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1 Global Complex Types



1.1 AdditionalTerm

1.1.1 Description:

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

1.1.3 Used by:

Complex type: GeneralTerms

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.GeneralTerms

1.2 AdjustedPaymentDates

1.2.1 Description:

1.2.2 Contents:

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

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

*  Complex type: PeriodicPayment

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.PeriodicPayment

1.3 BasketReferencelnformation

1.3.1 Description:
CDS Basket Reference Information
1.3.2 Contents:

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

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

1.3.3 Used by:
*  Complex type: GeneralTerms

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

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

ool
the reference entity and reference obl i

p it to define
gation(s t

n the

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

to all ow
ts.


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.GeneralTerms




1.4 CashSettlementTerms

1.4.1 Description:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

1.4.3 Used by:
*  Complex type: CreditDefaultSwap

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditDefaultSwap

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

The nunber of business days after conditions to |

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

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

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

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

melghted average quotations are to be obtained, the

qguotati on anpbunt specifies an uPper limt to the . i

outstandlng princi pal balance of the reference obligatiaon

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

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

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

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

</ xsd: docunent at i on>

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

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

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



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

Settl| ement Date

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

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

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

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

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

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

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

</ xsd: compl exCont ent >

</ xsd: conpl exType>



1.5 CreditDefaultSwap

1.5.1 Description:

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

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

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

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

Either

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

Or

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

1.5.3 Used by:
*  Element: creditDefaultSwap

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

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



1.6 CreditEventNotice

1.6.1 Description:

1.6.2 Contents:

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

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

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

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

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

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

1.6.3 Used by:
«  Complex type: CreditEvents

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

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

Pointer style references to_a party identifier define

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

</ xsd: docunent at i oh>

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

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

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

A specified condition to settlenment. Publicly avail able

|

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

</ xsd: docunent at i on

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



1.7 CreditEvents

1.7.1 Description:

1.7.2 Contents:

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

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

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

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

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

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

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

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

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

1.7.3 Used by:

Complex type: ProtectionTerms

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conpl exType nanme="CreditEvents">
<xsd: sequentce> )
<xsd: el ement nanme="bankruptcy" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation_xnl:lang="en"> )
A credit event. The reference entity has been dissol ved or
has becone insolvent. It also covers events that nay be a
precursor to insolvency such as instigation of bankfuptcy or
I nsol vency proceedi ngs. Sovereign trades are not subject’to
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Bankruptcy as "technically" a Sovereign cannot becone
bankrupt. | SDA 2003 Term ~ Bankr upt cy
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="fail ureToPay" type="FailureToPay" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang;"en">
i

A credit event. This credit event triggers, after the

exP!ratlon of any applicable grace pefiod, if the reference

entity falls to make due paynents inh an aggregrate anount of

not |ess than the paynment requirenent on one Qr nore

gglig?glggspge.g. a mssed coupon paynment). | SDA 2003 Term
iU

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

A credit event. One or nmore of the obligations have been
decl ared due and payabl e before they woll d ot herwi se have
been due and payable as a result of; or on the basis of, the
occurrence of a default, event of default or other simlar
condition or event other than failure to pay (preferred by
the market over oligation Default, because nobre definitive
and enconpasses the definition of Qoligation Default - this
is npre favorable to the Seller). Subject to the default,

requi rement anpunt. | SDA 2003 Term [igation Accel eration

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="repudi ati onMorat ori unm' type="Enpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on_xnl : |l ang="en" >
A credit event, The reference entity, or a governnental
authority, either refuses to recognise or challenges the
validity of one or nore obligations of the reference entity,
or I nposes a noratoriumthereby postponing Faynents on one’ or
nore of the obligations of the'reference entity. Subject to
the default requirepent amount. | SDA 2003 Ter ni
Repudi ati on/ Morat ori um
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="restructuring" type="Restructuring” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> .
A credit event, ArestruCturing is an event that materially
i npacts the reference entity' s obligations, such as an
interest rate reduction, principal reduction, deferral of
interest or principal, change in prlorltg ranking, or change
In currency or conposition of payment. |SDA 2003° Term
Restructuri ng
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="def aul t Requi renent" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">

Inrelation to certain credit events, serves as a threshold
for Obligation Acceleration,_ Cbligation Default, ]
ReBHdlatlon/Nbratorlun1an Restructuring. Market standard is
USD 10, 000, 000, (JPY 1, 000, 000, 000 for all Japanese Yen
trades). This is applied on an anregate or total basis
across all Obligations of the Reférence Entity. Used to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Default Requirenent

</ xsd: docunent ati on>

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



<xsd: el ement nanme="creditEvent Notice" type="CreditEventNotice" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
A specified condition to settlenent. An irrevocable witten
or verbal notice that describes a credit event that has
occurred. The notice is sent fromthe notlfylnP party (either
the buyer or the seller) to the counterparty. It provides
infornation relevant to determning that a ctredit event has
occurred, This is txglcally acconpanied by Publicly Available
Information. | SDA 2003 Term Credit Event Notice
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.8 DeliverableObligations

1.8.1 Description:

1.8.2 Contents:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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



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

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

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

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

Either

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

Or

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

Or

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

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

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

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

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

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

1.8.3 Used by:

Complex type: PhysicalSettlementTerms

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType name="Del i ver abl eol i gati ons">
<xsd: sequence> .
<xsd: el enent name="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docurment ati on xm : | ang="en"> o
I ndi cat es_whet her accrued interest is included (true) or not
(fal se). For cash settlenent this specifies whether
guot ati ons _shoul d be obtained inclusive or not of accrued
interest. For physical sett|lenment this specifies whether the
buyer shoul d deliver the obligation with an outstand!n?
PrInCI al bal ance that includés or excludes accrued | nferest.
SDA 2003 Term I ncl ude/ Excl ude Accrued |nterest
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) .
<xsd: el ement nane="cat egory" type="CbligationCategoryEnum' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;lang="en"> . .
Used in both obligations and deliverable obligations to
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reBresent a class or t¥ge of securiti
2003 Term Cbligation tegory/ Delive
Category .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal wth the nbst senior
Reference Qoligation in priority of payment or, if no
Reference (bligation is s ate .
Confirmati on he ob %atlons of the Reference Entity that
are senior. |SDA 200 er Not Subor di nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fiedCurrency" type="SpecifiedCurrency”" m nCccurs="0">
<xsd: annotation> . .
<xsd: documentation xnml :|ang="en"> ) o
An obligation and deliverable obligation characteri st
currency or currencies in which an obligation or del
gﬁllgatlon nmust be payable. | SDA 2003 Term Specified
</xsd:doc¥npntat|on>

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

I
|
L i
3

3~0O

ic. The
ver abl e

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

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

. I n essence Not

i pal cannot be

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

—

c
C
p



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

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

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

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

p
c
|

r
a
b

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

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

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

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



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

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

h Bearer” Bonds. | SDA

el

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

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

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

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

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



1.9 EntityType

1.9.1 Description:

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

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

1.9.3 Used by:
Complex type: ReferencePair

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

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

1.10.1 Description:

1.10.2 Contents:

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

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

1.10.3 Used by:
Complex type: CreditEvents

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

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

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

Specifies a threshold for the failure to pa% credit event

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditEvents

1.11 FeelLeg

1.11.1 Description:

1.11.2 Contents:

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

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

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

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

1.11.3 Used by:
*  Complex type: CreditDefaultSwap

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType nanme="FeelLeg">
<xsd: sequence> o o )
<xsd: el enent nanme="initial Paynent" type="Initial Paynent" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl;lang="en"> )
Specifies a single fixed paynent that is payable by the payer
to the receiver on the initial payment date. The fixed
paynent to be paid is specified in ternms _of a known currency
anobunt. This el enent should be used for CDS Index trades and
can be used for CDS trades where it i S necessary to represent
a paynent from Seller to Buyer. For CDS trades where a
aynent |s to _be made from Buyer to Seller the
eelLeg/ si ngl ePaynent structure nust be used.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nane="si ngl ePaynent" type="Singl ePaynent" mni nCccurs="0" maxCccur s="unbounded":
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> )
Specifies a single fixed anmount that is payable by the buyer
to the seller on the fixed rate payer paypent daté. The fixed
annun% to be paid is specified in terns of a known currency
amount .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="peri odi cPaynent" type="Periodi cPayment"” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xpl:Ilang="en"> )
Specifies a perjodic schedule of fixed anbunts that are
payabl e by the buyer to the seller on the fixed rate payer
paynent dates. The fixed anount to be paid on each paynent
date can be specified in ternms of a known currency anbunt or


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditDefaultSwap

as an anount calculated on a formula basis by reference to a
per annum fi xed rate. The applicabl e busi nesS day convention
and busi ness day for adJUStInP any fixed rate payer paynent
date if 1t would otherwse fall oh a day that s not a

busi ness daK_are those specified in the dateAg;ustnEnts

el ement within the general Ternms conponent. | SDA 2003 Term

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . ) )
<xsd: el ement name="mar ket Fi xedRat e" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">

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

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

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



1.12 FixedAmountCalculation

1.12.1 Description:

1.12.2 Contents:

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

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

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

1.12.3 Used by:
Complex type: PeriodicPayment

1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.PeriodicPayment

1.13 GeneralTerms

1.13.1 Description:

1.13.2 Contents:

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

scheduledTerminationDate (zero or one occurrence; of the glpe ScheduledTerminationDate) The scheduled
date on which the credit protection will lapse. May be specified as an adjusting or non-adjusting date or
alternatively as a period offset from the effective date. ISDA 2003 Term: Scheduled Termination Date

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

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

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

Either

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

Or

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

Or

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

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

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

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

1.13.3 Used by:
*  Complex type: CreditDefaultSwap

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd: conpl exType nane="Gener al Ter ng" >
<xsd: sequence> . . .
<xsd: el ement nane="effectiveDate" type="Adjustabl ebDate2" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The first day of the termof the trade. This day may be
subj ect to adjustnent in accordance with a businhess” day
convention. |SDA 2003 Term Effective Date.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > ) . ) . )
<xsd: el ement nanme="schedul edTerm nati onDat e" type="Schedul edTerm nati onDate" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . . .
The schedul ed date on which the credit protection will |apse.
I\/a%/ be specified as an_adjusting or non-adjusting date or
alternatively as a period offsef fromthe effective date.
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| SDA 2003 Term Schedul ed Term nation Date
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="sel | er Part yRef erence" type="PartyQ TradeSi deRef erence" >
<xsd: annot at | on>
<xsd: docunment ati on xm :lang="en"> )
The seller of the credit protection. |ISDA 2003 Term Floating
Rat e Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="buyer Part yRef erence" type="PartyQO Tr adeSi deRef er ence" >
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">, )
The buyer of the credit protection. |SDA 2003 Term Fixed
Rat e Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust ments" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm ;| ang="en" >
I SDA 2003 Terns: BusinesS Day and Busi ness Day Conventi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choj ce> . .
<xsd: el ement nane="ref erencel nformati on" type="Referencel nformation">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
This element contains all the terns relevant to
the reference entity and reference obligation(s )
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nfornmati on" type="I1ndexReferencel nformation">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the terns relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement name="basket Ref er encel nf or mati on" type="Basket Ref er encel nf or mati on" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the terns rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenEnt>
</ xsd: choi ce> .
<xsd: el ement nanme="additional Term' type="Additional Ternf m nQOccurs="0" maxCccur s="unboundec
<xsd annot at i on>
<xsd: document ati on xnl :|ang="en"> ) )
This element 1s used for representing information contained
in the Additional Terns field of the 2003 Master Credit
Derivatives confirm
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"> ) ) )
Presence of this elenent”indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent name="nodi fi edEqui t yDel i very" type="Enpty" ni nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en"> o )
Presence of thIS elenent indicates that nodified equity
dellvery i's an i cab
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

def i ni ng



1.14 GracePeriodExtension

1.14.1 Description:

1.14.2 Contents:

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

1.14.3 Used by:
Complex type: FailureToPay

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

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

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.FailureToPay

1.15 IndexAnnexSource

1.15.1 Description:

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

1.15.3 Used by:
Complex type: IndexReferencelnformation

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.IndexReferenceInformation

1.16 IndexId

1.16.1 Description:

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

1.16.3 Used by:
Complex type: IndexReferencelnformation

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.IndexReferenceInformation

1.17 IndexName

1.17.1 Description:

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

1.17.3 Used by:
Complex type: IndexReferencelnformation

1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.IndexReferenceInformation

1.18 IndexReferencelnformation

1.18.1 Description:
A type defining a Credit Default Swap Index.
1.18.2 Contents:

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

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

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

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

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

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

1.18.3 Used by:

«  Complex type: GeneralTerms

1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

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

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

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

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

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

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

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

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

maxCccur s="unt

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

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



1.19 InitialPayment

1.19.1 Description:

1.19.2 Contents:

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

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

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

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

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

Complex type: FeelLeg
1.19.4 Derived Types:

1.19.5 Figure:
1.19.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.FeeLeg

1.20 LoanParticipation

1.20.1 Description:

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

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

1.20.3 Used by:
Complex type: DeliverableObligations

1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

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

If Direct Loan Participafion is specified as a . |

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

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

1.21.1 Description:
1.21.2 Contents:

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

1.21.3 Used by:
Complex type: SettledEntityMatrix

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.SettledEntityMatrix

1.22 MultipleValuationDates

1.22.1 Description:
1.22.2 Contents:

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

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

ISDA 2003 Term: Business Days thereafter

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

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

Complex type: ValuationDate

1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

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

m nCccur s="0">

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

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

1.23.1 Description:

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

1.23.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.DeliverableObligations
http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.Obligations

1.24 NotifyingParty

1.24.1 Description:

1.24.2 Contents:

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

1.24.3 Used by:
Complex type: CreditEventNotice

1.24.4 Derived Types:

1.24.5 Figure:
1.24.6 Schema Fragment:

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

m nCccurs="0"/>


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditEventNotice

1.25 Obligations

1.25.1 Description:

1.25.2 Contents:

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

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

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

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

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

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

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

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

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

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

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

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

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

Either

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

Or

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

Or

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

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

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

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

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

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

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

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



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

1.25.3 Used by:
*  Complex type: ProtectionTerms

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

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

Used in both obligations and deliverable obljgations to
reBresent a class or txge of securities which apply. |SDA
2003 Term Cbligation tegory/ Deliverable Obligation

Cat egory .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="not Subor di nat ed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal with the nost senior
Ref erence Qbligation in priority of paynent or, if no
Ref erence Qbligation is specified in the rel ated
Confirmation he obl %atlons of the Reference Entity that
are senior. |SDA 2003 Term Not Subordi nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > o o )
<xsd: el ement name="specifi edCurrency” type="SpecifiedCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
An obligation and deliverable obligation characteri st
currency or currencies in which an obligation or del
obl 1 gation nmust be payable. |1SDA 2003 Term Specified
Curréncy .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) .
<xsd: el ement nane="not Sover ei gnLender" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl:|ang="en">
An obligation and deliverabl e ob

ic. The
ver abl e

( i gation characteristic. Any
obligation that is not prlnarlly_(najorltY owed to_a
Soverej gn or Supranational Organization. DA 2003 Term Not
Soverei gn Lender
</ xsd: docUnent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement name="not Donesti cCurrency” type="NotDonesticCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characterjstic. Any
obligation that is Egyable in any currency other than the
donmeStic_currency, hestic currency is_efther the currency
SO sPeC|f|ed or, if no currencK is specified, the currency” of
a he reference entity, if the reference entity is a
sovereign, or (b) the jurisdiction in which the tel evant
referenCe entity is organised, if the reference entity is not
a sovereign. | SDA 2003 Term Not Domestic Currency
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) .
<xsd: el ement nanme="not Donmesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl:|ang="en">

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

Li st ed )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . )
<xsd: el ement nanme="not Donesti cl ssuance" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en">

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

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs="0"> ) o
<xsd: el enent name="ful |l Fai t hAndCredit CoLi ability" type="Enpty">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
Defined i n the | SDA published addi tional provisions for
U. S. Minicipal as Reference EntltY, | SDA 2003 Term Ful
Faith and edit oligation Liability
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . o
<xsd: el ement nane="general FundObl i gationLiability" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable oblijigation characteristic.
Defined in the | SDA published additional provisions for
. S. i al as Retrerence Entity. |SDA 2003 Term GCenera
Fund Obligation Liability
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent nane="revenueQbligationLiability" type="Enpty">
<xsd: annot ati on> .
sd: docunent ati on xm : | ang="en"> ) o
An obligation and deliverable obligation characteristic.
Defined in the | SDA Publlshed addi tional provisions for
U S, Muinicipal as Reference Entity. |ISDA 2003 Term Revenue
ol igation Liability
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . i
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> . o
E; Cnlg all owed as an obligation charcteristic under | SDA
Credit 1999. In essence Not Contingent neans the repaynent of
princi pal cannot be dependant on a fornula/index, i.e. to
prevent the risk of being delivered an instrument that may
never pay any el ement of "principal, and to ensure that the
obligation iS interest bearing (on a regular schedule). |SDA
2003 " Term Not . Conti ngent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>

<xsd; docupentation xnl :|lang="en"> . .
A free format string to Specify any excluded obligations or
del 1 verabl e obligations, as the case may be, of the reference
entity or excluded types of obligations or deliverable
obligations. | SDA 2003 Term Excluded Cbligations/Excl uded
Del i verabl e Obligations

</ xsd: docunent at | on>



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

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

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



1.26 PCDeliverableObligationCharac

1.26.1 Description:

1.26.2 Contents:

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

1.26.3 Used by:

*  Complex type: LoanParticipation
*  Complex type: DeliverableObligations

1.26.4 Derived Types:
Complex type: LoanParticipation

1.26.5 Figure:
1.26.6 Schema Fragment:

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

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

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

1.27.1 Description:

1.27.2 Contents:

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

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

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

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

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

Either

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

Or

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

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

1.27.3 Used by:
Complex type: FeelLeg

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

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

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

t
a
t
2

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

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

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

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

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

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

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

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

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

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

maxQCccur



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



1.28 PhysicalSettlementPeriod

1.28.1 Description:

1.28.2 Contents:

Either

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

Or

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

Or

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

1.28.3 Used by:

Complex type: PhysicalSettlementTerms

1.28.4 Derived Types:

1.28.5 Figure:
1.28.6 Schema Fragment:

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

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

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

1.29.1 Description:

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

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

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

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

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

1.29.3 Used by:
*  Complex type: CreditDefaultSwap

1.29.4 Derived Types:

1.29.5 Figure:
1.29.6 Schema Fragment:

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

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

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

</ xsd: conmpl exCont ent >

</ xsd: conpl exType>

D



1.30 ProtectionTerms

1.30.1 Description:

1.30.2 Contents:

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

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

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

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

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

1.30.3 Used by:
*  Complex type: CreditDefaultSwap

1.30.4 Derived Types:

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd: conpl exType name="Protecti onTer ns" >
<xsd: sequente> .
<xsd: el ement nanme="cal cul ati onAnount" type="NMoney" >
<xsd: annot ati on>
<xsd: docunentation xnml : [ ang="en">
The notional anobunt of protection coverage. |SDA 2003 Term
Fl oati ng Rate Payer Cal cul ati on Anpunt
</ xsd: doclUnent ati oh>
</ xsd; annot ati on>
</ xsd: el enent > . . .
<xsd: el ement nane="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl: Il an
This el enent contalins al
events. ]
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . . . . .
<xsd: el enent nane="obligations" type="Cbligations" m nCccurs="0">
<xsd: annot at i on>

P:"en"> ) )
the ISDA terns relating to credit

<xsd: docunentation xpl : |l ang="en"> ) )
The underlying obligations of the reference entity on which
ou are buying or selling protection, The credit éevents
ailure to’ Pay, Obligation Acceleration, Onligation Default,
Restructurln%, Repudiati on/ Moratoriumare defined with
respect to these obligations. |SDA 2003 Term

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditDefaultSwap

1.31 ProtectionTermsReference

1.31.1 Description:

Reference to protectionTerms component.

1.31.2 Contents:

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

»  Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to
the element or component elsewhere in the document where the anchor is defined.

1.31.3 Used by:

*  Complex type: ReferencePoolltem

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Prot ecti onTer nsRef erence" >
<xsd: annot at i on>
<xsd; docunentation xnl ;I ang="en">
Ref erence to ProtectlonTerns conponent .
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.ReferencePoolItem

1.32 PubliclyAvailableInformation

1.32.1 Description:

1.32.2 Contents:

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

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

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

1.32.3 Used by:
Complex type: CreditEventNotice

1.32.4 Derived Types:

1.32.5 Figure:
1.32.6 Schema Fragment:

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

}es t hat | SDA defi ned
e.

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.CreditEventNotice

1.33 Referencelnformation

1.33.1 Description:

1.33.2 Contents:

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

Either

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

Or

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

Or

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

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

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

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

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

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

1.33.3 Used by:

« Complex type: GeneralTerms

1.33.4 Derived Types:

1.33.5 Figure:
1.33.6 Schema Fragment:

<xsd: conpl exType nanme="Referencel nformation">
<xsd: sequentce> . .
<xsd: el ement nanme="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The corporate or soverei gn entity on which you are buying or
selling protection and any succeSsor that assumes all”or
substantially all of its CTontractual and other obligations.
It is vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, .
Ref erence Entities cannot be senior or  subordinated, It is
the obligations of the Reference Entities that can be senior
or subordinated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.GeneralTerms

<xsd: choi ce> . . . .
<xsd: el ement nanme="referencebligation" type="Referencebligation" nmaxOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
The Reference bligation’is a financial instrunent that is
either issued or guaranteed by the reference entity. It
serves to clarify'the precise reference entity protection
is being offered upon, and its |egal position"with regard
to other related firns (parents/sub5|d!ar|es?. Furt hefnore
the Reference Obligation is ALWAYS del i verabl e and
est abl i shes the Pari Passu ranking (as the deliverable
bonds_nust rank equal to the reference obligation). |SDA
2003 Term Reference Cbligation
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="noReferenceCbligation" type="Enpty">
<xsd: annot ati on> _
<xsd: docunent ati on xnl ;I ang="en"> ) )
Used to indicate that théere is no Reference Obligation
associated with this Credit Default Swap and thal there
w || never be one.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="unknownRef erenceCbl i gati on" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ati on xpl:lang="en"> ) ) )
Used to indicate that the Reference obljgation associated
wth the Credit Default Swap is currently not known. This
is not valid for Legal Confirmation purposes, but is valid
for earlier stages in the trade |life cycle (e.g. Broker
Confirmation).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> i
<xsd: el ement nanme="al | Guar ant ees" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en"> ]
I ndi cat es whether an obligation of the Reference Entity,
guaranteed by the ReferenCe Entity on behalf of a
non-Affiliate, is to be,conS|dereP an bligation for the

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

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

Used to determine (a) for physically settled trades, the
Physi cal Settlenent Anount, Wwhich egquals the Floating Rate
Payer Cal cul ation Anmount t|jnmes the Reference Price and (bL
for cash settled trades, the Cash Settlenent Amount, whic
equal s the greater of (1) the difference between the
Reference Price and the Final Price and (1i) zero. |SDA 2003

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



1.34 ReferenceObligation

1.34.1 Description:

1.34.2 Contents:

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

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

Either

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

Or

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

Either

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

Or

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

1.34.3 Used by:

»  Complex type: Referencelnformation
Complex type: ReferencePair

1.34.4 Derived Types:

1.34.5 Figure:
1.34.6 Schema Fragment:

<xsd: conpl exType nanme="Referencel i gation">
<xsd: sequence>
<xsd: chol ce>
<xsd: el enent ref="bond"/>
<xsd: el ement ref="converti bl eBond"/>
</ xsd: choi ce>
<xsd: choj ce m nCccur s="0"> )
<xsd: el enent nanme="prinmaryCbligor" type="Legal Entity">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The entity primari|ly responsible for repaying debt to a

creditor as _a resul of orrow ng or issuing bonds. | SDA
2003 Term Prlnarg I'i gor
</ xsd: docunent ati on

</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="pri maryQbl i gor Ref erence" type="Legal EntityReference">
<xsd: annot at | on>
<xsd: document atj on xni : | ang="en">
A pointer style referencé to a reference entity defined
el sewhere_in”the docunment. Used when the referéence entity
is the primary obligor.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: ch0|ce m nCccur s="0" maxQccur s="unbounded" >


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/Element.
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<xsd: el ement nanme="guarantor" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
The party that guaranteeS by way of a contractual .
arrangenent to pay the debts of "an obligor if the obllgor
is unable to make the required paynents itself. |SDA 2003
Term GQGuar ant or
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on> |
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in"the docunent. Used when the referénce entity
is the guarantor.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.35 ReferencePair

1.35.1 Description:

1.35.2 Contents:

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

Either

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

Or

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

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

1.35.3 Used by:
«  Complex type: ReferencePoolltem

1.35.4 Derived Types:

1.35.5 Figure:
1.35.6 Schema Fragment:

<xsd: conpl exType nanme="ReferencePair">
<xsd: sequentce> . .
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . .
The corporate or soverei gn entity on which you are buying or
selling protection and any succeSsor that assumes all”or
substantially all of its Contractual and other obligations.
It 1s vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, )
Ref erence Entities cannot be senior or subordinated, It is
the obligations of the Reference Entities that can be senior
or subordi nated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
<xsd: choi ce> i i i i
<xsd: el ement nanme="referencebligati on" type="Referenceligation">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

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

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

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


http://www.fpml.org/spec/lcwd-fpml-4-2-2021-05-17/html/fpml-cd-4-2.xsd#Complex.ReferencePoolItem

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

It docunentati on.

Eet s corresponding to a list of



1.36 ReferencePool

1.36.1 Description:

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

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

*  Complex type: BasketReferencelnformation

1.36.4 Derived Types:

1.36.5 Figure:
1.36.6 Schema Fragment:

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

d e the

efi
ba et
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1.37 ReferencePoolltem

1.37.1 Description:
This type contains all the constituent weight and reference information.
1.37.2 Contents:

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

referencePair (exactly one occurrence; of the type ReferencePair)

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

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

1.37.3 Used by:
*  Complex type: ReferencePool

1.37.4 Derived Types:

1.37.5 Figure:
1.37.6 Schema Fragment:

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

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

(LI

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

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

1.38.1 Description:

1.38.2 Contents:

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

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

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

1.38.3 Used by:
Complex type: CreditEvents

1.38.4 Derived Types:

1.38.5 Figure:
1.38.6 Schema Fragment:

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

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

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

gation
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1.39 RestructuringType

1.39.1 Description:

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

1.39.3 Used by:

e Complex type: Restructuring

1.39.4 Derived Types:

1.39.5 Figure:
1.39.6 Schema Fragment:

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

1.40.1 Description:

1.40.2 Contents:

Either

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

relativeDate (exactly one occurrence; of the type Interval)

1.40.3 Used by:
« Complex type: GeneralTerms

1.40.4 Derived Types:

1.40.5 Figure:
1.40.6 Schema Fragment:

<xsd: co Iengpe nane="Schedul edTer ni nati onDat e" >
<xsd: choi ce . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
<xsd: el ement nanme="rel ativeDate" type="Interval"/>
</ xsd: choi ce>
</ xsd: conpl exType>
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1.41 SettledEntityMatrix

1.41.1 Description:

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

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

1.41.3 Used by:
*  Complex type: IndexReferencelnformation

1.41.4 Derived Types:

1.41.5 Figure:
1.41.6 Schema Fragment:

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

1.42.1 Description:

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

*  Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.42.4 Derived Types:

Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.42.5 Figure:
1.42.6 Schema Fragment:

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

1.43.1 Description:
Reference to a settlement terms derived construct (cashSettlementTerms or physicalSettlementTerms).

1.43.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Reference)

»  Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to
the element or component elsewhere in the document where the anchor is defined.

1.43.3 Used by:

*  Complex type: ReferencePoolltem

1.43.4 Derived Types:

1.43.5 Figure:
1.43.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Sett| ement Ter nsRef er ence" >
<xsd: annot at i on>
<xsd: docunmentati on xm : | ang="en" > .
Reference to a settlenment terns derived construct
(cashSett!l ement Terns or physical Settl ement Ter ns) .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.44 SinglePayment

1.44.1 Description:

1.44.2 Contents:

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

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

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

1.44.3 Used by:
e Complex type: FeelLeg

1.44.4 Derived Types:

1.44.5 Figure:
1.44.6 Schema Fragment:

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

1.45.1 Description:

1.45.2 Contents:

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

1.45.3 Used by:

*  Complex type: MultipleValuationDates
Complex type: ValuationDate

1.45.4 Derived Types:
*  Complex type: MultipleValuationDates

1.45.5 Figure:
1.45.6 Schema Fragment:

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

1.46.1 Description:

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

1.46.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.46.4 Derived Types:

1.46.5 Figure:
1.46.6 Schema Fragment:

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

1.47.1 Description:
This type represents a CDS Tranche.
1.47.2 Contents:

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

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

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

1.47.3 Used by:

*  Complex type: BasketReferencelnformation
Complex type: IndexReferencelnformation

1.47.4 Derived Types:

1.47.5 Figure:
1.47.6 Schema Fragment:

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

Qut st andi ng Swap Notional Ampunt _is defined at any tinme on
any day, aS the greater_of: (a). Zero, If Incurred” Recovery
Amount ~ Appli cabl & (b) The O'iginal Swap Notional Amount
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m nus the sumof all Incurred Loss Amounts and all |
Recovery Anounts (if any) determ ned under this Confirmation
at or prior to such tine.Incurred Recovery Anpunt

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

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



1.48 ValuationDate

1.48.1 Description:

1.48.2 Contents:

Either

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

Or

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

1.48.3 Used by:
*  Complex type: CashSettlementTerms

1.48.4 Derived Types:
1.48.5 Figure:
1.48.6 Schema Fragment:

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

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

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

busi ness days after satisfaction o 'l conditions

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

</ xsd docunent ati on>

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

on>

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

Where mult

Rpllcable

e nunb

settlenEnt
t he nunber
val uati1on

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

busi ness days after satisfaction of ail condl i ons

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

</ xsd: docunent at i on>

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

on>
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2 Global Elements



2.1 creditDefaultSwap

2.1.1 Description:

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

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

2.1.4 Substituted by:
2.1.5 Figure:

2.1.6 Schema Fragment:

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

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

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

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

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

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

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

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



3 Schema listing

<xsd: schenn target Nanespace="http://ww. fpm .org
<xsd: 1 ncl ude_schenaLocati on="f pml - asset - 4- 2. xS
<xsd: conpl exType name="Addi ti onal Ter n'>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attribute name="addi tional TernSchéne" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Adj ust edPaynent Dat es" >
<xsd: sequentce> .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The adj usted paynent date. This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent i s not intended for use in trade confirmati on but
nmy be specified to allowthe fee structure to al so serve as
a cashflow type conponent (all dates the the Cashflows type
are adj usted” paynent dates).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Basket Ref er encel nf or mati on" >
<xsd: annotati on>
<xsd: docunentation xnm :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o .
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . o
Reuses t he grouE that specifies a nane and an identifier
for a given basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: element nane="referencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : |l ang="en" > )
This element contains all the reference pool itens t
define the reference entity and reference obligation
t he basket )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el ement nane="nt hToDef aul t" type="xsd: positivelnteger">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > )
Nth reference obligation to default triggers payout.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nane="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xm : |l ang="en">
Mth reference obligation to default
representation of Nth to Mth defau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: el ement nanme="tranche" type="Tranche">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >
Thi s el enent contains tranche terns.
</ xsd: docunent at i on>

/
d"/ >

o . .
(s) in

to all ow
ts.
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</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="CashSett!| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Settl| ement Terns" >
<xsd: sequence> . . .
<xsd: el ement nanme="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en"> o
The nunber of business days after conditions to |
settl enent have been satisSfied when the cal cul ati on
%gent obtains a price quotation on the Reference
[1gation for purposes of cash settlenent. There may
be one or nore valuation dates. This is typically, .
specified if the cash settlenment amount iS not a fixed
anmpunt. | SDA 2003 Term Val uation Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> )
The tine of day in the specified business center when
the cal cul ati oh agent seeks quotations for an anount of
the reference obligation for purposes of cash
settlenent. | SDA 2003 Term Valuation Tinme
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="quot ati onMet hod" type="Quot ati onRat eTypeEnunt’ mni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl :|lang="en">

The type of price quotations to be requested from
deal ers when determ ning the market value of the
reference obligation fof purposes of cash settlenent.
For exanple, Bid, Ofer or d-market. |SDA 2003 Term

Quot ati on Met hod
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="quot ati onAmount" type="Money" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm :Ilang="en">

In the determnation of a cash settl|enment anmount, if
wei ghted average quotations are to be obtained, the
quofation anpunt specifies an upper limt to the

out standi ng_princi pal bal ance of the reference
obligation for which the quote should be obtained. If
not Specified, the | SDA definitions provide for a
fall back anmount equal to the floating rate payer

cal cul ati on ampunt. | SDA 2003 Term gpotatlon Anpunt

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . i
<xsd: el ement nanme="m ni munfuot ati onAmount " type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xn :Ilang="en"> ]
In the determ nation of a cash settl|enent anmount, if
wei ght ed average quotations are to be obtained, t he
n1n|nun1guotat|on anount specifies a mninmumintended
amount of outstandi ng principal balance of
reference obligation for ich the quote should be
ed. If not specified, the | SDA definitions
ide for a fallback ampunt of the | ower of either
D 1,000,000 (or its equivalent in the rel evant
obligation currencyz_or t he quotation anmount. |SDA 2003
Ternmi M ni rum Quotati on Amount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nane="deal er" type="xsd:string"” mnQccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en">

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

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="cashSett| enent Busi nessDays" type="xsd: nonNegati vel nteger" m nCccur



<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
The nunber of business days used
of the cash settl| ement paynent
settl enent amount s specified,

in det er m nati on
at e.
t he
Paynent date wll be this nunber Pf
I
d
of
sa

t he

If a cas
ash settlenent
usi ness ays
| price. cash
he. cash settlenent
usi ness days after
sfied. |1SDA 2003

| ow ng the cal culation of the
settl enent amount is not specifie
paynment date will be this nunber
all conditions to settlenent are
Term Cash Settlenent Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cashSettl| enment Anount" type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
The anmount paid by the séller to the buyer for cash
settl epent on the cash settlenent date.  If not
ot herw se specified, would typicall be calculated as
100 (or the Reference Price)” m nus price of
Ref erence bligation (aII ex ressed as a percentage%
times Floatln? Rat e Payer Cal cul ation Anpunt. | SDA 2003
Term Cash Seftl enment Nmum
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
Indlcates mhether accrued interest is included (true)
or not (fal sez For cash settlenent this specifiles
whet her "quot ati ons shoul d be obtai ned | nclusive or not
of accrued interest. For physical settl|lement this
speci fies whet her the buyer’ shoul d deliver the
obligation with an outstandlng rinci pal bal ance hat
i ncl udes or excludes accrued interest. |SDA 2003 Term
I ncl ude/ Excl ude Accrued Interest
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="val uati onMet hod" type="Val uati onMet hodEnunm’ m nCccurs="0">
<xsd annot ati on>
<xsd: docunentatlon xm IanP en" >
0g

c
b

na
t
b
[

t

The | SDA defi ned met hodol'ogy for determining the fina
price of the reference obligation for purpoSes of cash
settl enment. ISDA 2003 Ternt Val uation Method). For
exanpl e, Mar Hi ghest etc.

</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe>
<xsd: conp exTy e nane="Cr edi t Def aul t Swap" >
<xsd: ¢ nplex nt ent >
<xsd ext ensi on base="Product">
<xsd: sequence>
<xsd: el enent nane="general Terns" type="General Terns">
<xsd: annot at i on>
<xsd: docunment ati on xm : 1 ang="en"
Thi s el enent contalns allT the data that a
section entitled "1. General Terns"” In th
Credlt Derivatives Confirmation.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el enent nane="feeleg" type="Feeleg">
<xsd: annot ati on>
<xsd; docunment ati on xm : 1 ang="en">
This el enment contains all the terms relevant to
deflnln the fixed anounts/payments per the appllcable
SDA definitions.
</xsd docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="protectionTerns" type="ProtectionTernms" nmaxCccurs="unbounded">

<xsd annot ati on>
<xsd; docunment ati on xm : | ang="en">
This el enent contains all the terms rel evant to
defining the applicable floating rate payer cal cul ation
ampbunt, credit events and associated conditions to



settl enent, and reference obligations.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: choi ce m nQccurs="0" maxQccur s="unbounded" >
<xsd: el ement nane="cashSett!| enment Terns" type="CashSettl| enent Terns">
<xsd: annot ati on> _
<xsd; docunment ati on xm : | ang="en">

This el ement contains alT the | SDA terns rel evant to
cash settlenent for when cash settlenent is
applicable. [SDA 2003 Term Cash Settlenent

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement > ) )
<xsd: el enent nane= physrcaISettIenentTerns" t ype="Physi cal Settl enent Ter ns" >
<xsd: annot ati on>

<xsd: document ati on xni : | ang= ">
This_el enment contains al the ISDA ternms relevant to
physrcal settl ement for R ysical settlenment is
appl icable. |1SDA 2003 Ternt Physi cal Settl enent

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Credit Event Notice">
<xsd: sequence> o
<xsd: el enent name="notifyi ngParty" type="NotifyingParty">
<xsd: annot at i on>
<xsd: document ati on_xm : 1 ang="en" >

Pointer style references to_a party_ identifier defined

el sewhere in the docunent. The notifying party is the party
that notifies the other party when a crédit event has
occurred by neans of a credit event notice. If nore than
one party is referenced as being the notifying party then
el t her partY nay notify the other of a credit event
occurring 003 Term Notifying Party

</ xsd: docunentatron>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="busi nessCenter" type="Busi nessCenter" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunent ati on xm : | ang="en" > )
[nclusion of this busineSs center el ement inplies that
Geenwich Mean Tine . in Section 3.3 of the 2003 ISDA Credit
Derivatives Definitions is replaced bY the local tinme of
the city indicated by the busrnesstn er el enment val ue.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > . . . . . . .
<xsd: el ement nanme="publicl yAvail abl el nformati on" type="Publicl yAvail abl el nf ormati on" m n(
<xsd: annot ati on>
<xsd: document ati on xm : 1 ang="en">

A specified condition to settlenment. Publicly avail able
information neans information that reasonably confirnms any
of the facts rel evant to determ ni ng that,a credit event or
pot enti al pudratron/nnratorrun1 as pplrcable, has
occurr ed. Th I SDA defined list (2003) t he mar ket
standard and i s consi dered conprehensrve and a m ni num of
two differing public sources nust have pu 1 shed the
relevant information, to declare a Credit Event. |SDA 2003
Term Notice of Publrcly Avai l abl e Information Applicable
</ xsd: docunent at i on>
</ xsd; annot at 1 on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="CreditEvents">
<xsd: sequence> .
<xsd: el enent nane="bankruptcy" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document at i on_xni : | ang="en" >
A credit event. The refefence entity has been dissolved or
has becone insolvent. It also covers events that may be a
precursor to insolvency such as |nst|?at|on of bankfuptcy
or insolvency proceedi ngs. Sovereign frades are not subject
to Bankruptcy as "technically" a Sdvereign cannot becone
bankrupt. | SDA 2003 Term Bankr uptcy
</ xsd: docunent at i on>
</ xsd: annot at 1 on>



</ xsd: el emrent > . ) )
<xsd: el ement nanme="fail ureToPay" type="FailureToPay" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang;"en">
i

A credit event. This credit event triggers, after the
expiration of any applicable grace pefiod, if the reference
entity falls to nmake due paynents_ i nh an aggregrate anount
of not |ess than the paynment requirement on ohe or nore
obligations (e.g. a msSed coupon paynment). |SDA 2003 Term

Fail ire to Pay.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="obligati onDefault" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A credit event. One or nore of the obligations have becone
capabl e of belng decl ared due and payabl'e before they would
ot herwi se have been due and payable as a result of, or on
the basis of, the occurrence of a default, event of default
or other simlar condition or event other than failure to
pay. | SDA 2003 Term Obligation Default
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="obl i gati onAccel eration" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A credit event. One or nmore of the obligations have been
decl ared due and Bayable before they wolul d ot herw se have
been due and payable as a result of] or on the basis of,

the occurrence of a default, event of default or other
simlar condition or event other than failure to pay
(preferred by the narket over Obligation Default, because
tore definitive and enconpasses thé definition of
ol igation Default - this is nore favorable to the Seller).
Subj éct to the default requirenent amount. | SDA 2003 Ter n
bl 1 gation Accel erati on

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > o . i
<xsd: el ement name="repudi ati onMorat ori un' type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xnl : Il ang="en">
A credit event. The reference entity, or a governnental
authority, either refuses to recognise or challenges the
val1dity of one or nore obligations of the reference
entity, or inposes a nnratorlun1therebx post poni ng payments
on one or nore of the obligations of the referencé entity.
Subject to the default reqlirenent amount. | SDA 2003 Term
Repudi at i on/ Morat ori um
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="restructuring" type="Restructuring" mnCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
A credit event., Arestructuring is an event that materially
I npacts the reference entity' s obligations, such as an
interest rate reductjon, principal reduction, deferral of
interest or principal, change Iin priority rank|ng, or
change in currency or conpoSition of paynent. |SDA 2003
Terni Restructuring
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="def aul t Requi renent" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">

In relation to certain credit _events, serves as a threshold
for oligation Acceleration, Obligation Default
Repudi at Ton/ Morat ori.um and Restructuring. Market standard
is USD 10, 000, 000 (JPY 1,000, 000,000 for all Japanese Yen
trades). This is applied on an_aggregate or total basis
across all (Obligations of the Reféerence Entity. Used to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Default Requirenent

</ xsd: docunent ati on>

</ xsd; annot at 1 on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="credit Event Notice" type="CreditEventNotice" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



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

Event tice
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nanme="Del i ver abl eol i gati ons">
<xsd: sequence> )
<xsd: el ement nanme="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">

I ndi cat es whether accrued interest is included (true% or
not (false). For cash settlenent this specifies whether
guot ati ons”_shoul d be obtained inclusive or not of accrued
interest. For physical settlenment this specifies whether

t he buyer should deliver the obligation with an outstanding
princi pal balance that includes of excludes accrued
Interest. |SDA 2003 Term | nclude/ Excl ude Accrued I nterest

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

Used in both obligations and deliverable obljgations to
reBresent a class or type of securities which apply. | SDA
2003 Term Cbligation tegory/ Deliverable Obligation

Cat egory .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nCccurs="0">
<xsd: annot ation> .
<xsd: docunentation xnl:|ang="en">

An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal wth the nost senior
Ref erence Qbligation in priority of paKnent or, if no

Ref erence Obligation is specified in the related .
Confirmation he obllgatlons of the Reference Entity that
are senior. |SDA 2003 Term Not Subordi nated

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="specifiedCurrency" type="SpecifiedCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
The currency or currencies in which an obligation or
deliverabl e obligation nust be payable. |SDA 2003 Term
Speci fi ed Currencg
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nanme="not Sover ei gnLender" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

An obligation and dellverable,obli ation characteristic.
Any obli'gation that is not E{Inﬁ[l Y_(najorltyE owed to a
Soverei gh or Supranational gani zation. | SDA" 2003 Term

Not Soveéerei gn Lender
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enrent nane="not Donmesti cCurrency" type="NotDonesticCurrency” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">

An obligation and deliverabl e obligation characteristic.
Any obli'gation that 1s payable 1n any currency other than
the doneStic currency. hestic currency is either the
currency so specified or, if no currency is specified, the
currency of (a) the reference entity, if the reference
entity is a sovereign, or (b) the jurisdiction in which the
rel evant reference éntity s’ organised, if the reference
entity is not a sovereign. |SDA 2003 Term Not Domestic

Currency .
</ xsd: docunent ati on>



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

An obligation and deiiverable obligation characteristic. |f

the reference entity Is a Sovereigh, this neans any

obl i atlon that is not subject to the laws of the reference

enti If the reference entity is pot a sovere|P this
neans anY obligation that is ndot subject to th ams of the
urisdic |on of the reference entity. |SDA 2003 Term Not

mestic Law .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > )
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni :|ang="en">

An obligation and deI|verabIe obligation characteristic.
I ndi cat es whether or not the obligation |s quoted, Tisted
or ordiparily purchased and sold on an exchange. ISD A 2003

Term Listed
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentatlon xm ;| ang="en" >
A deliverable obligation characteristi
Cont 1 ngent neans t e repaynent of prin
dependant . on a fornula/index, i.e. to
bel ng dellvered an i nstrument that K
el enent of principal, and to ensure
i nterest bearing (on a regular schedu
Not Conti ngent
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xnl :1ang="en">

C. In essence Not

ci pal cannot be

pr event the risk of
never an

at the ob igation is

e). | SDA 2003 Term

An obligation and deiiverable obligation characteristic.
Any obI| ation other than an obligation that was | ntended
to"be offered for sale priparily in the dopestic narket of
the rel evant Reference Entity his specifies that the
obligation nmust be an |nternat|onally recogni zed bond. | SDA

2003 Term Not Donestic |ssuance
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="assi gnabl eLoan" type="PCDel i ver abl eCbl i gati onCharac" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm :|ang="en"> )
A deliverable obligation characteristic, A loan that is
freely assignable fo a bank or financial institution
wi thout the consent of the Reference Entity or the
guarantor, if any, of the |Ioan (or the consent of the
aRpllcabIe borrower if a Reference Entity Is guaranteeing
| oan) or any agent. |SDA 2003 Term Assighable Loan
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="consent Requi r edLoan" type="PCDel i verabl eObl i gati onCharac" m nCccurs="(
<xsd: annot ati on>
<xsd: document ati on xm :|ang="en">
A deliverable obligation characteristic. A loan that is
ca abl e of being aSsigned wth the consent of the Reference
|t¥ or the guarantor, if any, of the | oan or any agent.
IS 003 Term Consent Required Loan
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . o . o . .
<xsd: el ement nanme="directLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" > )
A deliverable obligation characteristic. Aloan with a
e o

—

pa ticipation agreéenment whereby the buyer is capabl f.
creating, or procuring the creation of; a contractual right
in favour of the sellér that provides the seller wth
recourse to the participation seller for a speC|f|ed share
i n any paynents due under the relevant [oan which are

recei ved by the participation seller. |SDA 2003 Term
Direct Loanh Participation



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="transferable" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl :|ang="en">

A deliverable obligation characteristic. An obligation that
S transferable toinstitutional investors w tholut an

cont ract ual statutorY or regulatory restri tlons | SDA
2003 Term Transferable

</ xsd: docunent at 1 on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement name="maxi mnunvVaturity" type="Interval" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentatlon xm ;| ang="en" >

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

Maxi num Maturity
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="accel er at edOr Mat ur ed" type="Enpty" mi nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
A deliverable obligation characteristic. An obligatjon at
tinme of default 1s due to nature and due to be répaid, or
as a result of down rade/ban ruptcy is due to be repald as
a result of an acceleration clause. |SDA 2003 Term
Accel erated or Matured
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="notBearer" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

A deliverable obligation characterjstic. Any bllgatlon
that 1s not a bearér I nstrupnent. This applles to Bonds only
and is neant to avoid tax fraud and security/delivery

rovi sions that can potentially be associated wth Bearer

onds. | SDA 2003 Term Not Bearer
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at | on>
<xsd: document ation xnl : 1 ang="en">
obl i gation and deiiverabl e obligation characterlstlc
fined in the | SDA published add ional provisions fo
.S. Muni ci pal  as Re erence Entit Y | SDA 2003 Term Ful
aith and edit Coligation LiabiTity
</xsd docunent at 1 on>
</ xsd: annot at | on>
</ xsd: el ement > . . o
<xsd: el enent nane="general FundObl i gationLi ability" type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An obligation and dellverable Obll? ation characteristic.
Defined”in the | SDA published additional BrOVISIonS for
U S. Minicipal as Reference Entity. | SDA 2003 Term
General Fund Qoligation Liability
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent name="revenueCbligationLiability" type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xnl : 1 ang="en">
An obligation and deI|verabIe obl igation characteristic.
Defined”in the | SDA Publlshed addi i onal provisions for
U S. Minicip as Re erence Entity. |SDA 2003 Term
Revenue Cbllgatlon Liability
</ xsd: docunent ati on>
</ xsd: annot at | on>
4xuidemm
</ xsd: choi ce> o o . o . .
<xsd: elenent nane="i ndi rect LoanPartici pati on" type="LoanParti cipation” m nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatlon xnl : 1 ang="en"
I SDA 1999 Term | ndirect Loan Par i pati
aggllcable as a deliverable obllg on

ﬂcgg

tion. NJOIE: Only
under | SDA Credit



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

Afree format string to Specify any excluded obligations or
del i verabl e obligations, as the case HHE be, of the
reference entjty or excluded t¥8es of obligations or
del i verabl e obljgations. | SDA 03 Term . Excl uded
Cbllgatlons/Expluded Del i verabl e Obligations

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annot ati on> .
<xsd; docunentatjon xnl :lang="en"> ) )
This element 1s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations can be specified free-form
| SDA"2003 Term O her "Ooligations of a Reference Entity
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conp exType name="EntityType">
<xsd: annot ati on>
<xsd; docunent atjon xnl:Ilang="en"> ) ) )
Defines a codln? schenme of the entity types defined in the | SDA
First to Default docunentation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornalizedString">
<xsd:attri bute nane="entityTypeSchene" "t ype="xsd: anyURlI" default="http://ww. fpm . org/c
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Fai |l ur eToPay" >
<xsd: sequentce> . . . . .
<xsd: el ement nanme="gracePeri odExt ensi on" type="G acePeri odExt ensi on" m nCccurs="0">
<xsd: annot ati on> |
<xsd:dopunentat|on_xn1:Ian?;"en">
If this element is specified, indjicates whether or not a
race period extension is applicable. |1SDA 2003 Term G ace
er i od Ext ensi on Applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="paynent Requi renent" type="Money" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent atjon xm: I ang="en">

Specifies a threshold for the failure to pa% credit event

rket standard is USD 1, 000,000 (JPY 100, 000, 000 for
JaPanese Yen trades) or Its equivalent in the rel evant
obligation currency. This is applied on an aggregate basi s
acroSs all Obligations of the Reference Entify. I'ntended to
prevent technical/operational errors fromtriggering credit
events. | SDA 2003 Term Paynment Requirenent

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="FeelLeg">
<xsd: sequence> o o )
<xsd: el ement nanme="initial Payment" type="Initial Paynent" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnm ;lang="en"> )
Specifies a single fixed paynment that is payable by_t he
ayer to the reCeiver on the initial paynment date.” The
i xed paynment to be paid is specified in terms of a known
currency amount, This el enent shoul d be used for CDS | ndex
trades and can be used for trades where it Is _necessary
to represent a paynent fromSeller to Buyer. For CDS trades
where a paynent iS5 to be made from Buyer"to Seller the
feelLeg/ si ngl ePaynent structure nust bé used.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="si ngl ePaynent" type="Si ngl ePaynent” m nCccurs="0" nmaxCccur s="unboundec
<xsd: annot at | on>



<xsd: docunent atjon xmnl ;| ang="en">

Specifies a single fixed anpunt that is payable by the
buyer to the seller on the fixed rate payer Faynent dat e
The fixed anpbunt to be paid Iis specified in terms of a

known currency. anount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

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

<xsd: annot ati on>
<xsd: document ati on xn :|ang="en">
Specifies a periodic schédul'e of fixed anbunts that are
pa yabl e by the buyer to the seller on the fixed rate payer

Ynent dates. Thée fixed ambunt to be paid on each paynent
date can be specified in ternms of a known currency ambunt
or as an anount cal culated on a forpula basis by reference
to a per annumfixed rate. The appllcable busi ness day
convention and business day for adjusting anY fixed rate
payer paynment date If i1t would otherwse fall on a day that
I s"not a business day are those specified in the

dabﬁed ustnents el enent within the general Terns conponent.

2003 Term
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="mar ket Fi xedRat e" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment atj on xm : | ang="en" .
optlonal el ement that only has neani ng i
de. This elenent contains the credit sBr
ue") at which the trade was executed. Un
edRat e of ' an i ndex, the mar ket Fi xedRat e
e of the index deﬁen i ng on nmarket condi
ket Fi xedRate is t
tradi ng desks.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Fi xedAnount Cal cul ati on" >
<xsd: sequence> )
<xsd: el enent name="cal cul ati onAnmount" type="Mney" mi nQccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xm :1ang="en">
The notional anount used in the calculation of fjxed
anmounts where an amount is calculated on a formla basis,
i,e. fixed anpunt fixed rate payer calculatlon amunt X
fixed rate x fixed rate day count fractlon | SDA 2003 Term
Fi xed Rate Payer Cal cul ati on Anopunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement name="fi xedRate" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: document ati on xm : 1 ang="en">
The cal cul ation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% woul d be
represented as 0.05.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >

An
tra
val
fi
li
m

i
e price of the index a

<xsd: el enent nane= dabeuntFraction" t ype="DayCount Fracti on" m nCccurs="0">

<xsd: annot at i on>
<xsd: docunentatlon xm : P ">
The aE count fractlon SDA 2003 Term Fixed Rate Day
Count Fraction,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Cener al Ter ms" >
<xsd: sequence> )
<xsd: el enent name="effectiveDate" type="Adjustabl eDate2" mi nQccurs="0">
<xsd: annot at i on>
<xsd: docunment ation xm :1ang="en"
The first day. of the term of the trade. This day may be
subject to ad ustnent in accordance with a business’ day
convent|on DA 2003 Term Effective Date.
</ xsd: docunentatlon>
</ xsd; annot ati on>
</ xsd: el enent >



<xsd: el ement nane="schedul edTerni nati onDat e" type="Schedul edTermi nati onDate" m nCccurs="(
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
The schedul ed date. on which the cred
| apse. NBY be specified as an adjusti
date or alternatively as a period off
date. |SDA 2003 Termi Schedul ed Term
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="sel | er Part yRef erence" type="PartyO TradeSi deRef erence" >
<xsd: annot ati on>
<xsd: docupentation xnm : Il ang="en">
The seller of the credit protection. |SDA 2003 Term
Fl oati ng Rate Payer.
</ xsd: docuUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="buyer Part yRef erence" type="PartyO TradeSi deRef erence" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, )
The buyer of the credit protection. |SDA 2003 Term Fixed
Rat e Payer. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> ) )
| SDA 2003 Terns: BusinesS Day and Busi ness Day Convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> ) )
<xsd: el enent name="ref erencel nfornmati on" type="Referencel nfornmation">
<xsd: annotation> -
<xsd; docunentati on xpml :lang="en"> o
This elenment contains all' the ternms rel evant to_defining
the reference entity and reference obligation(s).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="i ndexRef er encel nf ornmati on" type="1ndexReferencel nformation">
<xsd: annot ati on> .
<xsd; docunentati on xpml :lang="en"> o
This elenment contains all’ the ternms rel evant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="basket Ref erencel nfornmati on" type="Basket Ref erencel nformati on">
<xsd: annot ati on>
<xsd; docunentati on xm :lang="en"> o
This element contains alll the ternms rel evant to defining
the Credit Default Swap Basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> o o )
<xsd: el emrent nane="additional Term' type="Additional Ternf m nQccurs="0" maxQccur s="unbounc
<xsd: annot ati on>
<xsd; docunentatjon xnm :|ang="en"> ) ) ) )
This elenent 1s used for representing infornmation_contained
in the Additional Terns field of the 2003 Master Credit
Derivatives confirm
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="substitution" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en"> ) ) )
Presence of this elenment "indicates that substitution is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . . .
<xsd: el ement nanme="nodi fi edEqui tyDel i very" type="Enmpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en"> o )
Presence of this elepent indicates that nodified equity
delivery is aPpllcabIe.
</ xsd: docunent at | on>
</ xsd: annot at i on>

protection w |
or non- adj ust
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</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="G acePeri odExt ensi on" >
<xsd: sequence> . )
<xsd: el enent nane="gracePeriod" type="COffset" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en">

The nunber of cal endar of business days after any due date
that the reference entity has to fulfil its obligations
before a fallure to pay Credit event Is deenmed to have
occurred. |SDA 2003 Term G ace Peri od

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exType>
<xsd: co exT e nane="| ndexAnnexSour ce" >
<xsd: s np nt ent >
<xsd ext ensi on base="xsd: normalizedString">
<xsd: attribute name="1 ndexAnnexSour ceSchene" defaul t="http://ww. fpni .
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="I ndex| d" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: normalizedString">
<xsd: attribute nane="i ndex| dScheme" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd:conp exType nane="| ndexNane" >
<xsd: si npl eCont ent >
<xsd extension base="xsd:normalizedStrin
<xsd:attribute nane="i ndexNaneSchene" ype—"xsd anyURI "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="| ndexRef erencel nf or mati on" >
<xsd annota I on>
<xsd: document ation xni : | ang="en">
A type defining a Credit Default Swap |ndex.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce>
<xsd: sequence> )
<xsd: el enent nane="i ndexNane" type="1|ndexName">
<xsd: annot at | on>
<xsd: document ati on_xni : | ang="en"
The nane _of the index ex ressed as a free format
string, FpM. does not define usage rules for this
el ement .
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >

or g/ codi ng- schen

<xsd: el enent nane="i ndexl| d" type—"lndexld" m nQccur s="0" maxQccur s="unbounded" >

<xsd: annot at | on>
<xsd:docurmentati on xni :|ang="
A CDS index identifier (e. g RED pair code).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence> .
<xsd: el enent nane="i ndexI| d" type="|ndex|d" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: docunment ation xm :|ang="
CDS index identifier (e. g RED pair code).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce> ) ) ) )
<xsd: el enent name="i ndexSeries" type="xsd:integer" m nQccurs="0">
<xsd: annot at | on>
<xsd:document ation xm :|ang="en">
A index series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el ement >

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

<xsd: annot at i on>



<xsd:docunentation xnm :lang="en"> .
i ndex series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . .
<xsd: el ement nanme="i ndexAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
i ndex series annex date.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="i ndexAnnexSour ce" type="I|ndexAnnexSource" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
I ndex series annex source.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el ement nane="excl udedRef erenceEntity" type="Legal Entity" minQCccurs="0" nmaxCccurs="1

<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Excl uded reference entity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="tranche" type="Tranche" m nCccurs="0">
<xsd: annot ation> . .
<xsd; docunentati on xm :lang="en">
Thi s el ement contai ns tranche terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nanme="settl edEntityMatrix" type="SettledEntityMatrix" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentation xm ;| ang="en"> ) ]
Used to specify the Relevant Settl ed EntltY Matri x when
there are settled entities at the tine of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> o
<xsd: conpl exType name="1niti al Paynent">
<xsd: sequence> )
<xsd: group ref="PayerRecei ver.nodel "/> )
<xsd: el ement nane="adj ust abl ePaynment Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> ) ) )
A fixed paynent date thaf shall be subject to adjustnment in
accordance’wth_ the aPPllcabIe busi ness day convention if
it would otherwise fall on a day that is not a business
day. The applicabl e busi ness day convention and busi ness
day are those specified in the dateAdjustnents el enent
wi thin the ?eneraITerns component .
</ xsd: docunentati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm : |l ang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not intended for use in trade confirmati on but
may be sReC|f|ed to allowthe fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> |
<xsd; docunent ati on xm : | ang="en">
A fixed paynent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> o )
<xsd: conp exTyES nanme="LoanParti ci pation">
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence>



<xsd: el ement nanme="qual i fyi ngParticipationSeller" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni :|ang="en">

If Direct Loan Participafion is specified as a
del i verabl e obligation characterlstlc, t hi PeC|f|es
any requirements for the Qualifying Par %I
r
el l e

is
cl
Seller. The reqU|renents may be’ |1 Sted ee- forn1 | SDA
2003 Term Qual'if glng Participation S r
</ xsd: docunentati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Matri xSource">
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: nornallzedStr ng" > )
<xsd:attribute nane="settl| edEntityMatrixSourceSchene" defaul t="http://ww.fpn .org/cod
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name= "NUItlplevaluatlonDates">
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Si ngl eVal uati onDat e" >
<xsd: sequence> ) o )
<xsd: el enent name="busi nessDaysThereafter" type="xsd: positivelnteger" nminCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
The nunber of business days between successive
val uation dates when nultiple valuation dates are
applicable for cash settlenent. |SDA 2003 Term
Busi ness Days thereafter
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . o .
<xsd: el enent nane="numnber Val uati onDat es" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentatlon xm ;| ang="en" >

Where mul tIP e valuatlon dates are specified as being
ap licable o cash settlenent this el ement speC|f|es
E t he nunb of applicabl e val uation dates, (b?

t e nunber of bu3|ness days after satisfaction of al

conditions to settlenent when the first such valuatlon
date occurs, and Ec the nunber of business Y
thereafter of each successive valuation date. [SDA 2003
Term Multiple Valuation Dates
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Not Donesti cCurrency">
<xsd: sequence> .
<xsd: el enent nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunent ati on_ xm : | ang="en"
An explicit sPeC|f|cat|on “of the donestic currency.
</ xsd: docunenta i on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType nanme="Notifyi ngParty">
<xsd: sequence>
<xsd: el enent nane= "buyer Part yRef er ence" t¥pe:"Part¥Reference"/>
<xsd: el ement nane="sell er PartyRef erence" type="PartyReference" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Cbl i gations">
<xsd: sequence> . .
<xsd: el enent nane="category" type="0CbligationCategoryEnunt >
<xsd: annot at i on>
<xsd docunentatlon xm ; | ang="en" >

in both ob i gat i ons and de i verabl e obljgations to
resent a class or txg urities which apply. |SDA
3 Term oligation tegory/ Del i verabl e Cbligation

te ory
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



<xsd: el ement nane="not Subor di nat ed" type="Enpty" mi nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="en" >
An obligation and deiiveFable obllg t|o characterlstlc An
obl i gation that ranks at |east equal with the nost senior
Reference Qbligation in priority of paynent or, if no
Ref erence, Qbl i atlon s speC|f|ed Int rel at ed
Cbnf|rnat|on obl % ations of the Reference Entity that
are senior. 00 r ed
</ xsd: docunentatlon>
</ xsd; annot at 1 on>
</ xsd: el ement > o o .
<xsd: el enent nane="specifi edCurrency" type="SpecifiedCurrency" m nCccurs="0">
<xsd: annot ati on>
<xsd:docunentat|on xnl : | ang="en" >
An obligation and deiiverable obligation characteristic.
The curifency or currencies in which an obligation or
del i verabl e” obligation nust be payable. ISD 2003 Term
Speci fied Currencg
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni : 1 ang="en">

i
I
i
m Not Subordi nat

An obligation and deiiverabl e obli atlon characteristic.
Any obli'gation that 1Is not rimari najorltyE owed to a
Sover el gn or Supranati onal gani zati on 003 Term

Not Soveéerei gn Lender
</ xsd: docunentati on>
</ xsd; annot at i on>
</ xsd: el ement >

<xsd: el enent nane="not Donesti cCurrency" type="NotDonesticCurrency" m nQccurs="0">

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

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

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

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

An obligation and deiiverable obligation characteristic. If
the reference entlty IS a Sovereign, this neans any
obligation that is not subject to the |aws of the freference
entify. If the reference entity is not a sovereign, this
means anY obli atlon that 1s not subject to the "'aws of the
urisdic |on o] he reference entity. |SDA 2003 Term Not

nmestic Law
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="en" >
An obligation and deiiverable obligation characteri t
I ndi cat es mhether or not the obligation is quoted
or ordiparily purchased and sold on an exchange. IS
Term Listed
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xni : 1 ang="en">
An obligation and deiiverable obliga
Any obl i'gation other than an obllga
to"be offered for sale primaril ¥ in
the rel evant Reference Entity hi s
obligation nmust be an |nternat|onal
2003 Term Not Domestic |ssuance
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">

ic.
st ed
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<xsd: el ement nanme="full Fai t hAndCredit CoLi ability" type="Enpty">
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="en" > ) o
An_obl |gat|on and dellverable obl i gation characteristic.
Defined”in the | SDA published additional provisions for
U S. Minicipal as Reference Ent|tY | SDA 2003 Term Ful
Faith and edit oligation LiabilTity
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent name="general FundObl i gationLi ability" type="Enpty">
<xsd: annot ati on>
<xsd: document ati on xnl : |l ang="en">
An obligation and deiiverable o ? at
e}
|

( b on characteristic.
Defined I n the | SDA publ i shed ?d
I
it

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

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

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

xsd: docunent at | on>
</xsd annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence> .
<xsd: el enent nane="partial CashSett!|ement" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en" >
Speci fies whet her elther Partial Cash Settlement of
Assignabl e Loans', 'Partjal Cash Settl|enent of Consent
Required Loans' or ‘Partlal Cash Settlenment of o
Part|C|pat|ons is applicable. If this element is specified
nd Assi gnabl e Loan IS a Eellverable ol | gati on
Chracterlstlc any Assignabl e Loan that i 5 deliverable, but
where a non-receipt of nsent bg t he Physical Sett|enent
Dat e has occurred, the Loan can be cash Settled rather than
Egy5|call delivered. |f this element Is specified and
nsent Required Loan is a Deliverable oligation
Characterisitc, any Consent Required Loan that is



del i verable, but where a non-recei pt of Consent by the
Ph¥3|cal Settl ement Date has occurred, the Loan can be cash
seftl ed rather than phy3|caII¥ del 1 vered. If this el enent
is specified and Direct Loan Participation is a Del|verable
ol igation Characterisitic, any Participation that is
deliverabl e, but where this pafticipation has not been
ef f ect ed ghas not cone into effect) by the PhKS|ca
Settlenment Date, the participation can be cash settled
rat her than physically delivered.
</ xsd: docunent ati on>
</ xsd: annot at | on>

</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> o
<xsd: conpl exType nanme="Peri odi cPaynent" >
<xsd: sequentce> .
<xsd: el ement nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
gh? time interval between regular fixed rate payer paynent
at es.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="firstPeriodStartDate" type="xsd:date" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

The start date of the initial calculation period if such
date is not equal to the trade's effective date. It must
only be specified if it is not equal to the effective date.
The” appl i cabl e busi ness day convention and bu3|ness,da¥ are
those specified in the dateAdjustnents elenent within the
general Terng conponent (or in a transaction suppl enent FpM
representation defined within the referenced general termns

confirmation agreenent).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="first Paynment Dat e" type="xsd:date" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentati on xnm :lang="en">
The first upadjusted fixéd rate payer paynment date. The
aﬁpllcable,bu3|ness day convention and busi ness dax,are
those specified in the” dateAd) nents elenment within the
gener al Terns conponent (or in
representation defined within
confirmation agreenent). | SDA
Paynment Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">
The | ast reqgul ar unadjusted fixed rate payer paynent date.
The applicabl e business day convention and businhess day are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in a transaction suppl ement FpM
representation defined wwthin the referenced general termns
confirmation agreenment). This el enent should only be
included if there is a finpal payment stub, i.e. Wwhere the
| ast regul ar unadjusted fixed rate payer Paynent date is
not equal to the scheduled term.nnation date. |SDA 2003
Term Fixed Rate Payer Paynent Date
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="rol | Conventi on" type="Rol | Conventi onEnum' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en"> )
Used in conjunction with the effectiveDate,
schedul edTerm nati onDat e, firstPaynentDate, }
| ast Regul ar Paynent Dat e and payment Frequency to deternine
the regul ar fixed rate payer paynent dates:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> )
<xsd: el enrent nanme="fi xedAnount" type="Mney">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|anP:"en"> )
A fixed paynent anount. TSDA 2003 Term Fi xed Anpunt
</ xsd: docunent at | on>

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

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

<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en">
This el ement contains all the terms rel evant to
calculating a fixed anount where the fixed anount is
cal cul ated™by reference to a per annumfixed rate. There
is no corres ondln? I SDA 2003 Term The equival ent is_ Sec
5.1 "Calcul ation of Fixed Anmbunt” but this initself is
not a defined Term
</ xsd: docunentatlon>
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: choi ce>

<xsd: el emrent nanme="adj ust edPaynent Dat es" type="Adj ust edPaynent Dat es"

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

An optional  cashflow i ke structure allomnn? he equi val ent
representation of the periodic fixed paynents |n te rns of a
series of adjusted payhent dates and anmbunts. This is

i ntended to support ap Pllcatlon i ntegration mnthln an
organi sati on and is not Intended for use in inter-firm
communi_cati on or confirmations. | SDA 2003 Term Fixed Rate

Payer Payment Date
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<X3d co exTxpe nane="Physi cal Sett| enent Peri od" >
xsd: choi ce
<xsd el ement name="busi nessDaysNot Speci fi ed" type="Enpty">
<xsd: annot at | on>
<xsd: docupent ation xm : Ian% en" >
An explicit indication that a number of business days are
not specified and therefore ISDA tall back provisionS shoul d

apply.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > . )
<xsd: el ement nanme="busi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on>
<xsd: docurment ati on xnl : | ang="en">
nunber of business dayS. Its precise neanlng i s dependant
on the _cont ext |n which’this element is used. | SDA 2003
Term Busi ness X
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent >

m nCQccur s="0"

<xsd: el enent nanme="maxi nunBusi nessDays" type="xsd: nonNegati vel nt eger">

<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

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

praovi sion.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: conpl exType> )
<xsd: co exTy e nane="Physi cal Sett| enent Ter ns" >
<xsd conp exCont ent >
<xsd: ext ensi on base="Sett| ement Ter ns" >
<xsd: sequence>

max Oc

<xsd: el enent name="physi cal Settl ement Peri od" type="Physical SettlementPeriod" m nQccur

<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The nunber of business days used in the deternination
of the physical sett|enent date. The physica
settlement date is this number of bu3|ness days after

all applicable conditions to settlenent are satisfied.

I f a number of bu3|ness days is not speC|f|ed fal | back
prOV|S|ons aF or detern1n ng the nunber of busi ness
days I f Section 8. . 6 of the 1999/2003 IS
Definitions are to apP y the busi nessDaysNot Speci fi ed
el ement shoul d be included. |If a specified nunber of
busi ness days are to Fly t hese should be specified in
t he bu5|nessEnys el emre If Section 8.5/8.6 of the
1999/ 2003 | SDA EEfInItlonS are to apply but capped at a
nEX|nun1nunber of business days then the maxi num nunber
shoul d be specified in the maxi nunBusi nessDays el enent .



| SDA 2003 Term Physical Settlement Period
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . . . . .
<xsd: el ement nane="del i verabl eCbl i gations" type="Deliverabl eloligations" m nQccurs="(
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en">
This elenent contains all' the | SDA terns relevant to
defining the deliverable obligations.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nane="escrow' type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd:dopunentat|on,xn1:Ian?;"en"? ) )
If this elenent is specified, indicates that physica
settlenment nust take place through the use of an escrow
agent. (For Canadi an counterparties this is always "Not
Applicable”. |SDA 2003 Term Escrow
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="si xt yBusi nessDaySett| enent Cap" type="xsd: bool ean
<xsd: annot ati on>
<xsd:docunEntat|on_xn1:IanP;"gn">
ie

m nCccur s="0">

If this elenent is speci for a transaction
docunent ed under the 2003 [SDA Credit Derjvatives
Definitions, has the effect of jncorporating the
Ianguage set forth belowinto the confirmation. The
section references are to the 2003 | SDA Credit
Derivatives Definitions. hbtmnthstandln? Section 1.7 or
an¥ provi sions of Sections 9.9 or 9.10 to the contrary,
but W t hout re{udlce to Section 9.3 and (where
applicable) Sections 9.4, 9.5 and 9.6, if the
Term nati on Date _has not occurred on, or Frlor to. the
date that is 60 Business Daés foll owing the Physica
Settl ement _Date, such 60t h Business EBY shal | . be deened
to be the Termination Date with respect to this
Transaction except in relation to any portion of the
Transaction (an 'Affected Portion") |n_resRect of
which: (1) a valid notice of Buy-in Price has been
delivered that is effective fewer than three Busi ness
Days. prior to such 60th Business Da¥, in which case the
Term nation Date for that Affected Portion shall be the
third Business Day following the date on which such
notice is effective; or_ (2) Buyer has purchased but not
Del i vered Deliverabl e Obligations validl ,sReC|f|ed by
Sel l er pursuant to Section 9.10§b), in which case the
Term nation Date for that Affected Portion shall be the
tenth Business Day followi ng the date on which Seller
val i dly specified such Deliverable Obligations to

yer

uyer .
</ 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> .
<xsd: conpl exType name="Protecti onTerns">
<xsd: sequentce> .
<xsd: el ement nanme="cal cul ati onAmount" type="NMoney" >
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
The notional anount of protection coverage. |SDA 2003 Term
Fl oating Rate Payer Cal cul ati on Anpunt
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en"> ) ]
ThlstelenEnt contains all the ISDA terns relating to credit
events.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement name="obligations" type="Qbligations” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl: |l ang="en">
The underlying obligations of th
Eou are buying or_selling proteF

} eference entity on which
ailure to  Pay, Obligation Acce

er
tion, The credit events
eration, Cbligation



Defaul t, Restructur g, Repudi a
with respect to these obligatio
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> ) )
<xsd:attribute nane="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="ProtectionTer nsRef erence">
<xsd: annot ati on> _
<xsd; docunent ation xnl ;| ang="en">
Ref erence to ProtectlonTerns conponent .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extensron base="Ref erence"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nane="Publ i cl yAvai |l abl el nf or mati on">
<xsd: sequence>

tion/ Moratorium are defi ned
ns. | SDA 2003 Term

<xsd: el enent nane="st andar dPubl i cSour ces" type="Enpty" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunment ati on xm : IanP en" > )
If this elenent is specifie i ndi cates that |SDA defined
Standard Public Sources are appll abl e.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

<xsd: el enent nane="publ i cSource" type="xsd:string" m nQccurs="0" maxQccurs="unbounded">

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

A public_ information soufce, e. B articul ar newspaper or
el ectroni c news service, that na publ i sh reIevant
information used in the' deternrnatron of whether or not a
credit event has occurred. |SDA 2003 Term Publrc Sour ce

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

<xsd: el enent nanme="speci fiedNunber" type="xsd: positivelnteger" m nCccurs="0">

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

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

</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</xsd conPIexT pe> )
<xsd conp exType nane="Referencel nformation">
<xsd sequence> . .
<xsd: el enent nane="referenceEntity" type="Legal Entity">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The corporate or sovereign entity on which ¥ou are buyin
or selling protection and any successor that assunes al
subst ant i al all of its contractual and other obli atrons
It is vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you reaIIy want
to trade protection on a parent conpany Pl ease not e,
Ref erence Entities cannot be senior ubor di nat ed, is
the obligations of the Reference Entrtres t hat can be
seni or of subordi nated. | SDA 2003 Term Reference Entity
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>

<xsd: el ement name="ref erenceCbl i gation" type="Referenceligation"

<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"
The Reference Ohligationis a flnanC|aI i nstrument that
is elther issued of guaranteed by the reference entity.

It serves to clarify the precise reference entity

protection is being offered upon, and its | egal position

with regard to othér related firns

&Barents subsidiaries). Furthernore the Reference
[1gation i1s ALWAYS del | verabl e and establishes the Pari

PassU ranking (as the deliverable bonds nust rank equa

to the reference obligation). |1SDA 2003 Term Reference

Cbllgatron

</ xsd: docunent at i on>
</ xsd: annot at 1 on>

maxCccur s=" unboundec



</ xsd: el enent > . .
<xsd: el ement nane="noRef erenceCbligation" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ati on xpl:lang="en"> ) )
Used to indicate that there is no Reference Ohligation
associated with this Credit Default Swap and that there
w || never be one.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el enent nanme="unknownRef erenceCbl i gati on" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">

Used to indicate that the Reference oblijgation associated
wth the Credit Default Swap is currently not known. i's
is not valid for Legal Confirmation purposes, but is
valid for earlier stages in the trade life cycle (e.g

i

Broker Confirmation).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el enent nane="al | Guar ant ees" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnm : Il ang="en"> )
I ndi cat es whether an obligation of the Reference Entity,
guaranteed by the Reference Entity on behalf o
non-Affiliate, Is to be considered an Obligation for the
purpose of the transaction. It will be conSidered an .
obligation if allGuarantees is apPllcabIe &true and not if
al | Glarantees Is inapplicable (false). |1SDA 2003 Term Al
Guar ant ees .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="referencePrice" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en" >

Used to deternm ne ga) for physically settled trades, the
Physi cal Settlenent Anount, Wwhich eguals the Floating Rate
Payer Cal cul ation Amount tinmes the Reference Price and (bk
for cash settled trades, the Cash Settl| enent Anmount, whic
equal s the greater of (1) the difference between the
Reference Price and the Final Price and (ii) zero. |SDA

Term Reference Price
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conpl exType nanme="ReferenceCbligati on">
<xsd: sequence>
<xsd: choi ce>
<xsd: el enent ref="bond"/>.
<xsd: el enent ref="converti bl eBond"/>
</ xsd: choi ce>, "
<xsd: choice m nCccurs="0"> . .
<xsd: el ement name="primaryQoligor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docupentatjon xm:lang="en"> ]
The entity prlnar|I¥ responsi bl e for repaying debt to a
creditor as _a result of borrow ng or issuing bonds. |SDA
2003 Term Prlnarg ol 1 gor
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enrent name="pri maryQol i gor Ref erence" type="Legal EntityReference">
<xsd: annot ati on> |
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in"the docunent. Used when the referénce entity
is the primary obligor.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: chol ce>,
<xsd: choice m nQccurs="0" nmaxCccurs="unbounded" >
<xsd: el ement name="guarantor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" >
The party that guaranteeS by way of a contractual .
arrangenent to pay the debtS of "an obligor if the obllgor
I's unable to nake the required paynents itself. |SDA 2003



Term GQuar ant or
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on>
<xsd: docunentatijon xpml:Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in"the docunent. Used when the referéence entity
i s the guarantor.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="ReferencePair">
<xsd: sequence> ) )
<xsd: el enent nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> . .
The corporate or sovereign entity on which you are buying
or selling Protectlon,an anY successor that assunes all “or
substanti al all of its contractual and other obligations.
It is vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, .
Reference Entities cannot be senior or’ subordinated, It is
the obligations of the Reference Entities that can _be
seni or of subordinated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> ) ) ) )
<xsd: el enent nane="referencebligation" type="Referenceligation">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en">

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

</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="noReferenceCbligation" type="Enpty">
<xsd: annot ati on> .
<xsd: docunent ati on xpl: Il ang="en"> ) )
Used to indicate that thére is no Reference Obligation
associated with this Credit Default Swap and that there
w | | never be one.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> . .
<xsd: el ement nanme="entityType" type="EntityType">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ) )
Defines the reference _en |t¥ t¥ges corresponding to a list
of types in the ISDA First fo fault docurentafion
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ref er encePool ">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an%:"en">
This type contains all the reference pool iteps to
reference entity and reference obligation(s) in the
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent nane="ref erencePool I ten!' type="ReferencePool Itent maxCccur s="unbounded"/ >

</ xsd: sequence>

</xsd:conPIexType>

<xsd: conpl exType nane="ReferencePool | teni >
<xsd: annot at | on>



<xsd; docunent ati on xn1:|an%:"en"> ) )
Thi s tyPe contains all the constituent wei ght and reference
i nf or mati on.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el enent nanme="constituent Wi ght" type="ConstituentWight" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xpl:Ilang="en"> ) o
Descri bes the wei ght of each of the constituents within the
basket. If not provided, it is assunmed to be equa
wel ght ed. i
</ xsdidocunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enent name="ref erencePai r" EyPe:"ReferencePa|r"/>
<xsd: el ement nanme="protecti onTer msRe
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?:"en"> ) )
R?ference to the docunentation terns applicable to this
item
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

erence"” type="Protecti onTer nsRef erence” mnmi nCccurs="(

<xsd: el ement nane="settl enent Ter reRef erence" type="Settl| enment Ter nsRef erence” m nCccurs="(

<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en"> . o
Ref erence to the settlenent terns applicable to this item
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Restructuring">
<xsd: sequence> . i .
<xsd: el ement nanme="restructuringType" type="RestructuringType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml ;lang="en"> ) )
Specifies the type of reStructuring that is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent name="mul ti pl eHol der Gbl i gati on" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9:"en">
u

In relation to a restructuring credit event, unless )
nmul ti ple holder obligation Is not specified restructurings
are limted to nmultiple holder obligations. A nultiple

hol der obligation neans an obligation that is held nor e
than three holders that are not "affiliates of each ot her
and ere at |least two thirds of the holders nust agree to
the event that constitutes the restructuring credit event.
| SDA 2003 Term Multiple Holder Obligation

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="mul ti pl eCreditEvent Notices" type="Enpty" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
Presence of this elenent "indicates that Section 3.9 of the
2003 Credit Derivatives Definitions shall aPPIy. Absence of
this element indicates that Section 3.9 sha not apply.
. Not all owed under |1SDA Credit 1999.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType nane="RestructuringType">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd:attri bute nane="restructuringSchene" type="xsd:anyURl" default="http://ww.fpni
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >

</ xsd: conpl exType> ) )
<xsd:conﬁ exTxpe nanme="Schedul edTer m nati onDat e" >
<xsd: choi ce . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >

<xsd: el enent nanme="rel ativeDate" type="Interval "/>
</ xsd: choi ce>
</xsd:conPIexType> . .
<xsd: conpl exType name="Sett| edEntityMatrix">
<xsd: sequence>

. Ol



<xsd: el ement nanme="matri xSource" type="MatrixSource">
<xsd: annot ati on>
<xsd: docunentatijon xnl ;| ang="en">
Rei evant settled entity matrix source.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="publicationDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
Specifies the publlcatlon date of the appli
the matrix, When this element is omtted, t
Terms Suppi ermrent deflnes rul es for which ve
natrlx |s aP pl i cabl
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexT pe>
<xsd: conpl exType nanme="Sett| enment Ter ms" >
<xsd: sequence> .
<xsd: el enent nane="settl| ement Currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
' SDA 2003 Term Settienent Currency
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute name="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Set t | ement Ter nsRef erence" >
<xsd annota i on>
<xsd; document ati on xm : | ang="en">
Reference to a settlenent terns derived co
(cashSett| ement Terms or physical Settlement
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extenS|on base="Ref erence"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Si ngl ePaynent " >
<xsd: sequence> .
<xsd: el enent nane="adj ust abl ePayment Dat e" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en" )
A fixed anpunt paynent date that shal | be subject to
adjustrent i n accordance with the aPPllcable usi ness day
convention if it_would otherw se fa on a day that is not
a bu3|ness day. The appl i cabl e busi ness day convention and
bu3|ness h are t ose speC|f| ed i n the dat eAdj ust nents
el enent mnt in the general Ternms conponent. | SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The adj ust ed paynent date. This date should already be
adjusted for an Ilcable bu3|ness day convention. This
conponent IS ho en ed use in trade confirmation but
may be specified to al I ow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="fi xedAmount" type—"aney">
<xsd: annot at | on>
<xsd; document ati on xm : P
Afixed paynent anDunt SDA 2003 Term Fi xed Anmount
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> . .
<xsd: conpl exType nanme="Si ngl eVal uati onDat e" >
<xsd: sequence>

cabl e version of
he Standard
rsion of the

nstruct
Terns).

<xsd: el enent nane="busi nessDays" type="xsd: nonNegati vel nteger" m nCccurs="0">

<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en" > ) . )
A nunber of business dayS. [ts precise neaning i s dependant



on the context in which this elenment is used. |SDA 2003
Term Busi ness. Da
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> o
<xsd: conpl exType nane="Speci fi edCurrency">
<xsd: sequentce> .
<xsd: el ement nanme="currency" type="Currency” m nQccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an“anmount is denoni nated.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Tr anche" >
<xsd: annot ati on>
<xsd; docunentati on xnl :Ilang="en">
This type represents a Tranche.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nane="attachnent Poi nt" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en">
Lower bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An attachment point of 5%
woul d be represented as 0.05, The difference between

Attachnent and Exhaustion points is call the width of the
Tranche. A schema facet to constraint the value between 0
to 1 will be introduced in FpM. 4. 3.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="exhausti onPoi nt" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en">
Upper bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An exhaustion point of 5%
woul d be represented as 0.05, The difference between
Attachnent and Exhaustion points is call the width of the
Tranche. A schenma facet to constraint the val ue between 0
to 1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="i ncurredRecoveryApplicabl e" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en"> . .
Qut st andi ng Swap Notional Ampunt _is defined at any time on
any day, aS the greater_of: (a). Zero;, If Incurred” Recovery
Anount ” Appl i cabl e: Fb The O'iginal Swap Notional Amount
m nus the sum of al ncurred Loss Anmounts and all Incurred
Recovery Anounts (if any) determ ned under this
Confirmation at of prior to such tine.lncurred Recovery
Anount not popul ated: (b) The Oiginal Swap Notional Anount
m nus the sumof all Incurred LosS Anmounts determ ned under
this Confirmation at or prior to such tine.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: co exTxpe nanme="Val uat i onDat e" >
<xsd: choi ce . . . .
<xsd: el ement nane="si ngl evVal uati onDat e" type="Si ngl eVal uati onDat e" >
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> o )
Wiere single valuation date 1s specified as being, .
applicabl e for cash settlenment, this el ement speCifies the
nunber of business days after satisfaction of al
conditions to settlenent when such valuation date occurs.
| SDA 2003 Term Single Valuation Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="mul ti pl eVal uati onDat es" type="Milti pl eVal uati onDat es" >
<xsd: annot ati on> .
<xsd: docunentation xnm :|ang="en"> o )
Where nmultiple valuation dates are specified as being



aﬁplicable for cash settlenent, this elenent specifijes (a)
t he nunber of applicable val uation dates, and b? t he
nunber  of busi ness days after satisfaction of al

conditions to settlenent when the first such valuation date
occurs, and (c) the nupber of business days thereafter of
each successive valuation date. |SDA 2003 " Term Miltiple

Val uati on Dat es
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> i ] ) )
<xsd: el ement nane="credit Def aul t Swap" type="CreditDefaul t Swap” substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

In a credit default swap one party (the protection seller).
agrees. to conpensate anot her partK the protection buyer)’if a
speci fied conpany or Sovereigh (the reference entit
experiences a credit event, indicating it 1s or may be unable
to service its debts. The protection Seller is typically paid a
fee and/or prem um expressed as an annualized percent of the
notional 1n basis points, regularly over the Iife of the
transaction or otherw se as agreed by the parti es.

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