3.2 strategy

3.2.1 Description:

A strategy product.

3.2.2 Contents:

Element strategy is defined by the complex type Strategy
3.2.3 Used by:

3.2.4 Substituted by:

3.2.5 Figure:
3.2.6 Schema Fragment:

<xsd: el enent nane="strategy" type="Strategy" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentati on xm : Il ang="en">
A strategy product.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



4 Groups



4.1 AccountReferenceOrPartyReference.model

4.1.1 Description:

4.1.2 Contents:
Either

accountReference (exactly one occurrence; of the type AccountReference) Reference to the subaccount
definition in the Party list.

Or
partyReference (exactly one occurrence; of the type PartyReference) Reference to the party definition.

4.1.3 Used by:
*  Complex type: Allocation

4.1.4 Figure:
4.1.5 Schema Fragment:

<xsd: 8roup name="Account Ref er enceOr Par t yRef er ence. nodel *
<xsd: choj ce>
<xsd: el ement name="account Ref er ence"” type="Account Ref erence">
<xsd: annot at i on>
<xsd; docunment ati on xm :1ang="en"
Ref erence to the subaccolnt deflnltlon in the Party I|ist.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el ement nane="partyRef erence" type:"PartyFEference">
<xsd: annot at | on>
<xsd: docunentatlon xm ;| ang="en
Ref erence to the garty def|n|t|on
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: e ement >
</ xsd: choi ce>
</ xsd: gr oup>
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4.2 AllocationContent.model

4.2.1 Description:

4.2.2 Contents:

collateral (zero or one occurrence; of the type Collateral) The sum that must be posted upfront to collateralize
against counterparty credit risk.

creditChargeAmount (zero or one occurrence; of the type Money) Special credit fee assessed to certain
institutions.

approvals (zero or one occurrence; of the type Approvals) A container for approval states in the workflow.

masterConfirmationDate (zero or one occurrence; of the type xsd:date) The date of the confirmation
executed between the parties and intended to govern the allocated trade between those parties.

4.2.3 Used by:
*  Complex type: Allocation

4.2.4 Figure:
4.2.5 Schema Fragment:

<xsd:8roup nanme="Al | ocat i onCont ent . nodel ">
<xsd: sequence> )
<xsd: el enent name="col |l ateral" type="Collateral" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
The sum that nust be posted upfront to collateralize agai nst
counterparty credit risk.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent nanme="cr edi t Char geAmount" type="Money" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :Ilang="en"> o ) )
Special credit fee assesSed to certain institutions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > .
<xsd: el ement nanme="approval s" type="Approval s" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
A contai ner for agproval states in the workfl ow.
</ xsd: docunent at i on
</ xsd: annot at | on>
</ xsd: el enent > . . .
<xsd: el ement nanme="mast er Confirmati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm ;| ang="en"> )
The date of the confirnafjon executed between the parties and
intended to govern the allocated trade between those parties.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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4.3 AmendmentDetails.model

4.3.1 Description:

4.3.2 Contents:

amendmentTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Amendment transaction

amendmentEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Amendment
becomes effective

4.3.3 Used by:
Complex type: Amendment

4.3.4 Figure:
4.3.5 Schema Fragment:

<xsd:group nane=" Anendnent Det ai | s. nodel ">
<xsd: sequence>
<xsd: el enent nane="anendnent Tr adeDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the thé parties enter into the Amendnent
transaction )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="anendnent Ef f ecti veDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en" > i
The date on which the Anendnent becones effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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4.4 CalculationAgent.model

4.4.1 Description:

4.4.2 Contents:
calculationAgent f(zero or one occurrence; of the type CalculationAgent) The ISDA Calculation Agent

responsible for per

orming duties associated with an optional early termination

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation

Agent City. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

4.4.3 Used by:

Complex type: Contract
Complex type: Trade

4.4.4 Figure:
4.4.5 Schema Fragment:

<xsd:8(oup nane="Cal cul at i onAgent . nodel " >

<XSs

sequence>

<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en"> )
The | SDA Cal cul ati on Agent responsib
associated with an optional early te
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="cal cul ati onAgent Busi nessCenter" type="Busi nessCenter"
<xsd:annot ation> | Y
<xsd: docunentati on xnl : |l ang="en">
The city in which the office thr h
Aﬁent IS acting for purposes of
The short-formconfirmfor a tra t
Sovereign or Asia Pacific Master Con
e c
e

le for perform ng duties
rmnation

whi ch | SDA Cal cul ati on
ansaction is | ocated

i s. executed under a
rmation Agreenment ( MCA
ation Agent. However,

| cul atiTon Agent City.
ets the value for

val ue for Cal cul ation

does not need to specify th
he confirm does need to specify
This is due to the fact that the S
Cal cul ati on Agent but does not set the
Agent City. .
</ xSd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

</ xsd: sequence>

</ xsd: gr oup>

m nCccur s="0">
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4.5 ContractNovationDetails.model

4.5.1 Description:

4.5.2 Contents:

transferor (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor ﬁoutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obliﬁations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and oin?ations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the tyﬂe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree-wa?; novation the party referenced is the Remaining
Party in the novation. Remainin?1 Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

otherRemainingParty (zero or one occurrence; of the type PartyReference) A pointer style reference to a
party identifier defined elsewhere in the document. This elementis not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a garty
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal .
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationContractDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a Contract. If this element is not specified, the novationContractDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Contract being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The nhumber of options which
represent the portion of the Old Contract being novated.

Or

novatedNumberOfUnits (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Contract being novated.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentially 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that
is the fixed rate payer.

nonReliance (zero or one occurrence; of the type Empty) This element corresponds to the non-Reliance
section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance



document when non-Reliance is applicable.

creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of
Physical Settlement or Notice of Intended Physical Settlement, as applicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

4.5.3 Used by:
*  Complex type: ContractNovation

4.5.4 Figure:
4.5.5 Schema Fragment:

<xsd:group nane="Cont ract Novat i onDet ai | s. nodel ">
<xsd: sequence>
<xsd: cho| ce>
<xsd: choi ce>
<xsd: el ement nanme="newCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
I ndicates a reference to the new Contract between the
transferee and the renumining party.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
<xsd: el ement nane="newContract" type="Contract">
<xsd: annot ati on>
<xsd: docunentation xnl: |l ang="en">
I ndi cates the new Contract between the transferee and the
remai ning party.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: sequence>
<xsd: chol ce>
<xsd: el enent nanme="ol dCont r act Ref erence" type="Contract Ref erence">
<xsd:annot ation> | Y
<xsd: docunentati on xnl :lang="en">,
Indicates a reference to the original contract between
the transferor and the remaining party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nane="ol dContract" type="Contract">
<xsd: annot ati on> .
<xsd: docunent ation xpm :|ang="en">
Indicates the original Contract between the transferor
and the remainjng party.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: chol ce>,
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="newContract Ref erence" type="Contract Reference"/>
<xsd: el enrent nanme="newContract" type="Contract"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">
<xsd: annot ati on>
<xsd: docunent atjon xm : I ang="en">

A pointer style reference to a party identifier defined

el sewhere in"the docunent. In a three-way novation the party
referenced_is the Transferor (outgoing partK) in the
novatjon. The Transferor neans a_Party whi ch’ transfers by
novation to a Transferee all of its rights, liabilities,
duties and obligations with respect to"a Remaining Party. In


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.ContractNovation

a four-way novation the partY referenced is Transferor 1
mhlch transfers by novation o Transferee 1 all of its
ights, liabilities, duties and obligations wth resRect to

Transf eror 2. | SDA 2004 Novation Term Transferor (three-way
novation) or Transferor 1 (four-way novation).

</ xsd: docunent at i on>

</xsd:annotat|on>
</ xsd: el ement >
<xsd: el ement nane="transferee" type="PartyReference">
<xsd: annot at | on>

<xsd: docunentatlon xm I ang="en" > ) )
A pointer style referencé to a party identifier defined
el sewhere in"the docunent. In a thr ee may novation the party
referenced_is the Transferee (incomn Rarty) in the
novat i on. ransferee means a party which accepts, by way of
novat i on aII rights, liabilities, duties and obligations of a
Transferor with respect to a Remaining Party. In a four-way
novatlon the party referenced is T ansferee” 1 which accepts
g y of novation the rights I|ab|I|t ies, duties and
0 Ilgatlons of Transferor 1, |SDA 2004 Novation Term
TranSferee (three-way novation) or Transferee 1 (four-way

novat i on). )
</ xsd: docufrent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="renai ni ngParty" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentatlon xm : 1 ang="en" >
A pointer style referencé to a party
el sewhere in"the docunent. In a three
referenced is the Remaining Party in
Party nmeans a party whi ch Consenfs to
Y novation_and the acceptance thereo
a of the Transferor's rights, I|ab|
na

dentifier defined

way novation the party
he’ novati on. Renal ni ng

a Transferor's transfe
by the Transferee of

tie duties and

I

r

i
t
f
| S
i g Party.under and
way novatjon the party referenced
0

| i

obljgations with respect to such Re nin

w th respect of the vated Anmpunt of a transaction. |n a
four- is Transferor 2 per
the 1 SDA definition and acts in the role of a Transferor,
Transferor 2 transfers by novation to Transferee 2 all of its
rights I|ab|I|t|es duties and obligations wth respect to
Transferor 1. |SDA 2004 Novation Term  Remai ni ng Par
(three-way novat on) or Transferor 2 (four-way novation).

</ xsd: docunentati o
</xsd annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="ot her Renai ni ngParty" type="PartyReference" m nCccurs="0">

<xsd: annot at | on>
<xsd: docunentatlon xm : 1 ang="en" >

A pointer style referencé to a party identifier defined
elsemhere in"the docunment. This element is not applicable in
hr ee- max novation and should be omtted. [n a four-way
novatlon the party referenced is Transferee 2. Transferee 2
nmeans a party which accepts by way of novation the rights,
ITabilities, duties and obligations of Transferor 2. ['SDA

2004 Novation Term Transferée 2 (four-way novation).

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="novati onDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Specifies the date that one part
regard to a trade are transferre
corresponds to the Novation Ente S
Novation Definitions, section 1.16.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="novationContractDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

I
t

egal obligations with
anot her part
]

¥ Pt
on of the 2004 ISDA

S
to
ec

Specifies the date the parties agree to aSS|?n or novate a
ntract. If this elenment is not specified

novati onContractDate wi || be deened to be the novationDat e,

It corres onds to the Novation Trade Date section of the 2004

| SDA Novation Definitions, section 1.17.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el enent nane="novat edAmount" type="NMoney" >
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">



The anount mhlch represents the portion of the Ad Contract
belng novat ed
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="novat edNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The nunber of options which represent the portion of the
A d Contract bel ng novat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="novat edNunber O&f Uni t s" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docupentation xnl:lang="en">
The nunber of options which represent the portion of the
d Contract bel ng novat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> )
<xsd: el enent name="ful | FirstCal cul ati onPeri od" type="xsd: bool ean" mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
This element corresponds to the applicabil | of t he Ful
First Calculation Period as defined in the | SDA Novati on
Definitions, section 1.20.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="firstPeriodStartDate" type="FirstPeriodStartDate" nmi nQccurs="0" maxQccur
<xsd: annot at | on>
<xsd: document ation xml :|ang="en">
El enent that is used to be able to nake sense of the “new
eference back to the “old
rest rate products there are
dates” to reference — one
new transaction. For Credit
e with respect to the party

transaction’ without requiring r
transaction”. In the case of |nt
potentlally 2 “first period star
wth respectt to each party to th
Def aul t ps . there is just the
that is the fixed rate payer.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="nonRel i ance" type="Enpty" mi nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
This element corresponds. to the non- Rellance section in the
2004 | SDA Novati on finitions, section 2.1 (c) (|b The
el ement appears in the instance document mhe non- ellance is
appllcable
docunent at i on>
</xsd annot at i on>
</ xsd: el enent > ) ) ) ) ) ) ) ) )
<xsd: el enent nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="0":
<xsd: annot at | on>
<xsd: document ati on xmi :1ang="en">

e
t

e
on

Thi s el ement should be specified if one or nore of either a
Credit Event Notice, Notice of Publicly Avail able,
Information, Notice of Physical Settl|efrent or Notjce of

I nt ended Physical Settlenent, as applicable, has been

del ivered by or to the Transferor or the Remainin PartY The
type of notice or notices that have been delivered shou
|nd|cated bE setting the rel evant bool ean elenent value(s) to
true. sence of the elenent neans that no Credit Event
hbtlce, hbtlce of Publlcl Avai |l abl e I nformati on, Notice of
Physical Settlenent or Notice of Intended Physica

Settlenment, as applicable, has been delivered by or to the

Transferor or the Remaining Party.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > L L .
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nQccurs="0" max
<xsd: annot at | on>
<xsd: docupent ati on xni: | ang="en">
The definitions (such as those published by |1SDA) that will
define the terps of the novation transaction.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="contractual Ter nsSuppl ement" type="Contractual Ter nsSuppl ement" ni nQccur s:
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">



A contractual supplement (such as

that will aPpIy 0 the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>

t hose published by | SDA)



4.6 ContractOrContractReference.model

4.6.1 Description:

4.6.2 Contents:
Either

contract (exactly one occurrence; of the type Contract) An element that allows the full details of the contract to
be used as a mechanism for identifying the contract

Or

contractReference (exactly one occurrence; of the type ContractReference) A container since an individual
contract can be referenced by two or more different partyTradeldentifier elements - each allocated by a
different party.

4.6.3 Used by:

4.6.4 Figure:
4.6.5 Schema Fragment:

<xsd:8roup_nane:"CbntractCXCbntractRbference.nDdeI">
<xsd: choi ce>
<xsd: el ement nane="contract" type="Contract">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anﬁ:"en">
An elenent that allows the full
used as a nmechanismfor identifyin
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nanme="contract Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docupentatjon xm :|ang="en">
A contal ner since an I ndividual contract can be referenced by
two or nore different partyTradeldentifier elenments - each
al | ocat ed bY a different party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>

of the contract to be
c

detail s
ing the contract



4.7 IncreaseDetails.model

4.7.1 Description:

4.7.2 Contents:

increaseTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Increase transaction

increaseEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Increase
becomes effective

4.7.3 Used by:
*  Complex type: Increase

4.7.4 Figure:
4.7.5 Schema Fragment:

<xsd:group nane="1| ncreaseDet ai | s. nodel ">
<xsd: sequence> )
<xsd: el enent nane="increaseTradeDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the thé parties enter into the Increase
transaction )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="increaseEffectiveDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent atjon xm : I ang="en"> i
The date on which the I ncrease beconmes effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement nanme="i ncreasel nNoti onal Anbunt" type="Mney">
<xsd:annot ation> Y
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Notiona
i ncreases due to the Increasée transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enrent nanme="out st andi ngNot i onal Anount" type="Money" >
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en">
Specifies the Notional amount after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: sequence> . . .
<xsd: el ement nane="i ncreasel nNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anount by which the Nunber of Options
I ncreases due to the Increasé transaction
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" >
Speci fies the Nunmber of tions after the |ncrease.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Increase

4.8 TradeOrTradeReference.model

4.8.1 Description:

4.8.2 Contents:

Either

trade (exactly one occurrence; of the t lee Trade) An element that allows the full details of the trade to be used
as a mechanism for |dent|fy|ng the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
4.8.3 Used by:

« Complex type: AffectedTransactions
*  Complex type: Increase

Complex type: Termination

e  Complex type: TradeErrorResponse
Complex type: TradeNotFound

4.8.4 Figure:
4.8.5 Schema Fragment:

<xsd: 8roup name="TradeOr Tr adeRef er ence. nodel "
<xsd: choj ce>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot at i on>
<xsd: docunent ati on xpi : 1 ang="
An el enent that allowst e ful
used as a nechanismfor identi
post -trade event gertalns
</ xsd: docunent at i on
</ xsd: annot ati on>
</ xsd: el enent > o
<xsd: el enent nane="tr adeRef er ence" type:"PartyTradeIdentlflers">
<xsd: annot ati on>

I details of t
fying the trad

<xsd: documrent ati on xmi :| ang="en
A contal ner since an | ndividu I trade can be referenced b
two or nore dlfferent partyTr adeldentlfler el emrents - eac
al | ocat ed bY a different party.

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.AffectedTransactions
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.Increase
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-posttrade-4-3.xsd#Complex.Termination
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4.9 Validation.model

4.9.1 Description:

4.9.2 Contents:
validation (zero or more occurrences; of the type Validation)
4.9.3 Used by:

»  Complex type: DataDocument

»  Complex type: NotificationMessage
Complex type: RequestMessage

«  Complex type: ResponseMessage

4.9.4 Figure:
4.9.5 Schema Fragment:

<xsd:8roup nane="Val i dati on. nodel ">
<xsd: sequence> . . . . )
<xsd: el ement nane="validation" type="Validation" m nQccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-doc-4-3.xsd#Complex.DataDocument
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5 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:package:"or .fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: i1 nclude schenalLocati on="f pmnl - shar ed- 4- 3. xsd" ">
<xsd: si npl eType nanme="Quer yPar anet er Val ue" >
<xsd: annot ati on>
<xsd:docunentat|on,xn1:IanP:"en"> ) ) o
A type representlng,a val ue corresPondgng to an identifier for
a paraneter describing a query portfolio.
</ xsd: docunent ati on>
</ xsd: annot at | on> )
<xsd:restriction base="xsd:string"/>
</xsd:5|nPIeType> .
<xsd: conpl exType nane="Al | ocation">
<xsd: sequence> ) o
<xsd: el ement nane="al | ocati onTradel d" type="PartyTradel dentifier">
<xsd: annot ation> | Y
<xsd; docunent ati on xni : |l ang="en">
Unique ID for the allocation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="Account Ref erenceOr Part yRef erence. nodel "/ >
<xsd: choi ce> . .
<xsd: el ement nane="al | ocat edFracti on" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:I|lang="en"> )
The fractional allocation (0.45 = 45% of the notiona
and "block" fees to this particular client subaccount.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="al | ocat edNoti onal " type="NMoney" >
<xsd: annot ati on> _
<xsd: document ati on xm ;| ang="en"> )
The notional allocation ?annunt and currency) to this
particul ar client accoun
</ Xxsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> .
<xsd: group ref="Allocati onContent. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Al | ocati ons">
<xsd: sequence> ) )
<xsd: el enent nane="al |l ocati on" type="Allocation" maxQccurs="unbounded"/ >
</ xsd: sequence>
</xsd:conPIexType> . o
<xsd: conpl exType name="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunment ati on xm :| ang="en" > o )
This type is used to identify that a trade id is referring to a
bock trade. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> o )
<xsd: el ement nane="bl ockTradel d" type="PartyTradeldentifier" m nCccurs="0">
<xsd: annot ati on> Y
<xsd: docunent ati on xnl: | ang="en"> o
The trade 1d of the block trade. This is used by each
?nedof the allocated trades to reference the bl ock
rade.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Amendnent ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
An event type that definées the content of an Anendnent
transacti on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">



<xsd: sequence>
<xsd: el enent nane=' trade Ype-"Trade"/>
<xsd: group ref="Anendnent Detai |l s. nodel "/> i
<xsd: el emrent nane="paynment" type— Payment” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :| ang="en">
A payment for the rlght o anmend the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Approval ">
<xsd annota I on>
<xsd: docunEntatlon xm 1 ang="en"
A specific apProvaI stateé in the wor kf | ow.
</xsd docunenta i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="type" type="xsd'nornal|zedStr|ng">
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang—
The type of aPprovaI (e. g "Credlt")
</ xsd: docunenta I on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="status" type="xsd: nornalizedString">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> )
The current state of approval (.e.g preapproved, pending
approval , etc.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="approver" type:"xsd:nornal|zedStr|ng" m nQccur s="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1 | ang=
The full name or dentlflylng ID of the rel evant approver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Approval s">
<xsd: sequence>
<xsd: el enent nane="approval " type="Approval" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane="Best Fi t Trade" >
<xsd: annot at i on>
<xsd: docunment ation xm :|ang="en"
A'type used to record the dlfferences bet ween the current trade
and” anot her 1 ndicated trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent name="tradel dentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="e
The identifier for the trade conpared agai nst .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement nanme="differences" type="TradeDi fference" m nCccurs="0" maxCccur s="unboundec

<xsd: annot at i on>
<xsd: document ati on xni: ="en">
An optional set of detal ed difference records.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Bl ockTradel dentifier">
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en">
This type is used to |dent|fy that a trade id is referring to a
bock trtade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o
<xsd: ext ensi on base="PartyTradel dentifier">



<xsd: sequence> . o .
<xsd: el ement nanme="al | ocati onTradel d" type="PartyTradel dentifier” m nCccurs="0"
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
The trade id of the alloCated trade. This is used by
the block trade to reference the allocated trade
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement nanme="bl ockTradel d" type="PartyTradeldentifier” mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The trade id of the parent trade for N 1evel
|locations. This elenent is only used to npdel N-I|evel
| | ocations in which the trade acts. as bl ock and
|l ocated trade at the sane time. This basically nmeans
he ability to allocate a block trade to nu!tlple
|l ocation"trades, and then allocate these in turn to
other allocation trades (and so on if desired).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType nanme="ChangeContract" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
stract base class for Changes to a Contract
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd:. el enent nanme="contract Ref erence" tygez"CbntractReference"/>
<xsd: el enrent nane="date" type="xsd: date
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en"> )
The date on which the thé parties enter into the change
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement name="effectiveDate" type="xsd:date">
<xsd: annot ati on>
<xsd: docunentatjon xn:lang="en"> )
The date on which the change becones effective
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en">
Paynment for the right to change the Contract
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="ChangeContract Si ze" >
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en">
Represent a change in Contract Size
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract">
<xsd: choi ce>
<xsd: sequence> )
<xsd: el emrent nanme="changel nNot i onal Amount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Notiona
Anpunt changes,
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="out st andi ngNot i onal Anount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en">
Specifies the Notional anmount after the Change
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
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<xsd: sequence> . .
<xsd: el ement nanme="changel nNunmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the fixed amount by which the Nunber of
tions changes
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
Specifies the Nunmber of tions after the Change.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el enrent nane="changel nNunber O Uni t s" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
Specifies the fixed anmount by which the Nunber of
Uni ts changes
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="out st andi ngNunmber O Uni t s" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an€f?en">
Speci fies the Nunber of Units
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType nane="Col |l ateral ">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en">, )
A type for defining the obligations of the counterparty subject
to credit supPprt requirenments
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nanme="i ndependent Anount" type="1ndependent Anbunt" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : I ang="en">
I ndependent Anobunt i s an anount that usual
creditworthy counterparties are asked to provi
el ther be a fixed anbunt or a percentage of th
Transaction's val ue. The | ndependent Anount ca
transferred before any tradi ng between the par
as a deposit at a third party's account or w
unterPartE) or (ii) callable after trading h
pi cal | ecause a downgrade has occurred),
? t he T ndependent Amount is not included in

OO

cul ati on of Exposure, but in_situation

0
t
I

b a . F] 1

included in the calcul ati on of Exposure. Thus,

situation ( , the Independent Amount nay
collateral call. Independent Anp ]
he 1 SDA Credit Support Annex. ("with

K’ t he, amount specified as, such for

b 13; if no amount is specified, ze

O <

party In Pa
</ xsd: docunen
</ xsd: annotati o
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Contract">
<xsd: sequence>
<xsd:. el enent name="header" type="ContractHeader"/>
<xsd: el enent ref="product"/> )
<xsd: el ement nane="ot her PartyPaynment" type="Paynent" m nCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
O her fees or additional "paynents associated with the
contract, e.g. broker comm ssions, where one or nore of the
parties involved are not principal parties involved in the
contract .
</ xsd: docunent ati on>
</ xsd: annot at | on>



</ xsd: el enent >
<xsd. group ref="Cal cul ati onAgent . nodel " .
<xsd: el enent nane= colla ra type—"CbIIateraI" m nQccur s="0">
<xsd: annot ati on>
<xsd; document ati on xm : Iang— en" >
Defines collateral obiligations of a Party
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="docunentation" type="Docunentation” m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment at i on xnj:lan?:"en
Defines the definitions th overn the docunent and shoul d
|nclude the year and type of definitions referenced, alon
any rel evant docunentation (such as naster agreenent
and the"date it was signed
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="governi ngLaw' type="Gover ni ngLaw' m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :| ang="en">
Governi ng Law appl i cabl' e to this Contract
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Contract Header ">
<xsd: sequence>

<xsd: e[ enent nanme="jdentifier" type—"Cbntractldentlfler" maxCccur s="unbounded"/ >
<xsd: el enent name="i nformation" ="Contract| nformation” m nCccurs="0" maxQOccur s="unbol
<xsd: el ement nane="contract Dat e" ype—"ldentlfledEnte">
<xsd: annot at i on>
<xsd: docunment ati on xnml :lang="en">_ )
Corresponds to the trade date. This element will be renaned
tradeDate in the next major version (5.0) of FpM

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Contract!d">
<xsd: annot at | on> _
<xsd: docunment ati on xm ;| ang="en">
A contact reference idenfifier allocated bY Rarty FpM. does
not define the domain values associated wwih this el enent. Note
that the domain values for this elenment are not strictly an
enunerated |ist.
</ xsd: document at i on>
</ xsd: annotat|0n>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd: normal i zedStri
<xsd:attribute name=" contractIdSch enme"
<xsd:attri bute nane="id" type="xsd: ID‘
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conp exTY e name="Contractldentifier">
<xsd: annota I on>
<xsd docunentati on xnl :lang="en"> ) o
pe defining a contract identifier issued by the indicated

P
</ Xsd: docunentatlon>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="partyReference" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">

pe- 'xsd: anyURI " use="required"/>

A poi nter style referencé to a party identifier defined
el sewhere i n"the docunent. The party referenced has
alTocated the contract identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docupentati on xnl :|ang="en">
Wiere the |egal activity is to agree a contract of
variation then the business process should be to nodify a
contract. This is _a contract inits own rlght and not a
version of a previous contract. Wiere the business process
is to replace and supersede a contract then you have a new



contract and a contract version should not be used
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: el emrent nane="contractld" type="Contractl|d" nmaxQccurs="unbounded"/>
<xsd: el ement nane="versi onedContractld" type="VersionedContract!ld" nmaxQccurs="unboundec
</ xsd: choi ce>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|1D'/>
</ xsd: conpl exType> )
<xsd: conpl exType name="Contract!| nformation">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

A type defining additional contract information issued by the
i ndi cat ed party. This type wll typically be used as an
extension point for confract processing information, 1n the
same way that an extension point is provided for trade

processing i nformation.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> _
<xsd: documentati on xm : | ang="en"> ) )
Identifies that party that has ownership of this
information.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType name="Contract Novati on" >
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en">
Details of the Contract vati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: group ref="Contract Novati onDetails. nodel"/>
<xsd: el enent nanme="paynent"” type="Payment” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Contr act Ref erence" >
<xsd: sequence> ) o o
<xsd: el ement nane="identifier" type="Contractldentifier" maxOccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Contract Term nati on">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Contract Full Term nation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType nanme="CreditDerivativesNotices">
<xsd: sequence> )
<xsd: el enent nanme="creditEvent" type="xsd: bool ean">
<xsd: annot ati on>
<xsd; docunentati on xnm : |l ang="en"> )
This el enent corresponds™to the Credit Eve
Del i vered Under A d Transaction and Deened
New Transaction under the EXHBIT C to 2004
Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="publicl yAvail abl el nf ormati on" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) )
Thi s el ement corresponds 'to the Notice of Publicly,
Avai l able I nformation Delivered Under A d Transaction
Deened Delivered Under New Transacti on under the EXH B
to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="physi cal Settl enent" type="xsd: bool ean">
<xsd: annot ati on> |
<xsd; docunentati on xnml : |l ang="en"> ) )
Thi s el ement corresponds™to the_Notice of |Intended Physica
Settlement Delivered Under O d Transaction under the

nt Notice
Del i vered Under
| SDA Novati on

d

an
ITC



EXH BIT Cto 2004 | SDA Novati on Definitions.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType name="Dat aDocunment " >
<xsd: annot ati on>
<xsd: docunentati on xnml :|lang="en">

A type deflnlng a content nodel that is backwards conpatible

with ol der Fp

</ xsd: docunent ati on>
</ xsd: annot at.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Docunent ">
<xsd: sequence> . .
<xsd: group ref="Validation.nodel"/>
<xsd: choi ce>
<xsd: sequence>

<xsd: el ement nane="trade" type="Trade"

<xsd: annot ati on>

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

m nQccur s="0"

The root elenment in an FpM. trade docunent.

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

<xsd: el ement nane="portfolio" type="Portfolio"

<xsd: annot ati on>

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

m nCccur s="0"

An arbitaryhgroupln? Pf rade references (and
€ o}

possi bly o r port i 0S).
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence>

<xsd: el enent ref="event" maxCccur s="unbounded" >

<xsd: annot ati on>

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

A busi ness event.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>

<xsd: el enent name="party" type="Party" m nCccurs="0"

<xsd: annot ation> . .
<xsd: docunent ati on xnl : Il ang="en">

A legal entity or a subdivision of a |egal

</ xsd: docunent ati on>

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

Parti es can perforn1nu|tlﬁle roles in
lifecycle. For exanple, the principa
to make paynents fromtine to t

the trade, "but may include othe

or incidental to, the trade, su

the rol e of novation transferor

cal cul ation agent, etc. In FpM

nmul tiple placés wthin a docunmen

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType>
<xsd: conp
<xsd: annot at i on>
<xsd: docunentatjon xnm :lang="en">

The abstract base the fromwhich all FpM. conpli ant
e

and docunents nust deri ved.
</ xsd: docunent ati on>

</ xsd: annot ati on>

<xsd:attri buteGoup ref="VersionAttributes.atts"/>

</ xsd: conpl exType>
<xsd: conpl exType name="Event" abstract="true">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en">

exT¥pe nane="Docunent" abstract="true">

entity.

nessages

A type defining the basiCc structure of FpM. busi ness events;

is refined by I'ts derived types.
</ xsd: docunent ati on>

</ xsd: annot ati on>

I rel eases and which can be used to contalin sets
of data w thout expressing any processing intention.

it

maxCQccur s="unbounded" >

maxCccur s=" unboundec

maxCccur s="unbounded" >



<xsd: sequence> .
<xsd: el ement nanme="eventld" type="Eventld" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"/>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Event|d">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

An event reference identifier allocated by a Party. FpM. does
not define the domain values associated with this elenent. Note
that the dopmin values for this elenent are not strictly an

enunerated |1 st.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normali zedString"> )
<xsd:attribute name="eventl| dSchenme" usé="required" type="xsd:anyURl "/>
<xsd:attribute name="id" type="xsd:|1D"'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="FirstPeriodStart Date">
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: date"> )
<xsd:attri bute nane="href" use="required" type="xsd:|DREF" ecore:reference="Party"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe name="1ncrease" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en">
An event type that definés the content of an Increase
transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
<xsd: group ref="IncreaseDetails. nmodel"/> i
<xsd: el enent nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xni: | ang="en">
A paynment for the right to increase the trade.
</ 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 nane="| ndependent Anount " >
<xsd: sequence> .
<xsd:. group ref="Payer Recei ver. nmodel "/> )
<xsd: el ement nanme="paynentDetail" type="PaynentDetail" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docupentatjon xnl:|ang="en
A contal ner el ement allomnng a schedul e of paynents
associ ated with the I ndependent Anobunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="Li nkl d">
<xsd: annotati on>
<xsd: docunentation xm :lang="en">
The data type used for |link identifiers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmmalizedString">
<xsd:attri| bute nane="id" tyge:"xsd:lD' > ]
<xsd:attribute nane="1inkldSchenme" type="xsd:anyURl" use="required"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="PartyPortfolioNanme">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



A type to represent a portfolio name for a particular party.
</ xsd® docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="PartyReference">
<xsd: annot at i on>
<xsd: document atj on xn : | ang="en">
A poi nter style referencé to a part
el sewhere in”the docunment. The part
alTocated the trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="portfoli oNane" type="PortfolioNane" maxCccurs="unbounded"/>
</ xsd: sequence> )
<xsd: attrlbute name="id" type="xsd:|D'/>
</ xsd: conP exTy e>
<xsd: co ex Ype name="Part yRol e" >
<xsd: annota I on>
<xsd: document ati on xm :1ang="en"> ]
A generic Party role typé. This can be extended to provide
sp ecralrza i on’ of roles.
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: annot at i on>
<xsd: docunentatron xm
The party fulfilling
directly; or indirec
rol e.
</ xsd: docunent at i on>
</ xsd: annotatron>
<xsd: el ement nane="party" type="PartyReference">
<xsd annot ati on>
<xsd: document ati on xni:|ang="en">
A reference to_ the party fulfilling this role.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="account" type="Account Reference">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en"
A reference to the account fulfrllrng this role.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> o
<xsd: conpl exType name="PartyTradel dentifier">
<xsd: annot at | on>
<xsd docunentatron xm : I ang="en" >
type def |n|n? one or nor
trade party. Alink i
assocra ed Wt h other rela
of a larger structured tra
ext er nal connunlcatlon of
sent I n the document per p
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent > e
<xsd: ext ensi on base="Tradel dentifier">
<xsd: sequence> )
<xsd: el enent name="1inkld" type="Linkld" m nCccurs="0" maxCccurs="unbounded" >
<xsd annot ati on>

i ned

t

e can be identified ei
he account used to fu

—he—+

Q> ""Q.('D

xsd: docunent ati on xm : | ang="en">
Alink 1dentifier aliowhng the trade to be associ ated
wi th other related trades, e.g. the linkld may contain
a trade for an associated trade or several related
trades may be given the same |inkld. FpM. does not
define the domai n val ues associated with this el enent.
Not e that the domain values for this el enent are not
strictly an enunerated |ist.
</ xsd: docunent ati on>
</ xsd; annot ati on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe> o
<xsd: co exT¥pe nane= PartyTradeIdentrfrers">
<xsd annota i on>
<xsd: document ati on xm : IanP
A type containing nuitiple partyTradeIdentrfrer



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier" maxCccurs="unboundec
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Part yTradel nformati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining additional information that may be recorded
agai nst a trade.
</ xSd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="partyReference" type="PartyReference">
<xsd: annot ati on> |
<xsd: docupentation xnl :lang="en"> ) )
ldentifies that party that has ownership of this
I nf or mat i on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="trader" type="Trader" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
Identifies the person or persons who assuned the role of
trader for this trade
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Paynment Detail ">
<xsd: sequence>
<xsd: chol ce m nCccurs="0"> )
<xsd: el emrent nane="adj ust abl ePaynment Dat e" type="Adj ust abl eDat e2" dec: deprecat ed="true"
<xsd: annot ati on> .
<xsd; docunentation xnm : |l ang="en"> )
A fixed anount paynment date that shall| be subject to
adjustnent 1 n accordance with the aPPllcabIe usi ness day
convention if it would otherw se fa on a day that is
not a business day., The applicabl e business day .
convention and busi ness day are those specified in the
dat eAdj ustments el ement within the general Terns
conponent. | SDA 2003 Term Fixed Rate Payer Paynment Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" dec: deprecated="true" dec: depre
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for an appllcable busi ness day conventi on.
conmponent is not intended for use in trade confirmatjo
but may be specified to allow the fee structure to als
serve as a cashfl ow type conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nane="paynent Dat e" type="Adj ustabl eOrRel ati veDate">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">
Paynment date. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choj ce>
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> _
<xsd; docunentati on xnl : |l ang="en">
A fixed payment anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence>
<xsd: el ement nanme="paynent Rul e" type="Paynent Rul e">
<xsd: annot ati on> _
<xsd; docunentation xnl:Ilang="en">
A type defining the calculation rule.
</ xsd? docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

I'S



<xsd: el ement nane="paynent Amount" type="Money" mi nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentati on xnl : |l ang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Paynent Rul e" abstract="true">
<xsd: annot ati on>
<xsd: docunentatjon xnm :lang="en"> )
The abstract base type fromwhich all calculation rules of the
i ndependent anpunt nust be derived.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</xsd:conPIexType>
<xsd: conpl exType nanme="Per cent ageRul e" >
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
A type defining a contenf nodel for a calculation rule defined
as percentage of the notional amount.
</ xsd: docunentati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Paynent Rul e" >
<xsd: sequence> .
<xsd: el ement nanme="paynent Percent" type="xsd: deci nal ">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en">
A percentage of the notional anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="noti onal Anount Ref erence" type="Noti onal Anpbunt Ref er ence" >
<xsd: annot ati on> _
<xsd: docunentation xnl : |l ang="en">
A reference to the notional anpunt.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="Portfolio">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
A type representing an arbitary groupi ng of trade references.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nanme="partyPortfoli oNane" type="PartyPortfolioNane" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentatjon xnm ;I ang="en"> )
The nane of the portfoli 0 together with the party that gave
t he nane. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="tradel d" tyFe:"TradeId" m nCccur s="0" maxCccur s="unbounded"/ >
<xsd: el ement name="portfolio" type="Portfolio" mnCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> )
An arbltar¥ Prou ing of trade references (and possibly
ot her portfo |psf.
</ xsd: docunent ati oh>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType> )
<xsd: conpl exType nanme="PortfolioNane">
<xsd: annot ati on>
<xsd: docunentation xnm :Ilang="en">
The data type used for portfolio nanes.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attri bute nane="id" type="xsd:|ID'I>



<xsd: attribute name="portfoli oNameSchene" type="xsd:anyURl"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="QueryPar aneter" >
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en">

Atype representing criteria for defining a query portfolio.
The'criteria are nmade up of a QueryParanteterld,
Quer yPar anet er Val ue and Quer yPar anet er Oper at or .

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

<xsd:. el enent nanme="queryParaneterld" type="QueryParaneterld"/> .
<xsd: el enent name="quer yPar anmet er Val ue” type="xsd: normal i zedStri ng" m nQccurs="0"/>
<xsd: el ement nane="quer yPar anet er Operator” type="QueryParanet er Qperator” m nCccurs="0"/>

</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="QueryParaneterl|d">
<xsd: annot ati on>
<xsd:docunEntat|on_xn1:Iangz"en"> o
A type representing an identifier for a paraneter describing a
query portfolio. An identifier can be anything froma produc
nane’ | | ke smaP_to a term nation date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >

—_—

<xsd: ext ensi on base="xsd: nornalizedString"> ]
<xsd:attri| bute nane="queryParaneter|dSChene" type="xsd:anyURl " use="required"/>
<xsd:attribute nane="id" type="xsd:ID'/>

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Quer yPar anmet er Cper at or " >
<xsd: annot ati on>
<xsd: docunent ati on_xml : | ang="en" >

A type representing an operator describing the relationship of
a value to its corfesponding identifier for a paraneter
describing a query portfoli 0. Possible relationships include
equal s, not equals, less than, greater than. Possible operators
are listed in the queryParamet ef Operat or Schene.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nanez"queryparaneter erat or Schenme" type="xsd:anyURl " defaul t="http://w
<xsd:attri bute nane="id" fype="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="QueryPortfolio">
<xsd: annot ati on>
<xsd: docunent ati on_xml : [ ang="en" >

A type rePresentlng a portfolio obtai ned by guerylng t he set of
trades held in a repository. It contalins trades natching the
intersection of all criteria sReC|f|ed usi ng one or nore
gueryParaneters or trades matching the union of two or nore

child queryPortfolios.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Portfolio">
<xsd: sequence>
<xsd: el ement nane="queryParaneter" type="QueryParaneter" nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Strat egy" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type defining a group of products making up a single trade.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence> . .
<xsd: el ement nanme="prem unProduct Ref erence" type="Product Ref erence” m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:Ilang="en">
I ndi cates which product wWithin a strategy represents
t he prem um paynent
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent ref="product" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane="Tr ade" >
<xsd annota i on>
<xsd: document ati on xm_:|ang="en">
A type defining an FpM_ frade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="tradeHeader" type="TradeHeader">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en" o
The information on the trade mhlch is not product specific,
e.q. trade date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent ref="product"/> )
<xsd: el ement nane="ot her PartyPayment" type="Paynent" m nCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > ) )
O her fees or additional paynents associated wth
trade, e, g. broker comm ssions, where one or nore
arhles i Avol ved are not principal parties involv
ra
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="br oker Part yRef erence" type="PartyReference" m nCccurs="0" nmaxCccurs="1
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"> .
{degtlfles that party (of parties) that brokered this
ra
</ xsd: docunent at i on>
</ xsd: annot at i on>
4xuidemm>
<xsd. group ref="Cal cul ati onAgent . nmodel "/ > i
<xsd: &l enent nane= colla ral" type="Collateral" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xm : Iang— en" >
Defines collateral obiligations of a Party
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="docunentation" type="Docunentation” m nCccurs="0">
<xsd: annot at | on>
<xsd; docunentation xnm :lang="en">
Defines the deflnltlons hat overn the docunent and shoul d
i nclude the year and t efinitions referenced, alon
mnth any rel evant docunentatlon (such as master agreenent
and the date it was signed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="governi ngLaw' type="Gover ni ngLaw' m nCccurs="0">
<xsd: annot at | on>
<xsd: docunpent ati on xm 1 ang="en"> )
Identification of the [aw governing the transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="al | ocati ons" type="Allocations" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">

t he
of the
ed in the

"Short-forni representation of allocations in which the key
bl ock econom cs_ are stated once within the trade structure,
and the allocation data is contained in this allocations

structure.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="tradeSi de" type="TradeSi de" ni nQccurs="0" maxCccurs="2">
<xsd: annot at | on>
<xsd: docunent ati on xni_:|ang="en">
The parties to the Trade are grouped into Trade Sides. Each
Trade has as nany as two sideS. Each side is a buyer or
recei ver of each’leg or stream
</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd: attrlbute name="id" type="xsd:|D"'/>
</ xsd: conP exTy e>
<xsd: co ex pe nane="Tr adeD ff erence" >
<xsd: annota I on>
<xsd: docurment ati on xni : | ang="en"> ]
A type used to record thé details of a difference between two
busi ness ob{ects/
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> . )
<xsd: el enent nane="di fferenceType" type="DifferenceTypeEnunt >
<xsd: annot at i on>
<xsd: document ati on xni: Ian%:"en">
The type of difference that exists.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement name="di fferenceSeverity" type="DifferenceSeverityEnum >
<xsd: annot at i on>
<xsd: document ati on xn : 1 ang="en"
An indication of the severity of the difference.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="el ement" type="xsd:string">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The nane of the el ement affected.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="basePat h" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ati on xn : !an?
XPath to the el enment in the base obj ect.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>
<xsd: docurment ati on xml : | ang="en"> )
The value of the elenent in the base object.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="ot her Pat h" type:"xsd'strlng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni: ?
XPath to the el erment |n he other obj ect.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="ot herVal ue" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: docupent ati on xm : | ang="en">
Vai ue of the elenent in the other trade.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nanme="m ssi ngEl enment" type="xsd:string" mnCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on>
<xsd: document ati on xm :|ang="en">
Elenent(s) that are mssing in the other trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="extraEl ement" type="xsd:string" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Elenent(s) that are extraneous in the other object.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent name="nessage" type:"xsd:strlng">
<xsd: annot at i on>
<xsd: docunment atj on xni: Ian?
A hunman readabl e description of t he probl em
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT pe nane="Tr adeHeader " >
<xsd annota i on>
<xsd: docunment ati on xm :|ang="en">
A typ? defining trade refated information which is not product
speci fic.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent name="partyTradel dentifier" type="PartyTradeldentifier" maxCccurs="unboundec

<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"
The trade reference idenfifier(s) allocated to the trade by
the parties iInvol ved.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nanme="partyTradel nfornmati on" type="PartyTradel nformati on" m nCccurs="0"

<xsd: annot ati on>
<xsd: document ati on xni:|ang="en" )
Addi tional trade informafion that may be provi ded by each
i nvol ved part
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nane="tradeDate" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunmentation xm :1ang="en">
The trade date,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexT pe>
<xsd: co exT¥ e nane="Tradel d">
<xsd: annota I on>
<xsd: docunent ati on xm : | ang="en"

A trade reference identifier allocated by a party. FpM. does
not deflne the domain val ues associated with this elenent. Note
that the dommin values for this element are not strlctly an

enunerated |ist.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nornallzedStrln )
<xsd:attribute nane—"tradeIdSc ene” EXPe— xsd: anyURI " use="required"/>
<xsd:attri bute nane="id" type="xsd:
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> o
<xsd: conp exT¥pe nane="Tradel dentifier">
<xsd: annot at | on>
<xsd docunentati on xnm : Il ang="en" ) S
pe defining a trade |dent|f|er i ssued by the indicated

</§sd %ocunﬁntatlon>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
A poi nter style referencé to a par
el sewhere i n the docunment. The par
alTocated the trade identifier.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce maxCccur s="unbounded" >
<xsd: el enent nane="tradel d" type="Tradel d"/ > )
<xsd: el enent name="versi onedTr adel d" type="Versi onedTradel d"/ >
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute nanme="id" type-"xsd | D'/ >
</ xsd: conpl exType>
<xsd: conpl exType nane="Trader"
<xsd: si npl eCont ent > )
<xsd: ext ensi on base=" xsd: normal i zedString" > )
<xsd:attribute nane="trader Schenme”™ typé="xsd: anyURl" use="optional "/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: conp exType nanme="Tr adeSi de" >

— —+
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<xsd: annot ati on>

<xsd: docunentation xm :lang="en"> ) )
The parties to the trade forminto sides., Each side has defined
roles in the lifecyle of the trade fulfilled by Partles, Eac
party role is giveh in the likely order they would be filled
during the lifécycle of a trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>

<xsd: sequence>
<xsd: annot ati on> _
<xsd: docunent at i on xn1:laa%:"en">
Agency rel ations occur when one Party undertakes one role a
anot her undertakes a different role.” For exanple a Fund wou
be Beneficiary, use a Fund Manager as Orderer, use a tradin
firmas Introducer, and a broker as Executor, but give up
Clearing to their prine oker, Al roles always eXist. An
absent €l enent neans the role isn't stated.
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd: el enent nane="orderer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xni: |l ang="en">
The Party placing the order. This could be a fund, nanager
acting on behal f~of a client, or a hedge fund acting on
it's own behalf. This is the role with the | nvest nent
di scretion. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement name="introducer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

nd
I d

O
=

Party that can relay an order directly to the trading fl oor
at a’firm This is potentially a different firm but may be
the sane as that taking the order. In effect the iIntroducer
is the first dealer to take the order. The reason an
i ntroduci ng dealer may forward a trade is_soneti ne because
it doesn't have the capacity to execute effectively but
does have the relationship with the Oderer. Introducing
Party is an industry standard term This is semantically

ui valent to the FI X and 1SC20022 | ntroducing Firm

e
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="executor" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> _
<xsd:docunentat|on,xn1:Ian?:?en">
The Party executing or striking t
is an i ndustry standard term_Thi
equi valent to the FI X and |1 SO2002
Trader. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="confirner" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm : Il ang="en"> ) ) )
The party that undertakeS the confirmation process for this
Trade Sjde. The confirmer essentgall¥ manages the matchi ng
and affirmation of trades. This is often the creditor or is
i ncreasingly outsourced to service providers such as

he trade. Executing Party
% is semantically

Executing Firm or

SW re. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="creditor" type="PartyRole">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

The partz whose nane appears on the contract as being
responsi ble for credit of the trade. This is the parfy in
the Trade Side the credit risk 1s against. For exanple If a
hedge fund was to trade in the nane of (t's prine broker
then the prinme broker would be the creditor.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="cal cul ater" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
The calculater 1s the Party that cal cul ates, negoti ates,
and agrees the values to be paid at each paynment date.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent > .
<xsd: el ement nane="settler" type="PartyRole" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : |l ang="en">
The Settler |s the party that makes the Baynents
[ ncr easi ngl h his is a Service that can be externalized
fromthe other roles. An exanple of a settlenment service
provide is SwapCl ear .
</ Xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="beneficiary" type="PartyRol e" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The party that suffers the econonic ef fect of the trade.
This is usually referred to as the prinary Prrncr al in FIX
and | SO20022 -"which is slightly confusing in that there
are Potentrally many_ Princiapal 7 Agency relationships. The
beneficiary may be distinct fromthe creditor - an_exanple
is a Hedge  Fund trading in the nane of it's Prine Broker.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="accountant" type="PartyRol e" m nCccurs="0" nmaxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: document ation xm : ="en"

The Accountants. for the rade There are otentially many
accountants. This I1s known in FI X and 1 S020022 for

Col lective Investnent Vehicles as the Third Party .

Adm ni strator (TPA), however all| trades for all parties
have at |east one party accounting for the trade.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> ) )
<xsd:attribute nanme="id" type="xsd:|D' use="required"/>
</ xsd: conpl exType>
<xsd: conpl exType nane="Val i dation">
<xsd: annot at | on>
<xsd: docunent at i on xn1 | ang="en" >
A reference identifying a rule within a validation schene.
</ xsd: docunent at i on>
</ xsd: annot at |1 on>
<xsd: sranerntent>
<xsd: ext ens| on base="xsd: nor na dS ring">
<xsd:attribute name="val i da t Schenme" "t ype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Versi onedContract|d">
<xsd: annot at | on>
<xsd: docunentatjon xnl:|ang="en">
Contract Id with Version Support
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent name="contract|d" type—"CbntractId"/>
<xsd: group ref="VersionH story. nbde
<xsd: annhot at i on>
<xsd: docurment ati on xm : | ang="en" i i
The version of the contract |d. The contractld is versioned
and not the contract.
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sefuence>
</ xsd: conpl exType>
<xsd: co exT¥pe nanme="Ver si onedTr adel d" >
<xsd annota i on>
<xsd: document ation xm : | ang="en">
Trade I'd with Version Support
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd el ement name="tradel d" type—"TradeId"/>
<xsd group ref=" VerS|onH|story nodel
<xsd: annot at i on>
<xsd: docunentation xm :Iang="en"
The version of the trade id. The tradeld is versioned and
not the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>



</ xsd: sequence>
</ xsd: conplexT e> ) )
<xsd:attri bute& oup name="VersionAttributes.atts">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Set of attributes that défine versioning information.
</ xsd: docunent at i on>
</ xsd: annot ati on> . .
<xsd: attribute nanme="version" use:"reqU|red">
<xsd: annot at i on>
<xsd: docunent at i on xnj:lan?
I'ndi cate which version o the FpNL Schena an FpM. nessage
adheres to.
</ xsd: docunent at i on>
</ xsd: annotatron>
<xsd: si npl eType>
<xsd:restriction base="xsd:token
<xsd: enuner ation val ue="4-0"/>
<xsd: enunerat|on val ue="4-1"/>
<xsd: enunerat| on val ue="4-2"/>
<xsd: enuneration val ue="4-3"/>
</xsd;restriction>
</ xsd; srnEIeTX pe>
</ xsd:attribute . o
<xsd: attribute nanme="expectedBui|d" type="xsd: positivelnteger">
<xsd: annot at i on>
<xsd docunentatron xm : | ang="en"
hi s oEtlona attribute can be supplled by a nessage creator
|n an FpM. instance to specify which bujild nunber of the
schema was used to define the nessage when it was generated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</xsd:attri bute>

<xsd: attribute nanme="actual Build" fixed="4" type="xsd: positivelnteger">

<xsd: annot ati on>
<xsd: document ation xm : 1 ang="en"> ]
The specific build nunber of thls schema version. This
attribute |s not |ncluded in an instance document. |nstead,
It 1s supplied ¥ e XML parser when t he docunent is
val | dated againsi th e F NL schema and |nd|cates the build

nunber of the schepa Every tlne FpNL publ i shes a change
to the schems, valrdatron rul es exaHB es wthin a version
fe.g., version 4.2) the actual burld nunber is | ncrenented.

f ho changes have been nade between releases within a

versio i-e. fromTrial Recomendati on to Recomendati on)

t he ac tual bui | d nunber stays the sane.

</ xsd: docunent at | on>
</ xsd: annot ati on>
</ xsd:attri bute>

</xsd:attri buteG oup>
<xsd: el enent name="event" type="Event" abstract="true">
<xsd: annot ati on>
<xsd: docunentatron xm : l ang="en" > ) o
An abstract gl obal el ement used as a basis for substition of
event types
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nane="strategy" type="Strategy" substitutionG oup="product">

<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A strategy product.
</ xsd: docuient at i on>
</ xsd: annot at i on>
4xuidemm>
<xsd 8roup nane=" Account Ref erenceOr Part yRef er ence. nodel ">
<xsd: choi ce>
<xsd: el ement nane="account Ref erence" type="Account Ref erence">
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en"
Reference to the subaccolnt defrnrtron in the Party |ist.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent nanme="partyReference" type="PartyReference">
<xsd: annot ati on>
<xsd; docunment ation xm :1ang="en">
Ref erence to the Barty definition.
</ xsd: docunent at 1 on
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: gr oup>



<xsd: 8roup nane="Al | ocati onCont ent . nodel ">
<xsd: sequence> )
<xsd elenent nane="col | ateral " type:"CbIIateraI" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ati on xm : Ian?
The sum that nust be ed upfront to collateralize
agai nst counterparty credlt risk.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="cr edi t Char geAmount" type="Money" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
SpeC|aI credit fee assesSed to certain institutions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="approval s" type="Approval s" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A contai ner for gproval states in the workflow
</ xsd: docunent at i on
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="mast er Confirnmati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document at | on xn1 Ian? en" >
The date of the confirma |on executed bet ween the parties
andtlntended to govern the allocated trade between those
arties
</Qsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: giroup nanme="Amendnent Det ai | s. nodel " >
<xsd. sequence>
<xsd: el ement nanez"anendnentTradeEnte" type="xsd: dat e" >
<xsd: annot at | on>
<xsd: docurment ati on xni : | ang="en"> .
The date on which the the parties enter into the Amendnent
transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="anendnent Ef f ect i veDat e" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"> i
The date on which the Amendnent becones effective
</ xsd: docunentatlon>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</xsd gr oup> )
<xsd group nane="Cal cul ati onAgent . nodel ">
<Xs sequence> . . )
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" > )
The I'SDA Cal cul ation Agent responsible for perfornng
duties associated with an optional early term nation
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane= calculatlonAgentBu5|nessCEnter" t ype="Busi nessCenter" nmi nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : IanP
ice

The city in which the of through whi ch | SDA Cal cul ati on
Agent 15 acting for purposes of thée transaction is |ocated
The short-formconfirmftor a trade that is executed under a
Soverelgn or Asia Pacific Master Confirmati on Agreenment (
MCA oes not need to specify the Cal cul ati on Agent.
However, the_confirm does need to specify the Calculation
Agent City. This is due to the fact that the MCA sets the
val ue for” Cal cul ation Agent but does not set the value for

Cal cul ation Agent City.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el ement >

</ xsd: sequence>
</ xsd: gr oup> . .
<xsd: group name="Cont ract Novati onDet ai | s. nodel ">

<xsd: sequence>



<xsd: choj ce>
<xsd: choi ce>
<xsd: el enent nanme="newCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en" >
Indicates a reference to the new Contract between the
transferee and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="newContract" type="Contract">
<xsd: annot ati on> .
<xsd: docunent ati on xnd : | ang="en" >
I ndi cates the new Contract between the transferee and
the remai ning party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement nanme="ol dCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">,
Indicates a reference to the original contract
between the transferor and the rémaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="ol dContract" type="Contract">
<xsd: annot ati on>
<xsd: docunent ation xpl:|ang="en">
I ndicates the original Contract between the
transferor and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>.
<xsd: choi ce m nCccurs="0">
<xsd: e| enent name="newContract Ref erence" type="ContractReference"/>
<xsd: el emrent nanme="newContract" type="Contract"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="transferor" type="PartyReference">
<xsd: annot ati on> _
<xsd: docunentatijon xpml:Ilang="en">

A pointer style reference to a party identifier definped
el sewhere in the docunent. In_a thréee-way novation_ the
party referenced is the Transferor (outgo!nﬁ Party? in the
novation. The Transferor neans a party which transfers by
novation to a Transferee all of its rights, liabilities,
duties and obligations with respect to a Remni ning Party.
In a four-way novation the part¥ referenced is Transferor 1
which transfers by novation to Transferee 1 all of iIts
rights, litabilities, duties and obligations with respect to
Transferor 2. | SDA 2004 Novation Term Transferor .
(three-way novation) or Transferor 1 (four-way novation).

</ xsd: docungent ati on>

</ xsd; annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="transferee" type="PartyReference">
<xsd: annot ati on>

<xsd: docunentatjon xpl:Ilang="en"> ) o )
A pointer style referencé to a party identifier definped
el sewhere in"the docunment. In a thrée-way novation the
party referenced is the Transferee (inconing partg) in the
novatjon. Transferee means a party which acCepts. by way of
novation all rights, liabilities, duties and obligatiohs of
a Transferor wth respect to a Remaining Party. In a
four-way novation the party referenced i's Trahsferee 1
whi ch atcepts by way of novation the rights, liabilities,
duties_and obligations of Transferor 1. | SDA 2004 Novati on

e hree-way novation) or Transferee 1

our-way nova

</ xsd: docunent at

</ xsd; annot ati on>

</ xsd: el enent > o
<xsd: el enent nanme="renmi ni ngParty" type="PartyReference">

<xsd: annot ati on> .

<xsd: docunentatjon xpl:Ilang="en"> ) o )

A pointer style reference to a party identifier defined

el sewhere in"the docunent. In a three-way novation the

Tl

Term Transferee (t
tion).

I on>



arty referenced is the Remaining Party in the novation
emai ning Party neans a party which consents to a
Transferor's transfer by novation and the acceptance
t ereof by the Transferee of all of the Transferor's

ights, liabilities, duties and obligations with respect to
such Remai ni ng Party. under and with respect of the Novated
Ampunt of a transaction. In a four- wa% novatron the party
referenced is Transferor 2 per the | SDA defrnltron and atts
in the role of a Transferor. Transferor transfers by
novation to Transferee 2 ali of Its rrgh [1Tabilities

duties and obligations with respect to Transferor 1. ISDbA
2004 Novation Term Renalning Party (three-way novation) or
Transferor 2 (four-way novation).
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >

<xsd: el enent nane="ot her Renai ni ngParty" type="PartyReference" m nCccurs="0">

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

A pointer style referencé to a party identifier defined
el sewhere in"the docunent. This el ehent |s not appl cabl e
in a three-way novation and should be omtted. In a
four-way novation the party referenced is Transferee 2.

Transferee 2 neans a party” whi ch accepts by way of novation
the rights, liabilities, duties and obljgationS of
Transféeror 2. | DA 2004 Novation Term Transferee 2
our -way novation).
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent name="novati onDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Specifies the date that one part
regard to a trade are transferre
corresponds to. Ehe Novat i on Ente
ni
tio

I
t

egal obligations with
anot her part
]

¥ Pt
on of the 2004 ISDA

S
to
sec
Novat i on Defi i section 1.16.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="novationContractDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Cgecrfres the date the parties agree
ntract this ele t is not spec

to
S men ifi
novatroanntractEn w |l be deened to
to Nov
on
n>

srgn or novate a
i
b fhe novat i onDat e.
corresponds ation Trade Date section of the
200 | SDA" Novat i finitions, section 1.17.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nane="novat edAmount" type="NMoney">
<xsd: annot ati on> _
<xsd: docurment atj on xni:|ang="en">
The amount which represeits the portion of the Od
Contract bei ng novated.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el ement name="novat edNurber Of Opt i ons" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docupent ati on xni:|ang="en"
The nunber of options which represent the portion of the
d Contract bel ng novat ed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="novat edNunber O Uni ts" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docuprent ati on xni: | ang="en"
The nunber of options which represent the portion of the
A d Contract bel ng novat ed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenent>
</ xsd: choi ce> . . .
<xsd: elenent nanme="ful | Fi rst Cal cul ati onPeri od" type="xsd: bool ean
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
This elenment corresponds to the ap
First Calculation Period as define
Novati on Definitions, section 1.20
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m nCccur s="0">



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

<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStart Date"

<xsd:annot ation> Y
<xsd: docunentation xnl:|lang="en">

El enrent that I1s used to be able to make sense of the “new
transaction’” wthout requiring reference back to the “old
transaction”. In_the case of interest rate products there
are potentially 2 “first period start dates” to reference —
one with respett to each party to the new transaction. For
Credit Default Smaps there Is {ust the one with respect to
the party that is the fixed rate payer.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="nonRel i ance" type="Enpty" m nQccurs="0">
<xsd: annot ati on> _
<xsd; docunent ation xnl :lang="en"> i i i
This el enent corresponds'to the non-Reliance section in the
2004 | SDA Novati on finitions, section 2.1 (c) (|b. The
elenent_apBears in the instance docunent when hon-Reli ance
i's applicable..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

<xsd: el enent nanme="creditDerivativesNotices" type="CreditDerivativesNotices"

<xsd: annot ati on> . .
<xsd; docunentati on xnl:Ilang="en">

This el enment should be specified if one or nobre of either a

dit Event Notice, Notice of Publicly Avail able,
rmation, Not|ce of Physical Sett|enhent or Notijce of
nded Physical Settlenent, as applicable, has been
vered by or to the Transferor or the Remal ni ng Party.
type of "notice or notices that have been delivered
Id be 1 ndicated by setting the
e(sE to true, The absence of t
it BEvent Notice, Notice. of Publ
rmation, Notice of Physical Sett
nded Physical Settlenent, as app
i vered DY or to the Transferor or

</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el enent >

I evant bool ean el enent
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<xsd: el ement nane="contractual Definitions" type="Contractual Definitions"

<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent >

<xsd: el ement nane="contractual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent"

<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A contractual supplenment “(such as those published by | SDA)
that will aPpIy 0 the trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group. nane="Cont ract Or Cont r act Ref er ence. nodel " >
<xsd: choi ce>
<xsd: el ement nane="contract" type="Contract">
<xsd: annot ati on>
<xsd: docunent at i on xnI:Ian%:"en"> )
An elenent that allows the full details of the contract to
be used as a nechanismfor identifying the contract
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="contract Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en">
A contal ner since an Individual contract
by two or nore different partyTradel dent
each allocated by a different party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>

can be referenced
firer elements -
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<xsd: group name="IncreaseDetail s. nodel ">
<xsd: sequence> )
<xsd: el enent nane="i ncreaseTradeDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:lang="en"> )
The date on which the thé parties enter into the |Increase
transaction )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement nanme="increaseEffectiveDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
The date on which the I ncrease beconmes effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement nanme="i ncreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Notiona
I ncreases due to the Increasé transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="out st andi ngNot i onal Anount" type="NMoney" >
<xsd:annot ation> | Y
<xsd: docunentation xm :|ang="en">
Specifies the Notional amount after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: sequence> . . .
<xsd: el ement nane="i ncreasel nNunber & Opti ons" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunent ation xnl:Ilang="en">
Specifies the fixed anount by which the Nunber  of
tions increases due to the Increase transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
Speci fies the Nunmber of tions after the |ncrease.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>
<xsd:group_nane:"TradeC)TradeReference.nDdeI">
<xsd: choi ce>
<xsd: el ement nanme="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> )
An elenent that allows the full details of the trade to
used as a nechanismfor identifying the trade for which
post-trade event gertalns
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nanme="tradeRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en">
A contai ner since an individual trade can be referenced b
two or nore different partyTradeldentifier elenments - eac
allocated by a different party.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup> . .
<xsd: group nanme="Val i dati on. nodel ">
<xsd: sequence> i ] i i i
<xsd: el ement nane="validation" type="Validation" m nQccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</xsd:ﬁrou >
</ xsd: schema
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