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1.1 AdditionalFixedPayments

1.1.1 Description:

1.1.2 Contents:

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

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

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

1.1.3 Used by:

*  Complex type: FloatingAmountEvents

1.1.4 Derived Types:

1.1.5 Figure:

@ interestShortfall Reimbursement
~|Empty

* @ principal Shortfal|Reimbursement a

_@
Additional FixedPayments — @ Empty
_C

- Empty

5 @ \writedownRe mbursement a

1.1.6 Schema Fragment:

<xsd: conpl exType nanme="Addi ti onal Fi xedPaynent s" >
<xsd: sequence> . . .
<xsd: el ement nanme="int erest Shortfall Rei mbursement" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
An addi tional Fixed Paynent Event. Corresponds to the payment
by or on behalf of the Issuer of an actual Interest apount In
respect to the reference obligation that is greater than the
expected interest ampunt. | SDA 2003 Term Interest Shortfal
Rel nbur senent . .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > S ) )
<xsd: el ement nanme="pri nci pal Shortfall Rei mbursenent" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
An addi tional FIxed Payment Event. CbrresPonds to the paynent
by or on behalf of the lIssuer of an actual principal anhopunt
in respect to the reference obligation that is greater than
t he expected principal anpunt. |SDA 2003 Term Principa
Shortfall Rei nbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nanme="w it edownRei nbursement" type="Enmpty" m nCccurs="0">


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.FloatingAmountEvents

<xsd: annot ati on> .
<xsd: docunentation xnl:l ang="en">
An Additional Fixed Paynent. Corresponds to the Faymant by or
on behalf of the issuer of an anount In respect to'the
reference obligation in reduction of the prior witedowns.
| SDA 2003 Ternt Wi tedown Rei nbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.2 AdditionalTerm

1.2.1 Description:

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

1.2.3 Used by:
Complex type: GeneralTerms

1.2.4 Derived Types:

1.2.5 Figure:

* @ additional TermScheme
Additional Term uri

1.2.6 Schema Fragment:

<xsd: conplexT%Be name="Addi ti onal Ter ni' >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedString">
<xsd:attribute nane="addi ti onal Ter mSchéne
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

' type="xsd:anyURl "/ >


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

1.3 AdjustedPaymentDates

1.3.1 Description:

1.3.2 Contents:

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

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

*  Complex type: PeriodicPayment

1.3.4 Derived Types:

1.3.5 Figure:
@ adjustedPaymentDate 4
* date
. (£
AdjustedPaymentDates @ paymentAmount
Money

1.3.6 Schema Fragment:

<xsd: conpl exType nanme="Adj ust edPaynent Dat es" >
<xsd: sequence> )
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent is not intended for use in trade confirmation but
ny be specified to allowthe fee structure to also serve as a
cashfl ow type component (all dates the the Cashflows type are
adj ust ed paynent dates).
</ 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:lang="en">
The currency apount of the paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.PeriodicPayment

1.4 BasketReferencelnformation

1.4.1 Description:
CDS Basket Reference Information
1.4.2 Contents:

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

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

1.4.3 Used by:
*  Complex type: GeneralTerms

1.4.4 Derived Types:

1.4.5 Figure:
—@(Baskeﬂdmtifier.modd j
@ referencePool
ReferencePool
* @ nthToDefault d
BasketReferencel nformation [y positivelnteger

@ @ mthToDefault d

positivel nteger

@ tranche
Tranche

1.4.6 Schema Fragment:

<xsd: conpl exType nane="Basket Ref er encel nf ormati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) o
Reuses the %roup 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 nanme="referencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > )
This elenment contains all the reference pool it
Ehekr?ference entity and reference obligation(s
aske
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

ens to define
) in the


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el enent nanme="nt hToDefaul t" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: docupentation xpl: Il ang="en"> )
N th reference obligation to default triggers payout.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement name="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xpl: Il ang="en">
Mth reference obligation to default to all ow
representation of N'th to Mth defaults.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el enent name="tranche" type="Tranche">
<xsd: annot ati on>
<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 >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.5 CalculationAmount

1.5.1 Description:
1.5.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Money)

» Atype defining a currency amount.
step (zero or more occurrences; of the type SteF) A schedule of step date and value pairs. On each step date
the associated step value becomes effective. A list of steps may be ordered in the document by ascending

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

1.5.3 Used by:

*  Complex type: FixedAmountCalculation

1.5.4 Derived Types:

1.5.5 Figure:

* C:“gep
CalculationAmount

1.5.6 Schema Fragment:

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


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.FixedAmountCalculation

1.6 CashSettlementTerms

1.6.1 Description:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

1.6.3 Used by:
*  Complex type: CreditDefaultSwap

1.6.4 Derived Types:

1.6.5 Figure:
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OE
0 @ settlementCurrency
- Currency

@ valuationDate
\/aluationDate

@®vauationTime %

BusinessCenterTime

@ quotationMethod a

QuotationRateTypeEnum

@ quotationAmount %

Money
* B @ minimumQuotationAmount
CashSettlementTerms Money

®deder _,

string =

@ cashSettlementBusinessDays d

nonNegativel nteger

@ cashSettl ementAmount
Money

@ accruedinterest

boolean

AD O 0O 0O O 60 0O 60 6 Cg

'\ aluationM ethodEnum

@ valuationMethod a

1.6.6 Schema Fragment:

<xsd: conpl exType name="CashSett| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Sett!| enment Terns" >
<xsd: sequence> ) . ] ] . — . ey
<xsd: el ement nanme="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="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 tyP!caIIy specified if the_cash
settlement _anpbunt Is not a Tixed amount. | SDA 2003 Term

Val uati on Date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
The tine of day in the specified business center when the
cal cul ati on agéent seeks quotations for an anopunt of the
ref erence obligation for purposes of cash settlenment.
| SDA 2003 Termi Val uation Tine



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="quot ati onMet hod" type="Quot ati onRat eTypeEnunt’ mni nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnm : |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 : Il ang="en">
In the determ nation of a cash sett
melghted average quotations are to
quotati on anpbunt specifies an u

L amount, if
f Pper
outstandlnghprlnC|pal bal ance o thﬁ

t

tal ned, the
mt to the

P

i

I he reference obligatiaon
for which e quote should be obtained. If not specified,
the | SDA definitions provide for a fallback anpunt egggg

to the floating rate Payer cal cul ation anmount. | SDA
Term Quotation Amoun
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > 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 ati on>

</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="deal er" type="xsd:string" mnCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="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 > . . i
<xsd: el ement nane="cashSett| ement Busi nessDays" type="xsd: nonNegati vel nteger” m nQCccur s:
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en">
The nunber of business days used in the
t he cash settl enent paKnent date. |If a
anpunt Is specified, the cash settle
w || be this nunber of business days
calculation of the final price. If a
e
S
0

determ nati on of
cash settl ement

t paynent date
Ilomnn? t he

sh setfl enment
enent paynent date
ter all CTonditions
Term Cash

nmen
fo
fi ca
anpunt is not specified he cash settl
wi Il be this nunber of business da a
to settlenent are satisfied. | SDA 2003
Settl ement Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="cashSettl| ement Amount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
The amount paid by the séller to the buyer for cash
sett| enent on the cash sett|enent date. | f not otherw se
specified, would typically be calculated as 100 (or the
Ref erence Price) mnus the price of the Reference )
ligation (all” expressed as a ercenta%e% times Fl oating
Rat e~ Payer I cul ation Amount. | SDA 200 erm Cash
Settl| emrent Anmount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement name="accruedl nterest"” type="xsd: bool ean” m nCccurs="0">
<xsd: annot at i on>



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

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

not (false). For cash settlenent this specifies er
guot at i ons should be obtai ned i nclusive or not of accrued
interest. For physical settlenment this specifies whether
t he buyer shoul d” del i ver the obllgatlon W th an
outstandln? princi pal bal ance that includes or excludes
accrued | nterest. 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 ati on>

<xsd: docunentatlon xm ; IanP )
The I SDA defi ned net hodol ogy for determ ning the fina
price of the reference obligation for purpoSes of cash
settlenent. (ISDA 2003 Term Val uation Method). For

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

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

</ xsd: compl exCont ent >

</ xsd: conpl exType>



1.7 CreditDefaultSwap

1.7.1 Description:

1.7.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Product)

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

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

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

Either

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

Or

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

1.7.3 Used by:
*  Element: creditDefaultSwap

1.7.4 Derived Types:

1.7.5 Figure:
@ general Terms
Genera Terms
®feel eg
—
* @ protectionTerms
CreditDefaultSwap — @ ProtectionTerms
@ cashSettlementTerms

CashSettlementTerms
: @ physical SettlementTerms
pny

Physical SettlementTerms

1.7.6 Schema Fragment:

<xsd: conpl exCont ent >

<xsd: conpl enygg nane="Cr edi t Def aul t Swap" >
tensi on base="Product">

<xsd: ex
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<xsd: sequence>
<xsd: el enent nane="general Terns" type="General Terns">
<xsd: annot at i on>
<xsd: docurment ati on xml : | ang="en">
Thi s el erent contglns alT the_data that app
section entitled "1. General Ternms" in the
Credlt Derivatives Confirmation.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="feelLeg" type="FeelLeg">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
This el ement contains all the terms relevant to deflnlng
t he fixed anounts/paynments per the applicable | SDA
definitions,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="protectionTerns" type="ProtectionTerns" maxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: docurment ati on xni:|ang="en">
Thi s el enent contains all the terns relevant to defining
the applicable floating rate payer cal cul ati on anount,
credit events and assoCi ated conditions to settlenent,
and reference obligations.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . ., .,
<xsd: choi ce m nOccur s="0" maxQccur s="unbounded" >
<xsd: el enent name="cashSett| enent Terms" type="CashSett| enent Ter ms" >
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the | SDA terns relevant to
cash settl ement for when cash settlenent is applicable.
| SDA 2003 Term Cash Settl enment
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="physi cal Settl enent Terns" type="Physical Settl enent Terns" >
<xsd: annot ati on> |
<xsd: docurment ati on xni: | ang="en"
Thi s el enent contains al the ISDA terns relevant to
phyS|caI settl enment for R hysi cal settlenment is
applicable. |1SDA 2003 Tern1 Physi cal Settl enent
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>

ears in _the
2003 | SDA



1.8 CreditDefaultSwapOption

1.8.1 Description:

A complex type to support the credit default swap option.

1.8.2 Contents:

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

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

strike (exactly one occurrence; of the type CreditOptionStrike) Specifies the strike of the option on credit
default swap.

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

1.8.3 Used by:
» Element: creditDefaultSwapOption

1.8.4 Derived Types:

1.8.5 Figure:

@ strike
S CreditOptionStrike

_

CreditDefaultSwapOption

@ creditDefaultSw
CreditDefaultSwi -
ap

1.8.6 Schema Fragment:

<xsd: conpl exType name="Cr edi t Def aul t SwapOpti on" >
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) )
A conplex type to support the credit default swap option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="(pti onBaseExt ended" >
<xsd: sequence> . . . .
<xsd: el ement name="strike" type="CreditOptionStrike">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
Specifies the strike of the option on credit default

swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )

<xsd: el ement ref="creditDefaultSwap"/>

</ xsd: sequence>

</ xsd: ext ensi on>

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


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.
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1.9 CreditOptionStrike

1.9.1 Description:
A complex type to specify the strike of a credit swaption or a credit default swap option.
1.9.2 Contents:

Either

spread (exactly one occurrence; of the type xsd:decimal) The strike of a credit default swap option or credit
swaption when expressed as a spread per annum.

Or

price (exactly one occurrence; of the type xsd:decimal) The strike of a credit default swap option or credit
swaption when expressed as in reference to the price of the underlying obligation(s) or index.

Or

strikeReference (exactly one occurrence; of the type FixedRateReference) The strike of a credit default swap
option or credit swaption when expressed in reference to the spread of the underlying swap (typical practice in
the case of single name swaps).

1.9.3 Used by:
*  Complex type: CreditDefaultSwapOption

1.9.4 Derived Types:

1.9.5 Figure:

@ spread
decimal
* @ price
CreditOptionStrike decimal

@ strikeReference
FixedRateReference

[

1.9.6 Schema Fragment:

<xsd: conpl exType nanme="Credit OptionStrike">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A caonpl ex tyPe to specify the strike of a credit swaption or a
credit default swap option
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> .
<xsd: el ement nanme="spread" type="xsd:deci nal ">
<xsd: annot ati on> _
<xsd: docupentation xnl ;| ang="en"> ) ) )
The strike of a credit default swap option or credit swaption
when expressed as a spread per annum
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . _ .
<xsd: el ement name="price" type="xsd:decimal">
<xsd: annot ati on> _
<xsd: docupentation xnl ;| ang="en"> ) ) )
The strike of a credit default smaP option or credit swaption
when expressed as in reference to the price of the underlying
obligation(s) or index.
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="stri keReference" type="Fi xedRat eRef er ence" >
<xsd: annot ati on> .
<xsd: docunentation xn ;| ang="en"> ) ) )
The strike of a credit default swap option or credit swaption
when expressed in reference to the spread of the underlying
swap (typical practice in the case of single nane smapsy.
</ xsd: docunent at| on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>



1.10 DeliverableObligations

1.10.1 Description:

1.10.2 Contents:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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



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

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

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

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

Either

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

Or

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

Or

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

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

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

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

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

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

1.10.3 Used by:

Complex type: PhysicalSettlementTerms

1.10.4 Derived Types:

1.10.5 Figure:
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@ accruedinterest
boolean

@ category
ObligationCategoryEnum

@ notSubordinated
Empty

@ specifiedCurrency
SpecifiedCurrency

@ notSovereignLender
Empty

@ notDomesticCurrency
NotDomesticCurrency

@ notDomesticLaw
Empty

®isted
Empty

@ notContingent
Empty

@ notDomesticl ssuance
Empty

@ assignableloan
PCDéeliverableObligationCharac

2

DeliverableObligations

@ consentRequiredLoan
PCDeliverableObligationCharac

@ directL oanParticipation
L oanParticipation

@ transferable a

Empty

@ maximumM aturity a

Interval

@ acceleratedOrMatured
Empty

@@@@@@@@@@@@@@@@CIQ

@ notBearer
Empty

@ fullFaithAndCreditObL iability
Empty

@ general FundObligationLiability
Empty

Empty

© revenueObligationLiability %

@

@ indirectL oanParticipation
LoanParticipation

,\I,) @ excluded ;



1.10.6 Schema Fragment:

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

I ndi cat es_whet her accrued interest is |ncluded gtrue) or not
(fal se). For cash settlenent this specifie et her
quot ati ons_shoul d be obtai ned i ncl usive or not of accrued
interest. For physical settlement this specifies whether the
buyer shoul d deliver the oblrgatron mnth an outstandrn?

rrncr al bal ance that includées or cl udes accrued interest.
SDA 2003 Term I ncl ude/ Excl ude Accru d I'nterest

</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="category" type="0bli gationCategoryEnum m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on. xni ; | ang="en" >

Lsed in both obligations and de i verabl e obljgations to
Bresent a class or txg urities which apply. |SDA
3 Term oligation tegory/ Del i verabl e Cbligation

Cate ory
</ 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 ati on>
<xsd: document ation xnl : 1 ang="en">
An obligation and deiivefable obligation characteristic. An

obligation that ranks at | east equal wi th the npost senior
Ref erence Qbligation |n priority nent or |f no

Ref erence Cbligation s specrfled |n t ere

Confirmation he obl i ons of the Reference Entrty t hat
are senior. |SDA 2003 rm Not Subordi nated

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fiedCurrency" type="SpecifiedCurrency”" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xnl : 1 ang="en">
An obligation and deiiverable obligation characteristic. The
currency or currencies in which an obligation or delrverab
obl 1 gation nmust be payable. |1SDA 2003 Term Specified
Curréncy
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xnl : | ang="en" >

An obligation and deiiveFable oblrgatron characteristic. Any
obligation that is not primarily (fmjorit Y owed to_a
Soverej gn or Supranational CXga ni zati on. DA 2003 Ternr Not

Soverei gn Lender
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el emrent nane="not Donmesti cCurrency" type="NotDonesticCurrency” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :1ang="en">
An obligation and deiiverable obligation characteristic, Any
obligation that is payable in any currency other than the
donestic_currency, mestic currency is either the currency
so_specified or, if no currenc is specrfled t he currency’ of
(a) the reference entity, iIf e reference entity Is a
sovereign, or t he Jurrsdr ction in which the rel evant
ref erence entl % is organised, If the reference entity is not
a sovereig 2003 Term Not Domestic Currency
</ xsd: docunentatron>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not DonesticLaw' type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xnl : | ang="en" >

An obligation and deiiveFabl e obligation characteristic. If

the reference entity is a Sovereigh, this neans any

oblr ation that is nhot subject to the laws of the reference

entify. If the reference entity is not a sovererP this
neans an¥ oblrgatron that 1's not s bje ct to the Naws of the
urisdic |on 0 he reference entity. |SDA 2003 Term Not

mestic Law



</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
An obligation and deliverable obligation characteristi
I ndi cat es whether or not the obligation is quoted, lis
Erd{ngrlly purchased and sold on an exchange. | SDA 200
i ste
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en">

ri

c
te
3

A deliverable obligation characteristic., In essence Not
Conti ngent nmeans the repaynment of principal cannot be
dependant . on a fornula/index, i.e. to prevent the risk of
bei ng delivered an instrunment that may never pay, any el enent
of principal, and to ensure that the obllgatlon is interest
bearing (on a regular schedule). |SDA 2003 Term Not

Cont i ngent .
</ xsd: docunent ati 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: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. Any
obligation other than an obligation that was Intended to be
offered for sale prinmarily in the donmestic narket of the
rel evant Reference Entlty. This specifies that the obligation
must be an_ internationally recognized bond. | SDA 2003 Term

Not Donestic | ssuance
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="assi gnabl eLoan" type="PCDel i ver abl eCbl i gati onCharac" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnm :|ang="en"> o )
deliverable obligation characteristic, Aloan that is
reely assignable to a bank or financial institution w thout
he consent "of the Reference Entity or the guarantor, i1f any,
of the [oan (or 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 > ) ) ) ) )
<xsd: el enent nane="consent Requi r edLoan" type="PCDel i verabl eObligationCharac" m nCccurs="0":
<xsd: annot ati on> .
<xsd: docunent ation xnml :|ang="en"> o )
A deliverable 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.
I SDA 2003 Terni Consent Required Loan
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . o . o . .
<xsd: el ement nanme="directLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o )
A deliverable obligation characteristic. Aloan with a
articipation agreéenment whereby the buyer is capable of
reating, or procuring the creation of; a contractual right
n favolr of the sellér that provides the seller with )
ecourse to the participation seller for a specified share in
ny paynments due under the relevant |oan which are received
y the participation seller. |1SDA 2003 Term Direct Loan
Participation .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="transferable" type="Enpty" 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 I nvestors w thott anB
contractual, statutory or regulatory restrictions. |SDA 2003
Term Transterable
</ xsd: docunent ati on>
</ xsd: annot at | on>
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</ xsd: el enent > )
<xsd: el ement nanme="maxi mnunvaturity" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd docunentatlon xm ;| ang="en" >

A deliverabl e obligation characterlstl An _obl i gation _that
has a remaining maturity fromthe Physi cal Settl ement Date of
not greater than the period speC|f|ed | SDA 2003 Term

Maxi hnum 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 ati on xm :|ang="en">
A deliverable obligation characteristic. An obligatjon at
tine of default is due to mature and due to be repald, or as
a result of downgrade/bankruptcy is due to be repaid a
result of an acceleration clausée. |SDA 2003 Term Accelerated
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 characteristic. Any obligation that
|s not a bearer inStrunent. This applies to Bonds only and is
neant to avoid tax fraud and secur|t¥/dellvery prOV|S|ons
that can potentially be associated w th Bearer” Bonds. |SDA

2003 Term Not  Beareéer
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xnl :1ang="en">
An obligation and deiiverabl e obligation characterlstlc
Defined i n the | SDA published add |onal rovisions fo
U S. Minicipal as Reference Entit Y 003 Term Ful
Fai th and edit Cbligation Liabi |t
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . o
<xsd: el enent nane="general FundObl i gati onLi ability" type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An obligation and deiiverable obljgation characteristic.
Defined™in the | SDA Publlshed addi ti onal provisions for
U S. Mini ci as Re erence Entity. |SDA 2003 Term GCenera
Fund bl i ga |on Liability
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent name="revenueCbligationLiability" type="Enpty">
<xsd: annot at i on>
<xsd: document ation xnl : 1 ang="en">
ég obligation and dei i verabl'e obligation characteristic.
U.
o

fined”in the | SDA published addi tional provisions for
S, Municipal as Reference Entity. |SDA 2003 Term Revenue
[1gation Liability
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
4xuidemm
</ xsd: choi ce> o o . o . .
<xsd: el ement nanme="indirectLoanParticipation" type="LoanParticipation” 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

</ 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 ati on>

tion. NJOIE: Only
under | SDA Credit

<xsd; document ation xm :1ang="en"> )
Afree format string to Specify any excluded obligations or
del 1 verabl e obligations, as the case may be, of the reference
entity or exclud d types of Obll ations’ 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>



1.11 DeprecatedScheduledTerminationDate

1.11.1 Description:

DEPRECATED

1.11.2 Contents:

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

*  Complex type: GeneralTerms

1.11.4 Derived Types:

1.11.5 Figure:
* @ adjustableDate
DeprecatedScheduledTerminationDate L AdjustableDate2

1.11.6 Schema Fragment:

<xsd: conplexType nane="Depr ecat edSchedul edTer mi nati onDat e" fpnl-annotation: deprecated="true" fj
<xsd: annot at i on>
<xsd: docunent ati on xm : [ ang="en">
DEPRECATED
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
</ xsd: sequence>
</ xsd: conpl'exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

1.12 EntityType

1.12.1 Description:

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

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

1.12.3 Used by:
Complex type: ReferencePair

1.12.4 Derived Types:

1.12.5 Figure:

2 @ cntity TypeScheme
EntityType uri

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe name="EntityType">
<xsd: annot at i on>
<xsd; docunentatjon xnl:lang="en"> . . .
Defines a _coding scheme of the entity types defined in the | SDA
First to Default documentation
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd: attri bute nane="entityTypeSchene" "t ype="xsd: anyURI " defaul t="http://ww. fpm . org/ coc
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.ReferencePair

1.13 FeelLeg

1.13.1 Description:

1.13.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Leg)
* A supertype of leg. All swap legs extend this type.

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

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

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

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

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

1.13.3 Used by:
*  Complex type: CreditDefaultSwap

1.13.4 Derived Types:

1.13.5 Figure:

@ initial Payment
Initial Payment

@ singlePayment
SinglePayment

@ periodicPayment
PeriodicPayment

@ marketFixedRate #

decimal

@ paymentDelay

boolean

g

&

Y
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http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.CreditDefaultSwap

1.13.6 Schema Fragment:

<xsd: conplexTygg nane="FeelLeg" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Leg">
<xsd: sequence> T o .
<xsd: el enment nane="initial Payment" type="Initial Paynent" m nCQccurs="0">
<xsd: annot at | on>
<xsd: document ation xml :lang="en">

Specifies a single flxed aynent that is payable by_t he
ayer to the reCejver he initial paynent date.” The
I xed paynent to be pard Is specified in ternms of _a known
currency anount. This element should be used for CDS .
I ndex trades and can be used for CDS trades where it is
necessary to represent a paynent from Seller to Buyer
or CDS trades where a paynent is to be made from Buyer
to Sel ler the feeLeg/ si hgl ePaynent structure nust be

us
</xsd docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="si ngl ePaynent" type="Singl ePaynment" m nCccurs="0" nmaxQccur s="unboun
<xsd: annot at | on>
<xsd: document atj on xni ;| ang="en">
Specifies a single fixed anpunt that is pay
buyer to the seller on the fixed rate pa yer
he fixed anpbunt to be paid is specified in
knomn currency anount.
</ 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 at | on>
<xsd: document ation xm :1ang="en">
Specrfres a Rerrodrc scheédul e of fixed anpbunts that are
payabl e the buyer to the seller on the fixed rate
payer aynent dates The fixed anpbunt to be paid on each
paynment date can be specified in terns of a known
currenc annunt or as an ampunt calculated on a fornula
asrs g reference to a per annum fixed rate.

able b e
Payne t dat e.
efns of a

app i cabl e busrness y convention and busi ness day for
Lustlng any fixed e Raye paynment date if |t woul d
otherw sé | on a a i s not a business are

t hose s%ecrfred in the dateAd&ustnents el enent mn hin the
general Terns conponent. | SDA 2003 Term
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="nar ket Fi xedRat e" type="xsd: deci mal " m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :| ang="en"
An optional elenment that only has meaning in a credit
i ndex trade. This elenment contains the credit spread
("falr value") at which the trade was executed. Unlike
the fixedRate’ of an index, the narketFrxedRate varies
over the Iife of the index deFendrn? on nmark
condi tions, The nmarketFi xedRate is the price of t he i ndex
as quoted by tradi ng desks.
</xsd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="paynent Del ay" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd docunentatron xm : | ang="en" >
I'i cab to CDS on MBS to sPecrfy whet her R gnent
ays are applicable to the i xed” Amount . typrcally
ave a paynment delay of 5 days betmeen the coupon date o
the reference obligation and t he Raynent date of the
synthetic swap, S do not, on the other hand, wth both
payment dates being on the 25th of each nonth.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</xsd:sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>



1.14 FixedAmountCalculation

1.14.1 Description:

1.14.2 Contents:

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

fixedRate (exactly one occurrence; of the type FixedRate) 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.

1.14.3 Used by:

Complex type: PeriodicPayment

1.14.4 Derived Types:

1.14.5 Figure:

@ @ calculationAmount

—|Calcul ationAmount

* El- #fixedRate
FixedAmountCalculation FixedRate

9 @ dayCountFraction
—/|DayCountFraction

1.14.6 Schema Fragment:

<xsd: conpl exType nanme="Fi xedAnount Cal cul ati on">
<xsd: sequentce> . . )
<xsd: el ement nanme="cal cul ati onAmount" type="Cal cul ati onAnpunt” m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) )
The notional anobunt used’in the calculation of fixed anpunts
where an anmount is calculated on a fornula basis, i.e. fixed
anopunt = fixed rate payer calculation anount x f|xed rate x
fixed rate day. count fraction. |SDA 2003 Term Fixed Rate
Payer Cal cul ati on Amount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="fi xedRate" type="Fi xedRate">
<xsd: annot ati on>
<xsd: docunentati on xnm :lang="en">
The cal culation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% would be
represented as 0.05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nane="dayCount Fracti on" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP="en"> )
Ehe gay count fraction. 'SDA 2003 Term Fixed Rate Day Count
raction.
</ xsd: docunent ati on>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.PeriodicPayment

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



1.15 FixedRate

1.15.1 Description:

The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be
represented as 0.05.

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

1.15.3 Used by:
*  Complex type: FixedAmountCalculation

1.15.4 Derived Types:

1.15.5 Figure:

*

FixedRate B

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fi xedRat e" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The calculation 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: si npl eCont ent > )
<xsd: ext ens| on base="xsd: deci mal "> .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.FixedAmountCalculation

1.16 FixedRateReference

1.16.1 Description:

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

1.16.3 Used by:
e Complex type: CreditOptionStrike

1.16.4 Derived Types:

1.16.5 Figure:

2 O @ href
FixedRateReference IDREF

1.16.6 Schema Fragment:

<xsd: conpl exType nanme="Fi xedRat eRef er ence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> ) )
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="Fi xedRate"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.CreditOptionStrike

1.17 FloatingAmountEvents

1.17.1 Description:

1.17.2 Contents:

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

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

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

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

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

1.17.3 Used by:
Complex type: ProtectionTerms

1.17.4 Derived Types:

1.17.5 Figure:

@ failureToPayPrincipal %

Empty

@ interestShortfall
InterestShortFall

@ \writedown
Empty

@ f| oatingAmountProvisions
FloatingAmountProvisions

*

FloatingAmountEvents

_

@ additional FixedPayments
Additional FixedPayments

AD@@@AD

1.17.6 Schema Fragment:

<xsd: conpl exType nane="Fl oati ngAnount Event s" >
<xsd: sequence> .
<xsd: el enent name="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd; document ati on xm :1ang="en">
A floatln rate Paynent event . Cbrresponds to the failure by

the Ref erence Entity to pay. an ex ect ed Prl nC| pal anount or

t he paynent an actual princi amun i s |less than

Hle expglct ed prl nci pal anount . SDA 2003 Term Failure to Pay
I

</ xsd: dogurrent ation>
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</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="interestShortfall" type="InterestShortFall" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docupentation xnm :lang="en">
A floating rate paynent event. Wth respect to any Reference
ol 1 gation Paynent” Date, either ga) t he' non- paynent of an
ExpecCted | nterest Amount or (b he paﬁgent of “an Actua
Interest Ampunt that is |ess than the Pected I nt erest
Anmpunt. | SDA 2003 Term |Interest Shortfall
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="witedown" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en">
A floating rate paynent évent. Results fromt
underlyer wites down its outstanding princip
2003 Term Wit edown.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) o )
<xsd: el enent nane="fl oati ngAnount Provi si ons" type="Fl oati ngAnount Provi si ons" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> o ) )
SPeC|f|es the floating anount provisions associated with the
fl oat 1 ngAnount Event s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o ) )
<xsd: el enent nanme="addi ti onal Fi xedPaynments" type="Additional Fi xedPaynments" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> . )
Specifies the events that will give rise to the paynent a
addi tional fixed gaynents.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

he fact that the
al anount. | SDA



1.18 FloatingAmountProvisions

1.18.1 Description:

1.18.2 Contents:

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

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

1.18.3 Used by:
*  Complex type: FloatingAmountEvents

1.18.4 Derived Types:

1.18.5 Figure:

Y Empty

:9 @ \WACCaplnterestProvision a
_
@ @ stepUpProvision
—|Empty

FloatingAmountProvisions

1.18.6 Schema Fragment:

<xsd: conpl exType name="Fl oati ngAnount Provi si ons" >
<xsd: sequence> .
<xsd: el enent nane= WACCapInterestPrOV|S|on type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm ;| ang="e

As specified by the i SDA Supplenent for use with trades on
nort gage- backed securities, "WAC Cap" neans a wei ghted
aver age cou on or wei ghted average rate cap provision
homever ined in the Underlying Instrunments) of the
nder | |ng Instrunents that limts, increases or decreases
the inferést rate or interest entitlenment, as set out in the
Underlylng Instruments on the Effective Date w thout regard
to an sequent anendnment The presence of the el ement
signifies that the provision is applic e. Froma usage
standpoint, this provision is typlcally aPpllcabIe in the
case of S and not applicable’ in case of RMBS trades

</ xsd: docunentat|on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="st epUpProvi si on" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
As specified by the ISDA St andard Terns Sup?Ienent for use
w th trades on” nortgage- backed securities resence of
t he el enent S|gn|f|es that the provision is applicable.
appl i cabl e appl i cabl e step- ug ternB are specified a
part of t at ISDA t andard Ter ns upP enent. From a, usa%
standpoint, this provision is typically appiicable in the
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case of RMBS and not applicable in case of CMBS trades.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.19 GeneralTerms

1.19.1 Description:

1.19.2 Contents:

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

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

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

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

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

Either

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

Or

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

Or

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

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

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

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

1.19.3 Used by:
*  Complex type: CreditDefaultSwap

1.19.4 Derived Types:

1.19.5 Figure:
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@ @ effectiveDate
—/|AdjustableDate2

@ @ scheduledTerminationDate
—| DeprecatedScheduledTerminationDate

@ sl erPartyReference
PartyOrTradeSideReference

@ buyerPartyReference
PartyOrTradeSideReference

@ @ dateAdjustments a

BusinessDayAdjustments

* @ referencel nformation

[} .

Referencel nformation

General Terms

@ indexReferencel nformation

IndexReferencel nformation

@ hasketReferencel nformation
BasketReferencel nformation

@ @ odditional Term
Additiona Term

@ @ substitution a

Empty

G ©® modifiedEquityDelivery
~|Empty

1.19.6 Schema Fragment:

<xsd: conpl exType nanme="Cener al Ter ms" >
<xsd: sequence> .
<xsd: el enent name="effectiveDate" type="Adjustabl eDate2" mi nQccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en"
The first day. of the term of the trade. This day may be
subject to ad ustent in accordance wth a business’ day
convent|on DA 2003 Term Effective Date.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
</ xsd: el enent > . ) . ) .
<xsd: el enent nane="schedul edTer ni nati onDat e" type="Deprecat edSchedul edTer mi nati onDate" ni nc
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

The schedul ed date on wh| ch the credit protection will |apse.
%/ be speC|f|ed as an_ a jUStI n? or non- adj usting date or
?I natively as a perjod fromthe effective date,.

er
SDA 2003 Term Schedul ed Term nation Date. The construct has

been adjusted as part of the 4.3 release to renpve the choice
with the relativeDate which was of t elnterval As part of
the version5, the intent is to make

sche duI eTerm nati onDate of type Adj ustabl eDate2 and renove
t he adj ustabl eDat e node.
</ xsd: docurrent ation>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="sel | er Part yRef erence" type="PartyO TradeSi deRef erence" >
<xsd: annot ati on>
<xsd: docunment ation xm :1ang="en">



The seller of the credit protection. |SDA 2003 Term Floating
Rat e Payer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="buyer PartyRef erence" type="PartyO TradeSi deRef erence">
<xsd annot at i on>
<xsd: docunment ation xnl:|ang="en"> ]
The buyer of the credit protection. |1SDA 2003 Term Fixed
Rat e Payer. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="dat eAdj ust nent s" type="Busi nessDayAdj ust nents"” m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en">
I SDA 2003 Terns: BusinesS Day and Business Day Conventi on.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el enent nane="ref erencel nfornmation" type="Referencel nformation">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en"> o
This element contains all the terns relevant to_defining
the reference entity and reference obligation(s )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nf or mati on" type="1ndexReferencel nformation">
<xsd: annot ati on> _
<xsd: docurment ati on xml : | ang="en">
This el ement contains all the terms relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="basket Ref erencel nformati on" type="Basket Ref erencel nformati on">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
Thi s el ement contains all the ternB rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> )
<xsd: el enent name="additional Tern type="Additional Term' m nCccurs="0" maxQccur s="unboundec
<xsd: annot at | on>
<xsd: document ati on xm : Iang— en" >
This elenent is used for resentlng nf ormati on _cont ai ned
in the Additional Terns f|e d of 2003 Master Credit
Derivatives confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) ) )
Presence of this el enment indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) ) )
<xsd: el emrent nanme="nodi fi edEqui tyDel i very" type="Empty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > o )
Presence of this eIenent i ndicates that nodified equity
delivery is aPpllca
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.20 IndexAnnexSource

1.20.1 Description:

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

1.20.3 Used by:
Complex type: IndexReferencelnformation

1.20.4 Derived Types:

1.20.5 Figure:

* @indexAnnexSourceScheme
IndexAnnexSource uri

1.20.6 Schema Fragment:

<xsd: conplexT%Be name="| ndexAnnexSour ce" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng"> .
<xsd: attribute nanme="i ndexAnnexSour ceScheme" defaul t="http://ww. fpni . org/ codi ng- schene/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.21 IndexId

1.21.1 Description:

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

1.21.3 Used by:
Complex type: IndexReferencelnformation

1.21.4 Derived Types:

1.21.5 Figure:

* @index|dScheme
IndexId uri

1.21.6 Schema Fragment:

<xsd: conplexT%Be name="1 ndex| d" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normalizedString">
<xsd: attribute nane="i ndexl dScheme" type="xsd: anyURIl"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.22 IndexName

1.22.1 Description:

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

1.22.3 Used by:
Complex type: IndexReferencelnformation

1.22.4 Derived Types:

1.22.5 Figure:

* @indexNameScheme
IndexName uri

1.22.6 Schema Fragment:

<xsd: conplexT%Be nane="1 ndexNane" >
<xsd nt ent >
<xsd: extenS|on base="xsd: nornallzedStrln?
<xsd: attribute nanme="i ndexNanmeScheme" fype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.23 IndexReferencelnformation

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

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

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

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

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

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

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

1.23.3 Used by:
*  Complex type: GeneralTerms

1.23.4 Derived Types:

1.23.5 Figure:
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@®indexName %

IndexName

O ®indexid
Indexid

®indexid
IndexId

O

@ indexSeries d

positivel nteger

©

@ indexAnnexVersion
'S positivel nteger

=

IndexReferencel nformation

O

@ indexAnnexDate 4
=)

date

©

@ indexAnnexSource a

IndexAnnexSource

©

@ excludedReferenceEntity
Legal Entity

@ tranche
Tranche

@ settl edEntityMatrix
—Q :

SettledEntityMatrix

®

1.23.6 Schema Fragment:

<xsd: conpl exType nanme="1 ndexRef erencel nformati 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 nanme="i ndexNanme" type="IndexNane">
<xsd: annot ati on>
<xsd: docunent atjon xnl:lang="en"> .
The nane of the |ndex expressed as a free format string.
FpM. does not define usage rules for this element.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . .
<xsd: el ement nanme="i ndexl d" type="I1ndexld" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd; docunentation xm :Ilang="en"> .
A CDS index identifier (€&.g. RED pair code).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence> )
<xsd: el enent nane="i ndexld" type="I|ndexld" maxCccurs="unbounded">
<xsd: annot at i on>



<xsd: docunent ation xm : | ang="en">
CDS index identifier (e. g RED pair code).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce> ) ) o )
<xsd: el enent nane="i ndexSeries" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
index series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o )
<xsd: el enent name="i ndexAnnexVer si on" type="xsd: positivelnteger" ninCccurs="0">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
A index series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement name="i ndexAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd:document ation xm :1ang="en">
i ndex series annex date.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="i ndexAnnexSource" type="1ndexAnnexSource" m nCccurs="0">
<xsd: annot at | on>
<xsd:documentati on xni:|ang="en">
A CDS I ndex series annex source.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="excl udedRef erenceEntity" type="Legal Entity" ni nQccurs="0" maxCccurs="unt
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Excluded reference entity.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="tranche" type="Tranche" m nCccurs="0">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en">
This el ement contalns tranche terns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="settl edEntityMatrix" type="SettledEntityMatrix" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :lang="en
Used to specify. the Relevant Settled Entity Matrix when there
are settled enfities at the tine of the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>



1.24 InitialPayment

1.24.1 Description:

1.24.2 Contents:

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

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

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

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

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

Complex type: FeelLeg
1.24.4 Derived Types:

1.24.5 Figure:

4|:PayerRecei ver.model j

‘ .
@ adjustablePaymentDate

date

L 4
InitialPayment @OadjustedPaymentDate
=

—|date

@ paymentAmount
Money

1.24.6 Schema Fragment:

<xsd: conpl exType name="1niti al Paynent">
<xsd: sequence> )
<xsd: group ref="Payer Recei ver.nodel "/ > i
<xsd: el ement nane="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 1t
woul d otherwi se fall on a day that is not a business day. The
appl i cabl e, busi ness day. convention and business day are’those
specified in the dateAdjustnents element wthin the
general Terns conponent.
</ Xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . )
<xsd: el ement nane="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
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<xsd: docunent ati on xm : [ ang="en" >
The adj usted paynent daté. This date shoul d al ready be
adj usted for any applicabi e business day convention,_ This
conponent |s not intended for use in trade confirmation but
be specified to allow the fee structure to also serve as

ma
a %ash [ow ty Pe conponent .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot at i on>
<xsd; document ati on xm :|ang="en">
A fixed paynent amount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.25 InterestShortFall

1.25.1 Description:

1.25.2 Contents:

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

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

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

1.25.3 Used by:
*  Complex type: FloatingAmountEvents

1.25.4 Derived Types:

1.25.5 Figure:
@ interestShortfall Cap
InterestShortfall CapEnum
* @ compounding
InterestShortFall — boolean
CZf‘T&eSowce
—|FloatingRatel ndex

1.25.6 Schema Fragment:

<xsd: conpl exType nane="Interest ShortFall">
<xsd: sequence> .
<xsd: el ement nane="interestShortfall Cap" type="InterestShortfall CapEnuni >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >

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

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


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.FloatingAmountEvents

1.26 LoanParticipation

1.26.1 Description:

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

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

1.26.3 Used by:
Complex type: DeliverableObligations

1.26.4 Derived Types:

1.26.5 Figure:

0 @ partial CashSettlement %

* Empty

_
@ 0 @ qualifyingParticipationSeller
—|string

L oanParticipation

1.26.6 Schema Fragment:

<xsd:conp|exTy8§ nane="LoanParti ci pati on">
<xsd: conpl exCont ent > ] ) )
<xsd: ext ensi on base="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence> o . . . .
<xsd: el ement name="qual i fyi ngParticipationSeller" type="xsd:string" mnQCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

If Direct Loan Partijcipafion is specified as a |
deliverabl e obligation characteristic, this specifies any
requi renents for the Qualifying Part|0|gat|on Seller. The
requirepents nay be |jisted free-form |SDA 2003 Term
Qualifying Participation Seller

</ Xxsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.DeliverableObligations

1.27 MatrixSource

1.27.1 Description:

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

1.27.3 Used by:
Complex type: SettledEntityMatrix

1.27.4 Derived Types:

1.27.5 Figure:

* @ scitl edEntityMatrixSourceScheme
MatrixSource uri

1.27.6 Schema Fragment:

<xsd: conplexT%Be nanme="Mat ri xSour ce" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normali ze dSt ng" >
<xsd:attribute nane="settl| edEntityMatrixSourceScheme" defaul t="http://ww.fpnl.org/ codin
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-cd-4-3.xsd#Complex.SettledEntityMatrix

1.28 MultipleValuationDates

1.28.1 Description:

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

businessDaysThereafter (zero or one occurrence; of the type xsd:positivelnteger) The number of business
days between successive valuation dates when multiple valuation dates are applicable for cash settlement.
ISDA 2003 Term: Business Days thereafter

numberValuationDates (zero or one occurrence; of the type xsd:positivelnteger) Where multiple valuation
dates are specified as being applicable for cash settlement, this element specifies (a) the number of applicable
valuation dates, and (b) the number 