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1.1 AveragingInOutEnum

1.1.1 Description:
The type of averaging used in an Asian option.
1.1.2 Contents:

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

Source

Description

I}/alue
In

http://www.FpML.org

he average price is used
to derive the strike price.
Also known as "Asian
strike" style option.

Out

http://www.FpML.org

he average price is used
to derive the expiration
price. Also known as
"Asian price" style option.

(Both

http://'www.FpML.org

The average price is used
to derive both the strike

and the expiration price.

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd: S|aneTyPe nane:"AMeraglngInCUtEnunf>
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM
The type of averaging used in an Asian
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="in">
<xsd: annot at i on>
<xsd: document ati on source="http:
The average p
known as "Asian strike"
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="CQut">
<xsd: annot at i on>
<xsd: document ati on source="http:
The aver age price is used to
Al so known as "Asian price"
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="
<xsd: annot at i on>
<xsd:

[ 1 v,
deri
style

Bot h" >

expiration price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>

docunent ati on source="http://ww.
The average price is used to derive

opti

price is used to derive t
styl e option.

t

E
b

p
0

O n
1 8n.

xm :

/I www. FpML. or g
e strike price.

M.. org
e expiration price.

optlon

M.
th

"oxm

"oxm o

| ang="en" >
| ang="en" >
Al so
| ang="en" >




1.2 AveragingMethodEnum

1.2.1 Description:

The method of calculation to be used when averaging rates. Per ISDA 2000 Definitions, Section 6.2. Certain
Definitions Relating to Floating Amounts.

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

alue Source Description
Unweighted http://www.FpML.org[The arithmetic mean of
the relevant rates for each
reset date.
eighted http://www.FpML.org[The arithmetic mean of

the relevant rates in effect
for each day in a
calculation period
calculated by multiplying
each relevant rate I}llthe
number of days suc
relevant rate Is in effect,
determining the sum of
such products and
dividing such sum by the
number of days in the
calculation period.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Schema Fragment:

<xsd:sianeTyPe nane=" Aver agi nghet hodEnunt' >
<xsd: annotati on> .
<xsd: docupent ati on source="http;//ww.FpM. org" xm:|ang="en">
The nmethod of cal culation to be used mhen_averagln?_rates. Per
| SDA 2000 Definitions, Section 6.2. Certain Definitions Relating
to Fl oati ng Ampunts.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at 1 on val ue="Unwei ght ed" >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM. 0
ra

rg" xm:lang="en">
The arithnmetic nmean of the rel evant tes fo

r each resSet
dat e. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Wi ght ed" >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
The arithnetic nean of the relevant rates 1n effect for each
daY in a calculation perjod cal cul ated by nultlplyln? each
re[evant rate by the nunber of days such relevant rafe is in
effect, determ hing the sum of such products and dividing
such sum by t he nunber of days in the calculation period.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.3 BreakageCostEnum

1.3.1 Description:

When breakage cost is applicable, defines who is calculating it.

1.3.2 Contents:

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

alue Source Description
AgentBank Breakage cost is
calculated by the agent
bank.
Lender Breakage cost is
calculated by the lender.

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Schema Fragment:

<xsd: S|aneTyFe nane="BreakagerstEnunT>
<xsd: annotati on>
<xsd: docunentation xnl:Ilang="en" ) ) ) )
Wien breakage cost is appllcable defines who is calculating it.
</ xsd: docunentati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd:token">
<xsd: enuner at| on val ue="Agent Bank" >
<xsd: annot at i on>
<xsd: docunent ati on xn1.|an9—
Breakage cost is cal cul ated by the agent bank.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Lender">
<xsd: annot at i on>
<xsd: document ati on xni : Ian? ="en">
Breakage cost is calculafed by the |ender.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumer ati on>
</ xsd; restriction>
</ xsd: si npl eType>



1.4 BusinessDayConventionEnum

1.4.1 Description:

The convention for adjusting any relevant date if it would otherwise fall on a day that is not a valid business
day. Note that FRN is included here as a type of business day convention although it does not strictly fall
W[‘;thm ISDA's definition of a Business Day Convention and does not conform to the simple definition given
above.

1.4.2 Contents:

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

alue Source Description
FOLLOWING http://www.FpML.org[The non-business date
will be adjusted to the first
following day that is a
business day
[FRN http://www.FpML.org|Per 2000 ISDA
Definitions, Section 4.11.
FRN Convention;
Eurodollar Convention.
IMODFOLLOWING http://www.FpML.org[The non-business date
will be adjusted to the first
following day that is a
business day unless that
day falls in the next
calendar month, in which
case that date will be the
first preceding day that is
a business day.
IPRECEDING http://'www.FpML.org[The non-business day will
be adjusted to the first
Ere(_:edlng day that is a

usiness day.
IMODPRECEDING http://www.FpML.org [The non-business date
will be adjusted to the first
Brecedlng day that is a

usiness day unless that
day falls in the previous
calendar month, in which
case that date will be the
first following day that us
a business day.
INONE http://www.FpML.org[The date will not be
adjusted if it falls on a day
that is not a business day.
INotApplicable http://www.FpML.org[The date adjustments
conventions are defined
elsewhere, so it is not
required to specify them
here.

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Schema Fragment:

<xsd: si npl eType nane="Busi nessDayConventi onEnuni' >



<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The convention for adjusting any relevant date 1f 1t woul
otherwse fall on a da hat 1s"not a valid business day. Note
that FRN is included here as a type of business day convention
al though it does not strictly fa wthin | SDA's definition of a
Busi neSs Day, Conventi on and does not conformto the sinple
definition gi ven above.
</ xsd: docunentati on>
</ xsd: annot at | on>
<xsd:restriction base:"xsd:tokgﬂg>

<xsd: enuneration val ue="FQOLL >
<xsd: annotati on> .
<xsd: docunent ati on source;"http://mMMLFpNL.or%" xm | apng="en" >
The non-business date will be adjusted to the first follow ng

day that is a business day
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="FRN'>
<xsd: annotati on> .
<xsd: docunentati on source="http://ww. FpM.. org" xm : 1 ang="en">
Per 2000 |1 SDA Definitions, Section 4.11. F Conventi on
Eur odol | ar Conventi on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" MODFOLLOW NG' >
<xsd: annotati on> .

<xsd: docunent ati on source;"http://mMMLFpNL.or%" xm | apng="en" >
The non-business date will be adjusted to the first follow ng
daY that 1s a business day unless that day falls in the next
calendar month, in which CTase that date will be the first

preceding day that is a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="PRECEDI NG' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. 0
The non-business day will be adjusted to t
day that is a businéss day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="MODPRECEDI NG' >
<xsd: annot at i on>

xm : I ang="en" >
first préceding

<xsd: docunent ati on SOUfCGF"htth//MMMLFpNL.Or%" xm : |l ang="en">
The non-business date will be adjusted to the first Precedlng

day that is a business day unless that day falls in the
date wll be the

revi ous cal endar nonth, in which case th%t
irst follow ng day that us a business day
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot ati on> .
<xsd: docunent ati on source="http://
The date wll not be adjusted if
not a bu5|ness,da¥.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Not Appl i cabl e" >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM_, org" xm :|ang="en">
The date adjustnents conventions are defined el sewhere, so it
is not required to specify them here.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>

FpM.. o
f&
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1.5 CalculationAgentPartyEnum
1.5.1 Description:

The specification of how a calculation agent will be determined.

1.5.2 Contents:

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

alue

Source

Description

ExercisingParty

http://www.FpML.org

he party that gives notice
of exercise. Per 2000
ISDA Definitions, Section
11.1. Parties, paragraph

(d).

INonExercisingParty

http://www.FpML.org

he party that is given
notice of exercise. Per
2000 ISDA Definitions,
Section 11.1. Parties,
paragraph (e).

AsSpecifiedInMasterAgreement

http://www.FpML.org

he Calculation Agent is
determined by reference
to the relevant master
agreement.

1.5.3 Used by:
1.5.4 Derived Types:

1.5.5 Schema Fragment:

<xsd:sianeTyFe nane="Cal cul at i onAgent Part yEnuni' >

<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww, FpM. or g"
how a cal cul ati on agen

The specification of
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">

xm : | ang=
w1l be de

<xsd: enuner at | on val ue="Exercl si ngParty" >

<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww. FpM.. or g
t hat gi ves notlcepoftexer0|se.
arties,

The party \
Definitions, Section 11.1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>

Per

m:l
par agr aph .

X
20
(

<xsd: enuner at i on val ue="NonExer ci si ngParty">

<xsd: annot at i on>
<xsd:
The party that
Definitions, Section 11.1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>

document ati on source="http://ww. FpM.. org" xm:
I's given notbcetpgsexerC|se.
arties,

I
Per 200
par agraph (e).

<xsd: enuner at | on val ue="AsSpeci fi edl nMast er Agr eenent " >

<xsd: annot ati on>
<xsd: docunent ati on source="htt
The Cal cul ati on Agent
rel evant master agreenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>

p: /[ ww. FpM_. or
is determ ned by refefence to t

g" xm:|

"en" >
term ned.

arlP:ll enll >
0 I'SDA

an%g"en">



1.6 CommissionDenominationEnum

1.6.1 Description:

The unit in which a commission is denominated.

1.6.2 Contents:

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

alue Source Description

BPS http://www.FpML.org[The commissionis
expressed in basis points,
in reference to the price
referenced in the
document.

[Percentage http://www.FpML.org[The commission is
expressed as a
percentage of the gross
price referenced in the
document.

[CentsPerShare http://www.FpML.org[The commission is
e;](pressed in cents per
share.

[FixedAmount http://www.FpML.org[The commission is
expressed as a absolute
amount.

1.6.3 Used by:
1.6.4 Derived Types:

1.6.5 Schema Fragment:

<xsd: si npl eType nane="Comi ssi onDenom nat i onEnunt' >
<xsd: annotati on>
<xsd: docunent at j on source="http://ww. FpM.. org" xm : | ang="en">
The unit in which a conm ssion is denom nat ed
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="BPS">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :|ang="en">
The conm ssion Is expressed In basis points, in referénce to
the price referenced in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Per cent age" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xni :lang="en">
The conm ssion I s _expressed as a percentage of the gross
price referenced in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ., )
<xsd: enuner ati on val ue="Cent sPer Shar e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The conm ssion_Is expressed In cents per share.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner at i on> .
<xsd: enuner ati on val ue="Fi xedAnmount " >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The conm ssion Is expressed as a absol ute amount.
</ xsd: docunent ati on>
</ xsd: annot ati on>



</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.7 CompoundingMethodEnum

1.7.1 Description:

The compounding calculation method

1.7.2 Contents:

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

alue

Source

Description

Flat

http://www.FpML.org

Flat compounding.
Compounding excludes
the spread. Note that the
first compounding period
has it's interest calculated
including any spread then
subsequent periods
compound this at a rate
excluding the spread.

[None

http://www.FpML.org

No compounding is to be
applied.

Straight

http://www.FpML.org

Straight compounding.
Compounding includes

the spread.

1.7.3 Used by:

1.7.4 Derived Types:

1.7.5 Schema Fragment:

<xsd: si npl eTy

<xsd:annotaP|on

>

e nane=" Conpoundi nghMet hodEnuni' >

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
The conpoundi ng cal cul ati on net hod
</ xsd: docunent at i on>

</ xsd: annotati o
<xsd:restrictio

n>
n base="xsd:t oken">

<xsd: enunerati on val ue="Fl at">
<xsd: annot ati on>

<xsd: docu
Flat co
the fir
i ncl udi
arate

</ xsd: doc

nent at i on source="htt
oundi ng. ¢

st conpoundi ng

ng any. spread’t

excl udi ng the spread.

unent at 1 on>

</ xsd: annot at | on>

</ xsd

>enuneration>

<xsd: enunerati on val ue="None" >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">

No co
</xsd:dgg
</ xsd: annot
</ xsd: enumner a
<xsd: enuner at
<xsd: annot a

ounding 1s to be appli ed.
unment at'i on>

ation>

tion> i

i on val ue="Straight">
tion>

ttp://ww. FpM. org
oundi ng excl udes the Spread, Note that
eriod has it's interest cal cul ated

en subsequent

xm : | ang="en" >

peri ods conpound this at

<xsd: docunent ati on sourcez"http:IIMMMAFPNL.or?" xm : | ang="en" >
Strai ght conmpoundi ng. Conpoundi ng i ncl udes the spread.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>

</ xsd: si npl eType>




1.8 ConditionsPrecedentEnum

1.8.1 Description:

Defines whether conditions precedent have been met in a given syndicated loan deal.

1.8.2 Contents:

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

alue Source Description
es http://www.FpML.org|Conditions precedent
have been met.
INo http://www.FpML.org [Conditions precedent
have not been met.
Waived http://www.FpML.org [The requirement for
conditions precedent were
waived.
1.8.3 Used by:

1.8.4 Derived Types:

1.8.5 Schema Fragment:

<xsd:sianeTyPe nane="Condi ti onsPr ecedent Enuni >

<xsd: annot ati on>

<xsd; docunent ati on source="http://ww. FpM.. org" xm : | ang="en">

Def i nes whet her conditions precedent
syndi cat ed | oan deal
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd; token">
<xsd: enuner ati on val ue="Yes">
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. or g"

ave beéen net in a

Condi tions precedent have been net.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="No" >
<xsd: annot at i on>

gi ven

xm : 1 ang="en">

<xsd: docunent ati on source="htt Z//MMMLFFNL.Org" xm : I ang="en" >
Condi ti ons precedent have not been net.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner at i on> .
<xsd: enunerati on val ue="Wai ved" >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM. or g" i
The requirenent for conditions precedent were waived

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>

xm : | ang="en" >




1.9 DayTypeEnum
1.9.1 Description:

A day type classification used in counting the number of days between two dates.

1.9.2 Contents:

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

alue

Source

Description

Business

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only business
days.

[Calendar

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes all calendar days.

[CurrencyBusiness

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only currency
business days.

[ExchangeBusiness

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only stock
exchange business days.

ScheduledTradingDay

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only scheduled

trading days.

1.9.3 Used by:
1.9.4 Derived Types:

1.9.5 Schema Fragment:

<xsd:sianeTyPe nane=" Day TypeEnuni' >

<xsd: annotati on> .

<xsd: docunent ati on_ source="htt
e classification used in counting

A day ty

bet ween” t wo t

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

dat es.

<xsd:restriction base="xsd;token">

<xsd: enuner ati on val ue="Busli ness" >

<xsd: annot ati on>
<xsd:

docunent ati on source="http;//ww. FpM.. or g"

When cal cul ating the nunpber

count

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

<xsd: enuner ati on val ue="Cal endar" >

<xsd: annot ati on>

<xsd: docunent ati on source="htt

When cal cul ating the nunber

count

</ xsd:

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

I ncl udes_ al
docunent ati on>

cal endar

pZ/IMMMLFpNL.Or?% xml :
e

nunber

| ang="en" >
of days

xm | ang="en" >

of days between"two dates’t he

i ncl udes only busi ness days.
</ xsd: docunent ati on>

p;//www. FpM_. org" xm : 1l ang="en">
of days between"two dates’t he

days.

<xsd: enuner ati on val ue="CurrencyBusi ness">




<xsd: annot ati on> .
<xsd: docupent atjon source="http;//ww. FpM.. org" xm : |l ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only currency busihess days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner at i on val ue="ExchangeBusi ness" >
<xsd: annotati on>
<xsd: docupent atjon source="http;//ww. FpM.. org" xml :|ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only stock exchange busi ness days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Schedul edTr adi ngDay" >
<xsd: annotati on> .
<xsd: docupent atjon source="http;//ww. FpM.. org" xml :|ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only schedul ed tradi ng days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.10 DifferenceSeverityEnum

1.10.1 Description:

The ISDA defined value indicating the severity of a difference.

1.10.2 Contents:

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

alue Source Description

arning

[Error

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Schema Fragment:

<xsd: S|aneTyPe nane="Di ff erenceSeverit yEnuni' >
<xsd: annot ati on> _
<xsd: docunEntatlon source="http://ww, FpM.. org" xnm : | ang="en">
The T SDA defined value indicating the severity of a difference.
</ xsd: docunent at i on>
</ xsd: annot at i on> .
<xsd.restriction base="xsd:token">
<xsd: enunerat| on val ue=" Vﬁrnln? />
<xsd: enuneration val ue="Error"r>
</ xsd; restr|ct|on>
</ xsd: si npl eType>



1.11 DifferenceTypeEnum

1.11.1 Description:

The ISDA defined value indicating the nature of a difference.

1.11.2 Contents:

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

alue Source Description

alue

[Reference

Structure

Scheme

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Schema Fragment:

<xsd:S|aneTyPe nanme="Di ff erenceTypeEnuni >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww, FpM..org" xnl:la
The | SDA defined value indicating the naturé of a di
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Val ue"/ >
<xsd: enuner at | on val ue="Ref erence"/ >
<xsd: enuneration val ue="Structure"/>
<xsd: enungeration val ue="Schene"/ >
</ xsd;restriction>
</ xsd: si npl eType>

ng="en" >
fference.



1.12 DiscountingTypeEnum

1.12.1 Description:

The method of calculating discounted payment amounts

1.12.2 Contents:

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

alue Source Description
Standard http://'www.FpML.org[Per ISDA 2000
Definitions, Section 8.4.
?lis,countmg, paragraph
a
IFRA http://www.FpML.org [Per ISDA 2000

Definitions, Section 8.4.
(Dbl)scountlng, paragraph

1.12.3 Used by:
1.12.4 Derived Types:

1.12.5 Schema Fragment:

<xsd: S|aneTyPe name="Di scount i ngTypeEnuni >
<xsd: annot at i on>
<xsd: docunentati on source="http://ww. FpM.. org" xnl :lang="en">
The nethod of cal cul'ating di scounted paynenf amounts
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration val ue=" Standard >
<xsd: annot at i on>
<xsd: document ati on source="http://wwy, FpNL org" xm:lang="en">
Per TSDA 2000 Definitions, Section 8.4. Discounting,
paragraph (a
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="FRA">
<xsd: annot ati on> .
<xsd: document ati on source="http:// wwy, FpNL org" xm:lang="en">
Per TSDA 2000 Definitions, Section 8.4. Discounting,
paragraph (b
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>



1.13 DividendAmountTypeEnum

1.13.1 Description:
Refers to one on the 3 Amounts
1.13.2 Contents:

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

alue Source

Description

RecordAmount http://www.FpML.org

100% of the gross cash
dividend per Share paid
over record date during
relevant Dividend Period

[ExAmount http://www.FpML.org

100% of gross cash
dividend per Share paid
after the Ex Div date
during relevant Dividend
Period.

{PaidAmount http://'www.FpML.org

100% of gross cash
dividend Per Share paid
during relevant Dividend
Period.

AsSpecifiediInMasterConfirmation http://'www.FpML.org

The Amount is determined
as provided in the relevant

Master Confirmation.

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Schema Fragment:

<xsd: si nmpl eTy Pe nanme="Di vi dendAnount TypeEnunt' >
<xsd: annot at | on>

<xsd; docunment ati on source="http://ww. FpM.. org" xni:|ang="en">
Refers to one on the 3 Anpunts
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue=" RecordAnDunt >
<xsd: annot at i on>
<xsd: document ati on source=' http [ 1 W, FRNL org" .l ang="en" >
100% of the gross cash dividend per Share pald over record

date during relevant Dividend Period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="ExAnount " >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM., org" xni:|ang="en">
100% of gross cash dividend per Shaae paid after the D v

date during re|levant Dividend Perio
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Pai dAnmount " >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM., org ="en">
100% of gross cash dividend per Share pald uri g vant
Di vi dend™ Peri od.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ation val ue=" AsSpeC|f|edInNhsteernf|rnat|on >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" Iang/El en" >
The Amount is determned as provided in the relevant ster

Confirmati on.




</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.14 DividendDateReferenceEnum

1.14.1 Description:

The reference to a dividend date.

1.14.2 Contents:

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

I}/alue Source Description

ExDate http://www.FpML.org Date on which a holder of
the security is entitled to
the dividend.

[DividendPaymentDate http://www.FpML.org|Date on which the
dividend will be paid by
the issuer.

[RecordDate http://www.FpML.org|Date on which the

dividend will be recorded
in the books of the paying
agent.

erminationDate

http://www.FpML.org

ermination date of the
swap.

EquityPaymentDate

http://www.FpML.org

Equity payment date of
the swap.

FollowingPaymentDate

http://www.FpML.org

he next payment date of
the swap.

AdHocDate http://'www.FpML.org [The dividend date will be
specified ad hoc by the
parties, typically on the
dividend ex-date

CumulativeEquityPaid http://www.FpML.org Total of paid dividends,

paid on next following
Cash Settlement Payment
Date, which is
immediately following the
Dividend Period during
which the dividend is paid
by the Issuer to the
holders of record of a
Share.

[CumulativeLiborPaid

http://'www.FpML.org

Total of paid dividends,
paid on next following
Payment Date, which is
immediately following the
Dividend Period during
which the dividend is paid
by the Issuer to the
holders of record of a
Share.

[CumulativeEquityExDiv

http://'www.FpML.org

Total of dividends which

0 ex, paid on next
ollowing Cash Settlement
Payment Date, which is
immediately following the
Dividend Period during
which the Shares
commence trading
ex-dividend on the
Exchange

[CumulativeLiborExDiv

http://www.FpML.org

otal of dividends which




0 ex, paid on next
ollowing Payment Date,
which is immediately
following the Dividend
Period during which the
Shares commence trading
ex-dividend on the
Exchange, or where the
date on which the Shares
commence trading
ex-dividend is a Payment
Date, such Payment Date.

SharePayment

http://'www.FpML.org

If "Dividend Payment
Date(s)" is specified in the
Transaction Supplement
as "Share Payment”, then
the Dividend Payment
Date in respect of a
Dividend Amount shall fall
on a date on or before the
date that is two (or any
other number that is
specified in the
Transaction Supplement)
Currency Business Days
following the day on which
the Issuer of the Shares
pays the relevant dividend
to holders of record of the
Shares

CashSettlementPaymentDate

http://www.FpML.org

If "Dividend Payment
Date(s)" is specified in the
Transaction Supplement
as "Cash Settlement
Payment Date", then the
Dividend Payment Date in
respect of a Dividend
Amount shall be the Cash
Settlement Payment Date
relating to the end of the
Dividend Period during
which the Shares
commenced trading "ex"
the relevant dividend on
the Exchange

[FloatingAmountPaymentDate

http://www.FpML.org

If "Dividend Payment
Date(s)" is specified in the
Transaction Supplement
as "Floating Amount
Payment Date", then the
Dividend Payment Date in
respect of a Dividend
Amount shall be the first
Payment Date falling at
least one Settlement
Cycle after the date that
the Shares have
commenced trading "ex"
the relevant dividend on

the Exchange.




1.14.3 Used by:
1.14.4 Derived Types:

1.14.5 Schema Fragment:

<xsd: si npl eType nane="Di vi dendDat eRef er enceEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : | ang="en">
The reference to a dividend date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="ExDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww, FpM.. org" xml : 1l ang="en">
Date on which a holder of the security is entitled to"the
di vi dend. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> o
<xsd: enuner at i on val ue="Di vi dendPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on sourpe="http:IIMMMLFpNL.or?" xm : | ang="en" >
Date on which the dividend wll be pald by the issuer
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="Recor dDat e" >
<xsd: annot ati on>
<xsd; docunent ati on source="http://ww. FpM.. org"” xmnl :lang="en">
Date on which the dividend wll be recorded™in the books of
t he payi ng agent.
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
</ xsd: enuner at i on> . .
<xsd: enuneration val ue="Term nati onDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
Term nation date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Equi t yPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
Equity paynent date of the swap.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Fol | ow ngPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
The next paynent date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ., .,
<xsd: enuner ati on val ue="AdHocDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http:l/mMMLFpNL.org xn1:|an?;"en">
The dividend date will be specified ad hoc by the parfi es,
typically on the dividend ex-date
</ x5d: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on> i i i
<xsd: enuner ati on val ue="Cunul ati veEqui t yPai d" >
<xsd: annot ati on>
<xsd: docupnent ati on source="http://ww. FpM.. org" xmnl_:lang="en">
Total of paid dividends, paid on next follomnn? sh.
Settl ement Paynment Date, which is inmmediately pllomnn% t he
Dividend Period during which the dividend is” paid by the
I ssuer to the holders of record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) ) )
<xsd: enuner ati on val ue="Cunul ati veLi bor Pai d" >
<xsd: annot ati on> .
<xsd: docupent ati on source="http://ww. FpM.. org" xm_:lang="en">
Total of paid dividends, paid on next foll ow ng Paynent Date,



which is inmediately following the Dividend Period during
which the dividend is paid by the Issuer to the hol ders of
record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) ) )
<xsd: enuner at i on val ue="Cunul ati veEqui t yEXDi v" >
<xsd: annot ati on>
<xsd: docunent ati on source:"http:IIMMMLFpNL.or?"
Total of dividends which go ex, paid on next f
Settl ement Paynent Date, which is | mediately
Divi dend Period during which the Shares commen
ex-di vidend on_the ExChange
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ] ] ]
<xsd: enuneration val ue="Cunul ati veLi bor ExXDi v" >
<xsd: annot ati on>
<xsd; docunent ati on source="http://www. FpM. org"
Total of dividends which go ex Pa|d on nex
Payment Date, which is imrediately foll ow ng.
Period during which the Shares comrence tra
on the Exchange, or where the date_on which t
Egpnence trading ex-dividend is a Paynent Dat
e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Shar ePaynment ">
<xsd: annot ati on>

g="en">
ngend

di vi dend

res

h Paynent

o
=
==55

<xsd: docunent ati on source="http://ww. FpM.. org" xm :| ang="en">
I f "D vidend Paynent Ente(SZ‘ is specified in the Transaction
Suppl ement as "Share Paynment", then the Dividend Paynment Date
in respect of a Dividend Anount shall fall on a date on or
before the date that is two (or any other nunber that is
specified in the Transaction Suppléenent) Currency Business
Days follomnng_the day on which the Issuer of the Shares pays
the rel evant dividend to hol ders of record of the Shares

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="CashSett| ement Paynent Dat e" >
<xsd: annot ati on>
<xsd: docunmentation source="http://ww. FpM.. org" xm :| ang="en" >
If "Dividend Paynent Date(s)" is specified in the Transaction
Suppl ement as "Cash Settlenent Payment Date", then the
D vi dend Paynent Date 1 n respect of a Dividend Ampunt shal
be the Cash” Sett| enent Paynent Date relating to the end of
the Dividend Perlod_durlng whi ch the Shares conmenced tradi ng
"ex" the relevant dividend on the Exchange
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="Fl oat i ngAnount Paynent Dat e" >
<xsd: annot ati on>
<xsd: docunmentation source="http://ww. FpM.. org" xm :| ang="en" >
If "Dividend Paypent Date(s)" is specified in the Transaction
pl ement as "Fl oati ng Anmount Paypent Date", then the
I dend. Paynent Date in respect of a D vidend Anmpunt shal
the first Paynent Date falling at | east one Settlenent
e after the date that the Shares have comrenced tradi ng
" the relevant dividend on the Exchange.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>

Q9L

p
v
c
X

)

</ xsd;restriction>
</ xsd: si npl eType>



1.15 DividendEntitlementEnum

1.15.1 Description:

The date on which the receiver of the equity return is entitled to the dividend.

1.15.2 Contents:

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

alue Source Description
ExDate http://www.FpML.orgDividend entitlement is on
the dividend ex-date.
RecordDate http://www.FpML.org Dividend entitlement is on
the dividend record date.

1.15.3 Used by:
1.15.4 Derived Types:

1.15.5 Schema Fragment:

<xsd: si npl eType name="Di vi dendEnti t| enent Enunt >
<xsd: annot ati on>
<xsd: docunment atj on source="http://ww, FpM.. org" xnl : | ang="en">
The date_on which the receiver of the equity return is entitled
to the dividend.
</ xsd: document at i on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enunerati on val ue="ExDat e" >
<xsd: annot ati on> _
<xsd: docunment ati on source="http://ww. FpM :lang="en" >
Dividend entitlenent is on the d|V|dend ex at
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Recor dDat e" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. or g" Iang- en" >
D vidend entitlement is on the dividend record dat
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>




1.16 DividendPeriodEnum

1.16.1 Description:
Defines the First Period or the Second Period, as specified in the 2002 ISDA Equity Derivatives Definitions.
1.16.2 Contents:

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

alue Source Description
FirstPeriod http://www.FpML.org|['First Period" per the 2002
ISDA Equity Derivatives
Definitions will apply.
SecondPeriod http://www.FpML.org['Second Period"” per the
2002 ISDA Equity
Derivatives Definitions will

apply.

1.16.3 Used by:
1.16.4 Derived Types:

1.16.5 Schema Fragment:

<xsd: si npl eType name="Di vi dendPeri odEnuni' >
<xsd: annot at | on>
<xsd: document atj on source=' httP [ www. FpM.. or g" xml : |l ang="en" >
Defines the First Period or the Second Perlod as speCified in
the 2002 1 SDA Equity Derivatives Definitions.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token"> .,
<xsd: enuner ation val ue="Fi rstPeri od">
<xsd: annot at i on>
<xsd: docunentatlon source=' httP [ ] W, FFNL org" xm:lang="en">
"First Period Per he 2002 I'SDA Equity Derfvatives
Definitions w
</ xsd: docunentat|0n>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="SecondPeri od" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
"Second. Period" per the 2002 ISDA Equity Defivatives
Definitions will apply.
</ xsd: docunent at | on>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.17 DrawdownEventTypeEnum
1.17.1 Description:

When breakage cost is applicable, defines who is calculating it.

1.17.2 Contents:

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

alue

Source

Description

NewDrawdownEvent

Event triggered by the
borrower requesting a
new loan contract against
an eX|st|n§f<faC|I|ty with the
agent bank. The agent will
receive the borrower
notice, calculate the
amount of rincipal due
from each lender based
on their respective share
of the underlying
commitment and send
loan contract notices to
the lenders.

[RateSetEvent

his is a notice that
defines when the actual
underlying base rate is set
for the loan contract
period.

[FxRateSetEvent

his is a notice that
defines when the
exchange rate is set for
the loan contract period.
Applicable onl?/ for
multicurrency loa

contracts.

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Schema Fragment:

<xsd: S|aneTyFe nanE="EXamdomnEventTypeEnunf>

<xsd: annot at | on>
<xsd: docunentation xni:|ang="

en breakage cost Is appllcable defines who is calculating it.

</ xsd: docunentati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd:token"

<xsd: enunerati on val ue=" hbw[kamdownEvent >

<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Event triggered by the borromer
contract against an eX|st|ng
The agent Wi |l receive the bor
amount of principal due fromea
respective share of the underlyi
contract notices to the |enders.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Rat eSet Event ">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

ac
ro
Cc
|

req
il

wer
h
n

g

t he agent bank.
cal cul ate the

d on their

nt and send | oan




This is a notice that defines when the actual underlying base
rate is set for the |oan contract period.
</ xsd: docunent at 1 on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="FxRat eSet Event " >
<xsd: annot ati on> _
<xsd: document ation xm : Ian?
This is a notice that de |nes mhen t he exchange rate is set
for the | oan contract Perlod Applicable only™f
mul ticurrency |oan contracts
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</ xsd; restrlct|0n>
</ xsd: si npl eType>



1.18 ExerciseStyleEnum

1.18.1 Description:

The specification of how an OTC option will be exercised.

1.18.2 Contents:

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

alue Source Description
American http://www.FpML.org|Option can be exercised
on any date up to the
expiry date.
[Bermuda http://www.FpML.org [Option can be exercised

on specified dates up to
the expiry date.

[European http://www.FpML.org|Option can only be
gxerused on the expiry
ate

1.18.3 Used by:
1.18.4 Derived Types:

1.18.5 Schema Fragment:

<xsd: si npl eType name="Exerci seStyl eEnunt >
<xsd: annot at i on>
<xsd: docunent ati on source— httEW//www M., org" xm:lang="en">
The specification of how an C option w Il “be exercised.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Ameri can">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM. % xm ;| ang="en" >
tion can be exercised on any date up to the expiry ate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner at | on val ue="Ber nuda" >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww.FpM.org" xnl:|ang="en">
Cptlon can be exercised on specified dates Up to the éxpiry

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner at | on val ue="Eur opean" >
<xsd: annot at i on>
<xsd: document at i on source="http://ww. FpM.. or g" xn1:|ang:"en">
tion can only be exercised on the expiry .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.19 FraDiscountingEnum

1.19.1 Description:

The method of FRA discounting, if any, that will apply.

1.19.2 Contents:

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

alue

Source Description

ISDA

http://www.FpML.org

'FRA Discounting” Per the
ISDA Definitions will

apply.

AFMA

http://'www.FpML.org

FRA discounting per the

Australian Financial

Markets Association
(AFMA) OTC Financial
Product Conventions will
apply

INONE

http://www.FpML.org

No dfscountmg will apply.

1.19.3 Used by:
1.19.4 Derived Types:

1.19.5 Schema Fragment:

<xsd:sianeTyFe nanme="Fr abDi scount i ngEnuni >

/[ www, FpM.. or g¢' a
0 I f anyP thatgmﬁll app

<xsd: annot ati on>

<xsd: docunent ati on source="htt
The net hod of FRA di scounti ng,

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

<xsd:restriction base="xsd;token">
<xsd: enuner ati on val ue="1 SDA" >

<xsd: annot ati on>

<xsd: docunment ati on source="htt
"FRA Di scounting" per the IS
</ xsd: docunent ati on>

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

<xsd: enuner ati on val ue="AFMA" >

<xsd: annot ati on>

<xsd: docunent ati on source="http:
er the Austra
OTC Fi nanci

FRA di scountin
Associ ation (Al

a .
</xgg:%ocunpntation>

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

<xsd: enuner ati on val ue=" NONE" >

<xsd: annot ati on>

[ www._FpM.. or g"
an Fi nanci all Markets

Yoxmd | P

g
y.

ions wll appl

="en">

/[ www. FpML. org” xml : | ang="en" >
Deflni bi'ons W 9

y.

xm : | ang="en" >

Pr oduct Conventions wl |

<xsd: docunent ati on_ source="http://ww. FpM.. org" xm : |l ang="en">

No di scountin

</ xsd: docunent at'i on>

</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd; restriction>
</ xsd: si npl eType>




1.20 FrequencyTypeEnum

1.20.1 Description:

The schedule frequency type

1.20.2 Contents:

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

alue Source Description
Day http://www.FpML.orgDay is the unit of
frequency.
Business http://www.FpML.org

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Schema Fragment:

<xsd:3|aneTyPe nane="Fr equencyTypeEnuni >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xmnl :lang="en">
The schedul e frequency type
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuner ati on val ue="Day" >
<xsd: annot ati on> _
<xsd: docunent atijon source="http://ww. FpM.. org" xnl :lang="en">
Day is the unit of frequency.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Busi ness" >
<xsd: annotati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">

TBD ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.21 FxBarrierTypeEnum

1.21.1 Description:

The specification of whether a barrier within an FX OTC option is a knockin or knockout, as well as whether it
is a standard barrier or a reverse barrier.

1.21.2 Contents:

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

alue Source Description
Knockin http://www.FpML.org|Option exists once the
barrier is hit. The trigger
rate is out-of-the money in
relation to the strike rate.
[Knockout http://www.FpML.org|Option ceases to exist
once the barrier is hit. The
trigger rate is out-of
the-money in relation to
the strike rate.
[ReverseKnockin http://www.FpML.org [Option exists once the
barrier is hit. The trlgger
rate is in-the money in
relation to the strike rate.
[ReverseKnockout http://www.FpML.org|Option ceases to exist
once the barrier is hit. The
trigger rate is in-the
money in relation to the
strike rate.

1.21.3 Used by:
1.21.4 Derived Types:

1.21.5 Schema Fragment:

<xsd: S|aneTyPe nanme="FxBarri er TypeEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on source—"http /[ ww, FpM_, org" xm ; Eg "en" >
The specification of whether barrier wthin an FX C optlon is
a knockin or knockout, as mell as whether It is a standard
barrier or a reverse barrier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enuner ati on val ue="Knocki n">
<xsd: annot at i on>

<xsd: document ati on source="http://ww, FpM., or? :lang="en" >
Opt 1 on exists once the barrier s hit. T e rlgger rate is
out-of -the noney in relation to the strike ra

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Knockout ">
<xsd: annot at i on>
<xsd: document ati on source=' httP //www FpM_, or% ;1 ang="en" >
Option ceases to exi st once arrler Is hit. The trigger
rate is out-of the-noney in rel atlon to the strike rate:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Rever seKnocki n" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww, FpM., or? :lang="en" >
tion exists once the barrier is hit. The rlgger rate is
i n-the nnneY inrelation to the strike rate
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Rever seKnockout ">
<xsd: annot ati on>
<xsd: docunent ati on source:"httP:/IMMMLFpNL,or%? xm ;I ang="en" >
Option ceases to exist once the barrier is hit. The trigger
rate is in-the noney in relation to the strike rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.22 IndexEventConsequenceEnum

1.22.1 Description:
The specification of the consequences of Index Events.

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

alue Source Description
CalculationAgentAdjustment http://www.FpML.org|Calculation Agent
Adjustment
NegotiatedCloseOut http://www.FpML.org|Negotiated Close Out
[CancellationAndPayment http://www.FpML.org|Cancellation and Payment

1.22.3 Used by:
1.22.4 Derived Types:

1.22.5 Schema Fragment:

<xsd: si npl eType name="I|ndexEvent ConsequenceEnuni >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl : 1l ang="en">
The specification of the consequences of |ndex Events.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">, .
<xsd: enuneration val ue="Cal cul at i onAgent Adj ust nent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
Cal cul ation A?ent Adj ust nent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Negoti at edd oseQut ">
<xsd: annot ati on> .
<xsd: docunentati on source="http://ww. FpM.. org" xm :lang="en">
Negot i at ed O ose CQut
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Cancel | ati onAndPaynent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : | ang="en">
Cancel | ati on and Paynent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>




1.23 InterestCalculationMethodEnum

1.23.1 Description:

>Defines whether agent bank is making an interest payment based on the lender pro-rata share at the end of
the period or based on the lender position throughout the period. Agent Banks decide which way to calculate

the Interest for a deal.

1.23.2 Contents:

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

alue Source Description
ProRataShare Agent bank is making an
interest payment based
on the lender pro-rata
share.
[FacilityPosition Agent bank is making an
interest payment based
on the lender position
throughout the period.

1.23.3 Used by:
1.23.4 Derived Types:

1.23.5 Schema Fragment:

<xsd:3|aneTyPe nane="1nt er est Cal cul at i onMet hodEnuni' >
<xsd: annotati on>
<xsd: docunentatjon xnl:|lang="en"> . .
>Def i nes whet her agent bank is maki ng an interest paynment based
on the [ ender pro-fata share at the end of the period or based on
the | ender position throughout the period. Agent Banks deci de
which way to calculate the interest for a deal
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Pr oRat aShar e" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Agent bank is nmaking an interest paynent based on the | ender
pro-rata share,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> o o
<xsd: enuneration val ue="FacilityPosition">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
Agent bank is making an interest paynent based on the | ender
position throughout "t he peri od.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.24 InterestPaidWithRepaymentEnum

1.24.1 Description:

>Defines the options of paying interest with repayment.

1.24.2 Contents:

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

alue Source Description
Nolnterest Interest is not payed with
repayment.
PayedOnShareAmount Interest is payed with

repayment. Interest
accrual amount is based
on lender loan contract
share amount.

[PayedOnRepaymentAmount Interest is payed with
repayment. Interest

accrual amount is based
on lender share
repayment amount.

1.24.3 Used by:
1.24.4 Derived Types:

1.24.5 Schema Fragment:

<xsd: si npl eType name="Int er est Pai dW t hRepaynent Enuni' >
<xsd: annotati on>
<xsd: docunent ation xnl:lang="en">, .
>Defines the options of paying interest with repaynent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd: token">
<xsd: enuneration val ue="Nol nterest">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?:"en">
Interest 1's not payed wth repaynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="PayedOnShar eAmount " >
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> )
Interest 1s payed with répaynent. Interest accrual amunt is
based on | ender | oan contract share anobunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="PayedOnRepaynent Anount " >
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> )
Interest 1s payed with répaynent. Interest accrual amunt is
based on | ender share repayment anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.25 InterestShortfallCapEnum

1.25.1 Description:

The specification of the interest shortfall cap, applicable to mortgage derivatives.
1.25.2 Contents:

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

alue Source Description

Fixed

(Variable

1.25.3 Used by:
1.25.4 Derived Types:

1.25.5 Schema Fragment:

<xsd: si npl eType name="Int er est Shortfal |l CapEnunt >
<xsd: annotati on>
<xsd: docunent ati on xm : |l ang="en"> )
The specification of the interest shortfall cap, applicable to
nort gage derivatives.
</ xsd: docunent ati on>
</ xsd: annot at | on> ) )
<xsd:restriction base="xsd;token">
<xsd: enuner at | on val ue="Fi xed"/ >
<xsd: enunerati on val ue="Vari abl e"/ >
</ xsd;restriction>
</ xsd: si npl eType>



1.26 LengthUnitEnum

1.26.1 Description:

Used for indicating the length unit in the Resource type.

1.26.2 Contents:

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

alue Source Description

Pages

[TimeUnit

1.26.3 Used by:
1.26.4 Derived Types:

1.26.5 Schema Fragment:

<xsd: S|aneTyPe nane="Lengt hUni t Enuni' >
<xsd: annot at | on>
<xsd: docunent ati on source="http://ww. FpM or% :lang="en" >
Used for indicating the length unit in esource type.
</ xsd: docunent at | on>
</ xsd: annot at i on> .
<xsd.restriction base="xsd:token">
<xsd: enuner ation val ue="Pages"/ >
<xsd: enuneration val ue="Ti neUnit"/>
</ xsd; restr|ct|on>
</ xsd: si npl eType>



1.27 LoanRepaymentConfirmEnum
1.27.1 Description:

Defines whether the lender is accepting in full, partially accepting or denying repayment.

1.27.2 Contents:

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

alue Source

Description

AcceptinFull

Lender is accepting the
repayment in full.

PartiallyAccept

Lender is partially
accepting the repayment.

Deny Lender is denying the
repayment.
1.27.3 Used by:
1.27.4 Derived Types:
1.27.5 Schema Fragment:
<xsd: S|aneTyFe nane="LoanRepaynEnthnfirnEnunT>
<xsd: annot ati on>
<xsd; docunentation xnm : |l ang="en"> )
Defines whether the iendér is accepting in full, partially

accepting or denying repaynent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token'
<xsd: enuneration val ue=" AcceptInFuI
<xsd: annot at i on>
<xsd: document ati on_xnl ;| ang="en

Lender 1s accepting the repaynent in full

</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="Partiall yAccept">
<xsd: annot ati on> _
<xsd: documrent ati on xm : | ang="en">

Lender Is partially accepting the repaynent.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="Deny" >
<xsd: annot at i on>
<xsd: cocunEntatlon xm : I ang="en" >
Lender 1s Ylng the repaynent.
</ xsd: docunenta i on>
</ xsd: annot at | on>
</ xsd: enumer ati on>
</ xsd; restriction>
</ xsd: si npl eType>




1.28 MethodOfAdjustmentEnum

1.28.1 Description:
Defines how adjustments will be made to the contract should one or more of the extraordinary events occur.
1.28.2 Contents:

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

(Value Source Description
[CalculationAgent http://www.FpML.org[The Calculation Agent has
the right to adjust the
terms of the trade
following a corporate
action.
OptionsExchange http://www.FpML.org[The trade will be adjusted
in accordance with an%/
adjustment made by the
exchange on which
options on the underlying
are listed.

1.28.3 Used by:
1.28.4 Derived Types:

1.28.5 Schema Fragment:

<xsd:3|aneTyPe nane="Met hodOf Adj ust nent Enuni' >
<xsd: annotati on>
<xsd; docunent ati on source="http://ww. FpM.. org" xmnl : 1l ang="en" >
Defines how adjustnments will be made to the contract Should one
or nmore of the extraordi nary events occur
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:.token">
<xsd: enuner ati on val ue="Cal cul ati onAgent " >
<xsd: annot at i on>

<xsd: docunentati on source="http://ww. FpM.. org" xm :lang="en">
The Cal cul ati on Agent has the right to adjuSt the terns of
the trade follow ng a corporate action
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enumner ati on val ue="Cpti onsExchange" >
<xsd: annot ati on>
<xsd: docunent ati on SOU[CG="htIp://MMMLFpNL.O[?" xm : 1 ang="en" >
The trade wll be adjusted in accordance w th any adj Ust nent
made by the exchange on which options on the undéerlying are

'l sted: )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.29 NationalisationOrinsolvencyOrDelistingEventEnum

1.29.1 Description:

Defines the consequences of nationalisation, insolvency and delisting events relating to the underlying.

1.29.2 Contents:

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

alue

Source

Description

NegotiatedCloseout

http://www.FpML.org

he parties may, but are
not obliged, to terminate
the transaction on
mutually acceptable terms
and if the terms are not
agreed then the
transaction continues.

[CancellationAndPayment

http://www.FpML.org

The trade is terminated.

1.29.3 Used by:
1.29.4 Derived Types:

1.29.5 Schema Fragment:

<xsd: si npl eType nane="Nati onal i sati onOrl nsol vencyOr Del i sti ngEvent Enunt' >

<xsd: annot ati on>

<xsd; docunent ati on source="http://ww. FpM., org" xnl :lang="en">

Def i nes the consequences of

hat i onal | sation, insolvency

delisting events relating to the underlying.

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

<xsd:restriction base="xsd:token">

<xsd: enuner at i on val ue="Negot i at edd oseout " >

<xsd: annot ati on>

<xsd: docunent ati on source="htt \
The parties may, but are not obl
transaction on nutual l'y

p: [/ www. FpM.. o
acceptabl é terns a

o
e
he

rg". xn
ged, to term nat
nd if t

not agreed then the transaction continues.

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

<xsd: enuner ati on val ue="Cancel | ati onAndPaynent " >

<xsd: annot ati on>

and

ang="en" >
the
terns are

<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">

The trade is term nated.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>




1.30 NegativelnterestRateTreatmentEnum

1.30.1 Description:

The method of calculating payment obligations when a floating rate is ne%ative (either due to a quoted
negative floating rate or by operation of a spread that is subtracted from the floating rate).

1.30.2 Contents:
Inherited element(s): (This definition restricts the content defined by the type xsd:token)

alue Source Description

NegativelnterestRateMethod http://www.FpML.org |Negative Interest Rate
Method. Per 2000 ISDA
Definitions, Section 6.4
Negative Interest Rates,
paragraphs (b) and (c).

ZerolnterestRateMethod http://www.FpML.org|Zero Interest Rate
Method. Per 2000 ISDA
Definitions, Section 6.4.
Negative Interest Rates,
paragraphs (d) and (e).

1.30.3 Used by:
1.30.4 Derived Types:

1.30.5 Schema Fragment:

<xsd: si npl eType nanme="Negati vel nt er est Rat eTr eat nent Enuni' >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww, FpM.. org" xmnl :lang="en">
The nmet hod of  cal cul ati ng payment obligations when a Tl oating

rate is negative #elther due’to a quoted negative floatlnP rate
ortb operation of a spread that is subtracted fromthe floating
rate).
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd;token">
<xsd: enuner at | on val ue="Negat I vel nt er est Rat eMet hod" >
<xsd: annot ati on> .
<xsd: docunent ati on source:"http:IIMMMLFBNL.org" xml : | ang="en" >
Negative Interest Rate Method. Per 2000 | SDA Definjtions,
Section 6.4 Negative Interest Rates, paragraphs (b) and (c).

</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Zer ol nt er est Rat eMet hod" >
<xsd: annot ati on> .
<xsd: docunent ati on source:"http:IIMMMLFgNL.or?? xm : 1 ang="en" >
Zero Interest Rate Method. Per 2000 | SDA Definitions, “Section
6.4. Negative |nterest Rates, paragraphs (d) and (e)
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>



1.31 NotionalAdjustmentEnum

1.31.1 Description:

The conditions that govern the adjustment to the number of units of the equity swap.

1.31.2 Contents:

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

alue Source Description
Execution http://www.FpML.org[The adjustments to the
number of units are
governed by an execution
clause.
[PortfolioRebalancing http://www.FpML.org[The adjustments to the

number of units are
governed by a portfolio
rebalancing clause.

Standard

http://'www.FpML.org

The adjustments to the
number of units are not
governed by any specific

clause.

1.31.3 Used by:
1.31.4 Derived Types:

1.31.5 Schema Fragment:

<xsd:sianeTyPe nane="Not i onal Adj ust nent Enuni' >

<xsd: annot ati on>

<xsd: docunent ati on source="htt
The conditjons that govern t

of the equity swap.
</ xsd: docunent ati on
</ xsd: annot at | on>

<xsd:.restriction base="xsd:token">
<xsd: enuner ati on val ue="Executi on">

<xsd: annot ati on>

<xsd: docunment ati on source="htt
The adjustnments to the nunbe
execut1on clause.

</ xsd: docunent ati on>

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

www, FpM.. or g"

units are governed

<xsd: enuner ati on val ue="PortfolioRebal anci ng">

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww, FpM. or g"
The adjustnents to th
portfolio rebal ancing cl ause.

</ xsd: docunent ati on>

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

<xsd: enuner ati on val ue="St andard" >

<xsd: annot ati on>

<xsd: docunent ati on source="htt
The adjustments to t
any specific c|ause.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd; restriction>
</ xsd: si npl eType>

units are governed

/I www. FpM_. org" xml : | ang="en">
adjustment to the nunbér of units

xm : | ang="en" >

by an

xm : | ang="en" >

by a

p: /[ ww, FpM.. org" xmnl : 1l ang="en">
he nunber of units are hot governed by




1.32 ObligationCategoryEnum

1.32.1 Description:

Used in both the obligations and deliverable obligations of the credit default swap to represent a class or type
of securities which apply.

1.32.2 Contents:
Inherited element(s): (This definition restricts the content defined by the type xsd:token)

alue Source Description

Payment http://www.FpML.org ISDA term "Payment”.

BorrowedMoney http://www.FpML.org :\?DA term "Borrowed
oney".

ReferenceObligationsOnly http://www.FpML.org ISDA term "Reference

Obligations Only".

Bond http://www.FpML.org|[ISDA term "Bond".

Loan http://www.FpML.org|[ISDA term "Loan".

BondOrLoan http://www.FpML.org LSDA term "Bond or
oan".

1.32.3 Used by:
1.32.4 Derived Types:

1.32.5 Schema Fragment:

<xsd: S|aneT Pe nane=" bl i gati onCat egor yEnuni' >
<xsd annota i on>
<xsd: document at i on source— "http://ww. FpM.. org" xm : I ang="en">
Used_in both the obligations and deiiverabl & obligations of the
credit default swap t0 represent a class or type of securities
whi ch apply.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Paynent ">
<xsd: annot at i on>
<xsd: docunEntatlon source— "http://ww. FpM.. org" xm : I ang="en">
| SDA term " Pa
</ xsd: docunent a |on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="BorrowedMoney" >
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xni:lang="en">
A term "Borrowed Money".
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner at i on> . .
<xsd: enuneration val ue="Ref erenceCbl i gati onsOnl y">
<xsd: annot at i on>
<xsd:. docunent ation source="http: //www FpNL org" xm:lang="en">
I SDA term "Reference Cbligations Only
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Bond" >
<xsd: annot at i on>
<xsd: docunent ati on source="http://wwm. FpM.. org" xni:lang="en">
| SDA term " Bond"
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enunerati on val ue="Loan">
<xsd: annot at i on>
<xsd; docunent ati on source="http://ww. FpM. org" xm :lang="en">
| SDA term "Loan"
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="BondO Loan">



<xsd: annot ati on> .

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
I SDA term "Bond or Loan".

</ xsd: docunent ati on>

</ xsd: annot at i on>

</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.33 OneOffFeeTypeEnum

1.33.1 Description:
The list of oneOff fee types associated with a facility.
1.33.2 Contents:

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

alue

Source

Description

AmendmentFee

A fee charged to the
borrower for an
amendment being made
to the originally agreed
credit agreement. The fee
is based on a rate (as
stated in the agreement)
applied to the current
commitment
level.Calculated as a
percentage of the
unutilized portion of the
facility.

AssignmentFee

Calculated as a
percentage of the
unutilized portion of the
facility.

[FacilityExtensionFee

his fee represents any
fee paid by the borrower
to the syndicate lenders
for extending an existing
facility.

[FundingFee

Fee associated with the
fqndln? requirements for
given facility.

[BreakageFee

Calculated as the cost of
breaking financing on a
loan contract which is
repaid early.

[UpfrontFee

his fee is also known as
Participation Fee,
Arrangement Fee etc.
This fee represents
compensation to the
members of the lending
syndicate (and sometimes
to institutional investors as
well) in return for their
commitment of capital.

aiverFee

his fee represents any
fee paid by the borrower
to the syndicate lenders /
agent bank for accepting
processing waiver
request. Waiver request is
sent by the borrower to
obtain approval from the
syndicate lenders for any
of their requirement,
which is outside the terms




| jof the agreement.

1.33.3 Used by:
1.33.4 Derived Types:

1.33.5 Schema Fragment:

<xsd: si npl eType name= "CneCffFeeTypeEnum‘
<xsd: annot at i on>
<xsd: document ati on xnl : | ang="en
The Tist of oneOff fee types assocrated with a facility.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Arendment Fee" >
<xsd: annot ati on> _
<xsd; docunent ati on xm : | ang="en">
A fee charged to the borrower for an anendnent belng nade to
the originally agreed credit agreenment, The fee is Dbas on a
rate (as stated in he ?reenent) appl i ed to t he current
conm tent |evel. Cal cul as a percentage of the unutilized
portion of the facility
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> . _ .
<xsd: enuner ati on val ue="Assi gnnent Fee" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> o )
FalcPIated as a percentage of the unutilized portion of the
aci
</ xsd: docﬁnentatron>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> o )
<xsd: enuneration val ue="Faci lityExtensi onFee">
<xsd: annot at i on>
<xsd: docunment ation xni :|ang="en">
This fee represents any fee paid by the borrower to the
syndi cate | enders for extending an”existing facility.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> )
<xsd: enuner ation val ue=" FundrngFee">
<xsd: annot at i on>

e
e
t
|
I

<xsd: docunent ati on xm : ? "en"> ) )
Fee ?S?OCIated with the undi ng requirenments for given
acili

</ xsd: docﬁnentatron>
</ xsd: annot at i on>
</ xsd: enuner at i on> ., .,
<xsd: enuner ati on val ue="Br eakageFee" >
<xsd: annot at i on>
<xsd:docunentat|on xm : Ian?
Cai cul ated as the cost o breaklng financing on a | oan
contract which is repaid early.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Upfront Fee">
<xsd: annot at i on>
<xsd: document atj on xni:|ang="en">

This fee is also known as Participati on Fee, Arrangenent Fee
etc. This fee represents conpensation to the nmenbers of the
I'endi ng_syndi cate (and sometimes to institutional |nvestors
as well') inreturn for their commtnent of capita

</ xsd: docunent at i on>

</ xsd: annot ati on>
</ xsd: enuner at i on> .
<xsd: enuner ati on val ue="Wai ver Fee" >
<xsd: annot ati on> _
<xsd; docunent ati on xm : | ang="en">
This fee represents any fee paid by the borromer to the
syndi cate | enders / agent bank fo acceBtrn% Brocessrn?
wal ver request. \Waiver request Is sent e borrower fo
obtajn approval fromthe syndicate Ienders for any of their
requirenent, which is outside the terns of the agreenent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>



</ xsd;restriction>
</ xsd: si npl eType>



1.34 OnGoingFeeTypeEnum

1.34.1 Description:

The list of accruing fee types associated with a facility.

1.34.2 Contents:

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

(Value

Source

Description

[CommitmentFee

Calculated as a
percentage of the
unutilized portion of the
facility.

[UtilizationFee

Calculated as a N

percenta?e of the utilized
ortlon of the facility. This

glpe is subject to

ban rules — different

portlons of the utilization

amount may be subject to

different percentages.

[FacilityFee

Calculated as a
percentage of the global
commitment amount of a

facility.

1.34.3 Used by:
1.34.4 Derived Types:

1.34.5 Schema Fragment:

<xsd: S|aneTyPe nanez"ChGoingFeeTypeEnunf>

<xsd: annot ati on>

<xsd: docunment ati on xm :

The Tist of accruing fee types aSSOC|ated with a facility.

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

<xsd:.restriction base="xsd.token">

<xsd: enunerati on val ue="Conm t nent Fee" >

<xsd: annot at i on>

<xsd: docunent ati on xm :

Cal cul ated as a percentage of the unutilized portion of the

facility.

</ xsd: docunent at i on>

</ xsd: annot at | on>
</ xsd: enuner at i on>

<xsd: enuneration value="Uilizati onFee">

<xsd: annot at i on>

<xsd: docunment ati on xm :

| ang="en" >

Cal cul at ed_as a percentage of the utiljzed portion of the

acility, This

f
different portlons 0
er cent ages.

to different P
</ xsd: docunent a

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

<xsd: enuner at i on val ue=" FaC|I|tyFee >

<xsd: annot at i on>

<xsd: docunmentation xm : =
Caiculated as a percentage of the gl oba

a facility.

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>

pe i's subject to banding rules —

the utlllzatlon anount “nmay be subj ect

commi t ment anmount of




1.35 OptionTypeEnum

1.35.1 Description:
Specifies whether the option is a call or a put.
1.35.2 Contents:

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

(Value Source Description

(Call http://www.FpML.org|A call option gives the
holder the right to buy the
underlying asset by a
certain date for a certain
price.

[Forward http://www.FpML.org[DEPRECATED value
which will be removed in
FpML-5-0 onwards A
forward contract is an
agreement to buy or sell
the underlying asset at a
certain future time for a
certain price.

[Put http://www.FpML.org|A put option gives the
holder the right to sell the
underlying asset by a
certain date for a certain

price.
Payer http://www.FpML.org|A payer option
Receiver http://www.FpML.org|A receiver option
Straddle http://www.FpML.org|A straddle strategy.

1.35.3 Used by:
1.35.4 Derived Types:

1.35.5 Schema Fragment:

<xsd: S|aneTyFe nane="Cpt|onTypeEnunT>
<xsd: annotati on>
<xsd: docunent ati on source="http;//ww. FPNL org" xm:lang="en">
SpeC|f|es whet her the optlon is a call or a put.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration val ue="Cal | ">
<xsd: annot at i on>
<xsd: document ati on source="http://ww.F
A call option gives the holder the r
under|ying asset by a certain date fo
</ xsd: dotunent at i on>
</ xsd: annot ati on>
</ xsd: enuner at i on> ) )
<xsd: enunerati on val ue="Forward" fpn1-annotatlon'deprecated:"true" fpm - annot ati on: depr ecat
<xsd: annot ati on> _
<xsd: docunent at i on source—_httB /[ ww. FpML. or g" .l ang="en"
DEPRECATED val ue which e renoved in FpNL-S-O onwar ds A
forward contract is an agreenent to buy or sell the
underlying asset at a certain future tine for a certain
rice.
</§sd docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Put">
<xsd: annot ati on> _
<xsd docunent ati on source="http://ww, FpM.. org" xm : | ang="en">
A put option gives the holder the right to Sell the

rg" xm:Ilang="en">
t he.
ertain price.



underlying asset by a certain date for a
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Payer">
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM
A payer option,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Recei ver">
<xsd: annotati on> .
<xsd: docunentati on source="http://ww. FpM.
A receiver option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Straddl e">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM..
A straddl e strategy.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>

certain price.

org

org

org

xm : I ang="en" >

xm : I ang="en" >

xm : 1 ang="en">



1.36 PayerReceiverEnum
1.36.1 Description:

The specification of an interest rate stream payer or receiver party.

1.36.2 Contents:

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

alue Source Description
Payer http://www.FpML.org [The party identified as the
stream payer.
Receiver http://www.FpML.org [The party identified as the

stream receiver.

1.36.3 Used by:
*  Complex type: IdentifiedPayerReceiver

1.36.4 Derived Types:

1.36.5 Schema Fragment:

<xsd:sianeTyFe nane="Payer Recei ver Enuni' >
<xsd: anhnot ati on>

<xsd: docunent ati on source="http://ww. FpM. or g"

xm : [ ang='

"en" >

The specification of an interest rate stream payer or receiver

party. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Payer" >
<xsd: annot ati on>

<xsd: docunent ati on_source="http://ww. FpM.. org" xm : 1 ang="en">
The party identified as the stream payer.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Recei ver">
<xsd: annot at i on>

<xsd: docunent ati on_source="http://ww. FpM.. org" xm : | ang="en">
The party identified as the streamreceiver.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-shared-4-4.xsd#Complex.IdentifiedPayerReceiver

1.37 PayoutEnum

1.37.1 Description:

The specification of how an FX OTC option with a trigger payout will be paid if the trigger condition is met. The
contract will specify whether the payout will occur immediately or on the original value date of the option.

1.37.2 Contents:

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

alue Source Description
Deferred http://www.FpML.org If the trigger is hit, the
option payout will not be
paid now but will be paid
on the value date of the
original option.
fmmediate http://www.FpML.org |If the trigger is hit, the
option payout will be paid
immediately (i.e., spot
from the payout date).

1.37.3 Used by:
1.37.4 Derived Types:

1.37.5 Schema Fragment:

<xsd:S|aneTyFe nane="Payout Enuni >
<xsd: annotati on>
<xsd: docunent ati on source:"httB:IIMMMLFPNL.org" xm ;| ang="en" >
The specification of how an FX OTC option with_a trigger payout
wll be paid if the trigger condition is met. The confract wll
speci fy whether the payout will| occur Inmediately or on the
original value date of "the option
</ xsdidocunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="Deferred">
<xsd: annot ati on>
<xsd: docunent ati on source:"http:IIMMMAFpNL.orP" xm : | ang="en" >
If the trigger 1s hit, the option payout wil| not be paid now
but will bé paid on the value date of the original option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuneration val ue="I medi ate">
<xsd: annot ati on>
<xsd: docunent ati on source:"http:IIMMMAFpNL.orP" xm | ang="en" >
If the trigger is hit, the option payout wll be paid
imediately (i,e., spot fromthe payout date).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.38 PayRelativeToEnum

1.38.1 Description:

'(Ij'he specification of whether payments occur relative to the calculation period start or end date, or the reset
ate.

1.38.2 Contents:

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

(Value Source Description
[CalculationPeriodStartDate http://www.FpML.org [Payments will occur
relative to the first day of
each calculation period.
[CalculationPeriodEndDate http://www.FpML.org [Payments will occur
relative to the last day of
each calculation period.

[ResetDate http://www.FpML.org |Payments will occur
relative to the reset date.
aluationDate http://www.FpML.org |Payments will occur
(rjelative to the valuation
ate.

1.38.3 Used by:
1.38.4 Derived Types:

1.38.5 Schema Fragment:

<xsd:5|aneTyPe nane="PayRel ati veToEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. or g" xn1;|an?:"en">
The specification of whether payments occur relative to the
cal cul ation period start or end date, or the reset date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">, .
<xsd: enuner ati on val ue="Cal cul ati onPeri odSt art Dat " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
Payments will occur relative to the first day of each
cal cul ati on peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . .
<xsd: enuner ati on val ue="Cal cul ati onPeri odEndDat e" >
<xsd: annot ati on>
<xsd: docunment ati on source="http://ww. FpM.. org" xm : | ang="en">
Payments will occur relative to the |ast day of each
cal cul ati on peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Reset Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
Paynents wi Il occur relative to the reset date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ]
<xsd: enunerati on val ue="Val uati onDate">
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org
Paynents w || occur relative to the valuatio
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>

xm : | ang="en" >
n date.



1.39 PeriodEnum

1.39.1 Description:
The specification of a time period
1.39.2 Contents:

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

I}/alue Source Description
D http://www.FpML.org|Day.

I}N http://www.FpML.orgWeek.

M http://www.FpML.orgMonth.

http://www.FpML.org|Year.

http://www.FpML.org[Term. The period

commencing on the
effective date and ending
on the termination date.
The T period always
appears in assomaﬂon
with periodMultiplier =
and the notation is
intended for use in
contexts where the
interval thus 3ualified (e.g.
accrual period, payment
period, reset perlod ")
spans the entire term of
the trade.

1.39.3 Used by:
1.39.4 Derived Types:

1.39.5 Schema Fragment:

<xsd: si npl eType name="Peri odEnunt >
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm :
ri

The specification of a tine period
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd: token >
<xsd: enuneration val ue="D'>
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM.. or g"

Day
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="W>
<xsd: annot at i on>

<x§g docunent ati on source="http://ww. FpM.. org"

</ xsd: docunEntat|0n>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="M>
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM.. or g"

Mont h.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="Y">
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. org"

Year.

| ang="en" >

xm : 1 ang="en">
xni :lang="en" >
xm : I ang="en">
xm : 1 ang="en">




</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="T">
<xsd: annotation> .
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
Term The period conmencin on the effectivé date and endi ng
on the termnation date. The T period almays appears_in
association wth periodMiltiplier = 1, and the notation is
i ntended for use in contexts where the |nterval t hus
qualified (e, g. accrual period paynent period, reset period,
.) spans thé entire termof the trade.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restrlct|on>
</ xsd: si npl eType>



1.40 PremiumQuoteBasisEnum

1.40.1 Description:

The specification of how the premium for an FX OTC option is quoted.

1.40.2 Contents:

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

alue Source Description

PercentageOfCallCurrencyAmount http://www.FpML.org [Premium is quoted as a
percentage of the

callCurrencyAmount.

(PercentageOfPutCurrencyAmount http://www.FpML.org|Premium is quoted as a
percentage of the
putCurrencyAmount.

[CallCurrencyPerPutCurrency http://www.FpML.org|[Premium is quoted in the

call currency as a
percentage of the put
currency.

{PutCurrencyPerCallCurrency http://www.FpML.org Premium is quoted in the
put currency as a
percentage of the call
currency.

Explicit http://www.FpML.org [Premium is quoted as an
explicit amount.

1.40.3 Used by:
1.40.4 Derived Types:

1.40.5 Schema Fragment:

<xsd:sianeTyPe nane="Pr em umQuot eBasi sEnuni >
<xsd: anhnotati on>

<xsd: docunent ati on source="http://ww. FpM.. org"™ xni : 1l ang="en">

The specification of how the premumifor an"FX OIC option is

quot ed. .
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enuner at | on val ue="Per cent ageCX Cal | Curr encyAnount " >
<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww, FpM.. org" xm : 1 ang="en">
Premiumis quoted as a percentage of the call Currency unt .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="Per cent ageX Put Curr encyAnmount " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww, F NL.or?" xm : |l ang="en" >
Premiumis quoted as a percentage of the putfCurrencyAnount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Cal | CurrencyPer Put Currency" >
<xsd: annot ati on>
<xsd: docunent ati on spurce="httP://MMMLFpNL.org" xm ;| ang="en" >
Premiumis quoted in the call currency as a percentage of the
put currency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Put CurrencyPer Cal | Currency" >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl : |l ang="en">
Premiumis quoted in the put currency as a percentage of the
call currency.
</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on vaIue-"Epr|C|t">
<xsd: annot at i on>
<xsd: document at i on sour ce=' http [ [ v, FpNL org" xm :lang="en">
Premumis quoted as an explicit amount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.41 PremiumTypeEnum

1.41.1 Description:
Premium Type for Forward Start Equity Option
1.41.2 Contents:

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

alue Source Description
PrePaid http://www.FpML.org[TODO
PostPaid http://www.FpML.org[TODO
I}/arlable http://www.FpML.org[TODO
Fixed http://'www.FpML.org[TODO
1.41.3 Used by:
1.41.4 Derived Types:
1.41.5 Schema Fragment:
<xsd: si npl eTy Pe nanme="Pr em umlypeEnuni >

<xsd: annot ati on> _

<xsd: docunment ati on source="http://ww, FpM.. org" xni:|ang="en">

Prem um Type for Forward Start Equity
</ xsd: docungent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="pPrePai d">
<xsd: annot at i on>

<x%d docunent ati on source="http://ww. FpM..

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Post Pai d" >
<xsd: annot at i on>

<xsd: docunment ati on source="http://ww. FpM
TODO

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Vari abl e">
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM..
TODO

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Fi xed" >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM..

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>

Cp on

org" xm:lang="en">

org" xm:lang="en">

org" xm:lang="en">

org" xm:lang="en">




1.42 PriceExpressionEnum

1.42.1 Description:
The mode of expression of a price.
1.42.2 Contents:

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

alue

Source Description

AbsoluteTerms

http://www.FpML.org

he price is expressed as

an absolute amount.>

[PercentageOfNotional

http://www.FpML.org

he price is expressed in

percentage of the notional
amount.

1.42.3 Used by:
1.42.4 Derived Types:

1.42.5 Schema Fragment:

<xsd:sianeTyFe nanme="Pri ceExpr essi onEnunt' >

<xsd: annot ati on> _

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">

The node of expression of a price.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">

<xsd: enuner ati on val ue="Absol uteTer ns" >

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. or
The price is expressed as an absol ute amoun

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

<xsd: enuner ati on val ue="Per cent ageO Not i onal ">

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. or g"

The price is expressed in percentage of the notiona

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumer ati on>
</xsd;restriction>
</ xsd: si npl eType>

n m : I :II n >
?.>x ang="en

xm I ang="en" >

anmount .




1.43 QuotationRateTypeEnum

1.43.1 Description:

The specification of the type of quotation rate to be obtained from each cash settlement reference bank.

1.43.2 Contents:

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

alue Source Description
Bid http://www.FpML.org|A bid rate.
http://www.FpML.org|An ask rate.

http://www.FpML.org

A mid-market rate.

sk
Mid
ExercisingPartyPays

http://www.FpML.org

If optional early
termination is applicable
to a swap transaction, the
rate, which may be a bid
or ask rate, which would
result, if seller is
in-the-money, in the
higher abso ute value of
the cash settlement
amount, or, is seller is
out-of-the- -money, in the
lower absolute value of
the cash settlement

amount.

1.43.3 Used by:

1.43.4 Derived Types:

1.43.5 Schema Fragment:

<xsd: S|aneTyPe nane=" Quot at i onRat eTypeEnuni >

<xsd: annot ati on>

<xsd: docunent ati on source=' http /I www. FpML.. org" xml : |l ang="e

The specification of
from each cash settl enent
</ xsd: docunent ati on>

</ xsd: annot at | on>

<xsd:restriction base="xsd: token >
<xsd: enunerati on val ue="

<xsd: annot at i on>

ban

type of quotation rate to be obtalned
reference k.

<xsd: document ati on source="http://ww. FpM.. org" xnl:|ang="en">

A bid rate.

</ xsd: docunent at i on>

</ xsd: annot at | on>
</ xsd: enuner at i on>

<xsd: enuner ati on val ue="Ask">

<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. org" xnl:|lang="en">

An ask rate.

</ xsd: docunent at i on>

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

<xsd: enuner ati on val ue="

<xsd: annot ati on>

<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">

m d- mar ket rate.
</xsd docunEntat|on>

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

<xsd: enuner at | on val ue="Exerci si ngPart yPays" >

<xsd: annot at i on>

<xsd: document ati on source="http:
If optiopal early
transaction, the'rate,

i f seller

woul d result,

[/ ww. FpM_. org" xm : | ang="en">
termnation iIs appllcable to a swap
Ke e a bid or ask rate, which

money, in the higher




absol ute val ue of the cash settlement amount, or, is seller
i's out-of-the-nmoney, in the lower absolute value' of the cash
settl ement anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.44 QuotationSideEnum
1.44.1 Description:

The side from which perspective a value is quoted.

1.44.2 Contents:

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

alue

Source

Description

Bid

http://www.FpML.org

A value "bid" by a buyer
for an asset, i.e. the value
a buyer is W|II|ng to pay.

sk

http://'www.FpML.org

A value "asked" by a
seller for an asset, i.e. the
value at which a seller is
willing to sell.

Mid

http://www.FpML.org

A value midway between
the bid and the ask value.

1.44.3 Used by:
1.44.4 Derived Types:

1.44.5 Schema Fragment:

<xsd: si npl eType name="Quot ati onSi deEnunt >
<xsd: annot ati on>
<xsd:
The side from which
</xsd docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="Bi d">
<xsd: annot at i on>
<xsd: docurnent ati on source="ht
A value "bid" by a buyer for
is wliling to pay.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="Ask">

<xsd: annot at i on>
<xsd: docurnent ation source="htt
A val ue "asked" by a seller for
which a seller is"willing to sel

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="Md">
<xsd: annot at i on>
<xsd: docunent ati on source='
A val ue m dwa
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>

"htt p:

docunent ati on, source="http://ww. FpM., org"
perspective a value Is quote

tp:// www FpM. org
an asset, 1.e

: !/ www. FpM_. or g"
an asset, 1.e.

[ wwww, FpML
bet ween the bid and the

xm
d.

xm :

or
LsRrgg X

| ang="

| an
t he value at

en" >

:l ang="en" >
the value a buyer

="en">

:lang="en">




1.45 QuoteBasisEnum

1.45.1 Description:
How an exchange rate is quoted.
1.45.2 Contents:

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

(Value

Source

Description

CurrencylPerCurrency?2

http://www.FpML.org

he amount of currencyl
for one unit of currency?2

|Currency2PerCurrency1

http://www.FpML.org

he amount of currency2

for one unit of currencyl

1.45.3 Used by:
1.45.4 Derived Types:

1.45.5 Schema Fragment:

<xsd: si npl eType nanme="Quot eBasi sEnuni >

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">

How an exchan?e rate i s quot ed.

</ xsd: docunent at'i on>

</ xsd: annot at | on>

<xsd:restriction base="xsd:token">

<xsd: enuner at | on val ue="CurrencylPer Currency2">

<xsd: annotati on> .

<xsd: docunent ati on source="http://waw FpM. org"
The amount of currencyl for one unit of currency2

</ xsd: docunent ati on>

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

<xsd: enuner at i on val ue="Currency2Per Currencyl">

<xsd: annot ati on>

<xsd: docunentati on source="http

The amount of currency2 for one unit of curfencyl

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>

xm : I ang="en" >

»/www, FpML. org@" xml : | ang="en">




1.46 RateTreatmentEnum

1.46.1 Description:

The specification of methods for converting rates from one basis to another.

1.46.2 Contents:

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

alue Source Description

BondEquivalentYield http://www.FpML.org [Bond Equivalent Yield.
Per Annex to the 2000
ISDA Definitions (June
2000 Version), Section
7.3. Certain General

Definitions Relating to
Floating Rate Options,

paragraph (g).

(MoneyMarketYield http://www.FpML.orgMoney Market Yield. Per
Annex to the 2000 ISDA
Definitions (June 2000
Version), Section 7.3.
Certain General
Definitions Relating to
Floating Rate Options,
paragraph (h).

1.46.3 Used by:
1.46.4 Derived Types:

1.46.5 Schema Fragment:

<xsd: si npl eType nanme="Rat eTr eat nent Enuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM., org" xnl :|ang="en">
The specification of nmethods for converting rates from one basis
to anot her. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token"> )
<xsd: enurner at i on val ue="BondEqui val ent Yi el d" >
<xsd: annot ati on>

<xsd: docunent ati on_source="http://ww. F NL.or8" xnl : [ang="en" >
Bond Equival ent Yield. Per Annex to the 2000 | SDA Definitions
June 2000 Version), Section 7.3. Certain CGeneral Definitions
el ating to Floatihg Rate Options, paragraph (g).
</ xsd: doclUnent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="MoneyMar ket Yi el d">
<xsd: annot ati on>
<xsd: docunent ati on source="http://MMMLFBNL.org" xm ;| ang="en" >
Money Market Yield, Per Annex_to the 2000 | SDA Definifions
&June_zooo Version), Section 7.3. Certain Ceneral Definitions
elating to Floating Rate Options, paragraph (h)

</ xsd: docUnent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.47 RealisedVarianceMethodEnum

1.47.1 Description:
The contract specifies whether which price must satisfy the boundary condition.

1.47.2 Contents:

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

alue Source Description
Previous http://www.FpML.org|For a return on day T, the
observed price on T- 1
must be in range.

[Last http://www.FpML.org[For a return on day T, the
observed price on T must
be in range.

[Both http://www.FpML.org|For a return on day T, the

observed prices on both T
and T-1 must be in range

1.47.3 Used by:
1.47.4 Derived Types:

1.47.5 Schema Fragment:

<xsd: si npl eType name="Real i sedVari anceMet hodEnunt >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww, FpM.. org" xnl : | ang="en">
The contract specifies whether which price fust satisfy the
boundary condi ti on.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd.token">
<xsd: enuner ation val ue="Previ ous">
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org"_xmn : | ang="en" >
For a return on day T, the observed price on T-1 nust be in
ran
</xsdgdocunentat|on>
</ xsd: annot at 1 on>
</ xsd. enuner at i on> . .
<xsd: enuneration val ue="Last">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org"_xnl : | ang="en" >
For a return on day T, the observed price on T nust bée in
ran
</xsdgdocunentat|on>
</ xsd: annot at 1 on>
</ xsd. enuner at i on> . .
<xsd: enuner ati on val ue="Bot h">
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
For a return on day T, the observed prices on both T and T-1
nmust be in range
</xsd docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enumer ati on>
</xsd;restriction>
</ xsd: si npl eType>



1.48 ResetRelativeToEnum

1.48.1 Description:
The specification of whether resets occur relative to the first or last day of a calculation period.

1.48.2 Contents:

Inherited element(s): (This definition restricts the content defined by the type xsd:token)
alue Source Description

[CalculationPeriodStartDate http://www.FpML.org[Resets will occur relative
to the first day of each

calculation period.

[CalculationPeriodEndDate http://www.FpML.org |Resets will occur relative
to the last day of each
calculation period.

1.48.3 Used by:
1.48.4 Derived Types:

1.48.5 Schema Fragment:

<xsd: si npl eType nane="Reset Rel ati veToEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en" >
The specification of whether resets occur relative tothe first
or last day of a calculation period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token"> )
<xsd: enuner ati on val ue="Cal cul ati onPeri odSt art Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :| ang="en">
Resets will occur relative to the first day of each
cal cul at1 on period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) )
<xsd: enuner ati on val ue="Cal cul ati onPeri odEndDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm ;| ang="en">
Resets will occur relative to the last day of each
cal cul at1 on period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.49 ReturnTypeEnum

1.49.1 Description:

The type of return associated with the equity swap.

1.49.2 Contents:

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

alue Source Description
Dividend http://www.FpML.org|Dividend return swap.
Price http://'www.FpML.org|Price return swap.
[Total http://'www.FpML.org[Total return swap.

1.49.3 Used by:
1.49.4 Derived Types:

1.49.5 Schema Fragment:

<xsd: S|aneTyPe nane="Ret ur nTypeEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. ?
The type of return associated wth t qU| y smap
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enunerati on val ue=" ElV|dend >
<xsd: annot ati on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
D vidend return swap.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuner at i on> .
<xsd: enuneration val ue="Price">
<xsd: annot at i on>
<xsd:; docunent ati on source="http://ww. FpM.. org" xnl :|ang="en">
Price return swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Total"'
<xsd: annot at i on>
<xsd: document ati on source=' http /I ww. FpM.. org" xm : | ang="en">
Total return swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>

:lang="en">



1.50 RollConventionEnum
1.50.1 Description:

The convention for determining the sequence of calculation foeriod end dates. It is used in conjunction with a

specified frequency and the regular period start date of a ca

1.50.2 Contents:

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

Source

Description

[EOM

http://www.FpML.org

Rolls on month end dates
irrespective of the length
of the month and the
previous roll day.

(FRN

http://www.FpML.org

oll days are determined
according to the FRN

Convention or Eurodollar
Convention as described
in ISDA 2000 definitions.

IMM

http://www.FpML.org

IMM Settlement Dates.
The third Wednesday of
the (delivery) month.

IMMCAD

http://'www.FpML.org

The last trading
day/expiration day of the
Canadian Derivatives
Exchange (Bourse de
Montreal Inc)
Three-month Canadian
Bankers' Acceptance
Futures (Ticker Symbol
BAX). The second London
banking day prior to the
third Wednesday of the
contract month. If the
determined day is a
Bourse or bank holiday in
Montreal or Toronto, the
last trading day shall be
the previous bank
business day. Per
Canadian Derivatives
Exchange BAX contract
specification.

IMMAUD

http://'www.FpML.org

The last trading day of the
Sydney Futures Exchange
90 Day Bank Accepted
Bills Futures contract (see
http://www.sfe.com.au/con
One SJ/dneK business day
preceding the second
Friday of the relevant
settlement month.

IMMNZD

http://'www.FpML.org

The last trading day of the
Sydney Futures Exchange
NZ 90 Day Bank Bill
Futures contract (see
http://www.sfe.com.au/con
The first Wednesday after

the ninth day of the

culation period, e.g. semi-annual IMM roll dates.

ent/sfe/tra

ent/sfe/tra



relevant settlement
month.

SFE

http://www.sfe.com.a

Sydney Futures Exchange
90-Day Bank Accepted
Bill Futures Settlement
Dates. The second Friday
of the (delivery) month.

(NONE

http://www.FpML.org

he roll convention is not
required. For example, in
the case of a daily
calculation frequency.

BILL

http://www.publicdebt

13-week and 26-week
U.S. Treasury Bill Auction
Dates. Each Monday
except for U.S. (New
York) holidays when it will
occur on a Tuesday.

http://www.FpML.org

Rolls on the 1st day of the
month.

http://'www.FpML.org

Rolls on the 2nd day of
the month.

http://www.FpML.org

Rolls on the 3rd day of the
month.

http://www.FpML.org

Rolls on the 4th day of the
month.

http://www.FpML.org

Rolls on the 4th day of the
month.

http://'www.FpML.org

Rolls on the 6th day of the
month.

http://www.FpML.org

Rolls on the 7th day of the
month.

http://www.FpML.org

Rolls on the 8th day of the
month.

http://www.FpML.org

Rolls on the 9th day of the
month.

10

http://'www.FpML.org

Rolls on the 10th day of
the month.

11

http://'www.FpML.org

Rolls on the 11th day of
the month.

12

http://www.FpML.org

Rolls on the 12th day of
the month.

13

http://www.FpML.org

Rolls on the 13th day of
the month.

14

http://'www.FpML.org

Rolls on the 14th day of
the month.

15

http://www.FpML.org

Rolls on the 15th day of
the month.

16

http://www.FpML.org

Rolls on the 16th day of
the month.

1/

http://'www.FpML.org

Rolls on the 17th day of
the month.

18

http://www.FpML.org

Rolls on the 18th day of
the month.

19

http://www.FpML.org

Rolls on the 19th day of
the month.

20

http://www.FpML.org

Rolls on the 20th day of
the month.

21

http://'www.FpML.org

Rolls on the 21st day of

the month.




22 http://'www.FpML.org[Rolls on the 22nd day of
the month.

23 http://www.FpML.org|Rolls on the 23rd day of
the month.

24 http://www.FpML.org|Rolls on the 24th day of
the month.

25 http://www.FpML.orgRolls on the 25th day of
the month.

26 http://www.FpML.orgRolls on the 26th day of
the month.

27 http://www.FpML.org|Rolls on the 27th day of
the month.

28 http://www.FpML.org|Rolls on the 28th day of
the month.

29 http://www.FpML.org Rolls on the 29th day of
the month.

30 http://'www.FpML.orgRolls on the 30th day of
the month.

IMON http://www.FpML.org[Rolling weekly on a
Monday.

TUE http://www.FpML.org|Rolling weekly on a
Tuesday.

ED http://'www.FpML.org|Rolling weekly on a
Wednesday.
HU http://www.FpML.org|Rolling weekly on a

Thursday.

[FRI http://www.FpML.org|Rolling weekly on a
Friday.

SAT http://www.FpML.org[Rolling weekly on a
Saturday.

SUN http://www.FpML.org Rolllng weekly on a

Sunday.

1.50.3 Used by:
1.50.4 Derived Types:

1.50.5 Schema Fragment:

<xsd: si npl eType name="Rol | Conventi onEnuni' >
<xsd: annota i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
The convention for determning the sequence of calcul ation period
end dates It is used in conjunction with a speC|f|ed frequency
he rePu ar perlod start” date of a calculation period, e.qg:
sen1 annua I M roll dates.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuner ation val ue="EOM >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM.. org" xnl ;| ang="en">
Roi I's on nonth end dates irrespective of thé length of the
nonth and the previous roll day.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="FRN'>
<xsd: annot at i on>
<xsd: docunentatlon source="http://ww. FpM.. or xm : 1 ang="en" >
Rol | YS are determ ned according to the FRN Convention or
Eurodol ar Convention as described in | SDA 2000 definitions.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="|I MI'>



<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww.F P | ang="en" >
INN{ﬁettlenent Dates. The third Wdnes ay o] the (dellvery)
non
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="| MMCAD" >
<xsd: annot at i on>

<xsd: document at i on source="http://wwu. FP or g; xnl @l ang="en" >
The I ast tradln% day/ expiration day of the adi an
Derivatives Exchange Bourse de antreal I nc) Three nont h
Canadi an Banker s’ cceptance Futures (Ticker BAX). The
second London banklnﬂ day prior to the third dnesda% of the
contract nonth e etern1ned aY is a B our se or ban
holiday in Mntreal or Toronto, the last trading d shall be
the previous bank business day. Per Canadian Derlva ives
Exchange BAX contract specification.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="1 VMWAUD" >
<xsd: annot at i on>
<xsd: document at i on source="http://ww. NL org* .l ang= en ">
The Tast trading day of the gydney ures change 9
Bank Accept ed BI||S Fut ur es contract se
http://ww, sfe. conlau/content/sfe/tradlng/con specs. Rdf) Che
Sydney bu3|ness ¥ prece ing the second Friday of

rel evant settlenent nonth
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="1 MVNZD' >
<xsd: annot at i on>
<xsd: docunent at j on source:"httg [ www,_ FpML. OrEx aR&— en" >
The Tast trading day of the Sydney Futures change 90 Day
Bank Bill Futurés contract (see
http://ww. sfe. conlau/content/sfe/tradlnﬂ/con specs. pdf). The
first Wednesday after the ninth day of the relevant
settl ement non
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="SFE">
<xsd: annot at i on>
<xsd docunent ati on source="http://ww.sfe.comau” xnm:I|lang="en">
Sydney Futures Exchange 90- Dax Bank Accepted Bill Futures
Settlenent Dates. The second riday of the (delivery) nonth.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot ati on> _
<xsd: documrent ati on_source="http://ww. FpM.. org" xnl :| ang="en">
The rol|l convention is not required. For exanple, in the case
of a daily calculation frequency.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="TBI LL" >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww, P
13-week and 26-mee U. S. Treasur
anda¥ except for U S (New orky ol
on a Tuesd aY
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> .
<xsd: enuneration val ue="1
<xsd: annot ati on>
<xsd: docunent ati on source="htt
RoiI's on the 1st day of the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="2">
<xsd: annot ati on> _
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
RoiI's on the 2nd day of th nont h.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="3">

bl i cdebt.treas. gov" xnl:
Auctlon Dat es, "Each

i
id when it Wl occur

p://ww. FpM.. org" xmnl :lang="en">
mont h.

| ang="en" >



<xsd: annot ati on>
<xsd: docunent ati on source="htt

RolI's on the

3rd day of the

</ xsd: docunentatlon>

</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="4">
<xsd: annot ati on> .

<xsd:

docunent ati on source="htt
Roil's on the 4th day of the

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="5">

<xsd
<xsd:

Rol |

:annot ati on>
docunent ati on source="htt
s on the 4th

day of th

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="6">
<xsd: annot at i on>

<xsd: docunent ati on source='
Roil's on the 6th day of t

‘htt
he

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

</ xsd:
<xsd:
<xsd:
<xsd:

enumer at i on>
enuner ati on val ue="7">
annot ati on>
docunent ati on source="htt

RoiI's on the 7th day of th

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="8">
<xsd: annot at i on>

<xsd: docunment ati on source="htt
Roil's on the 8th day of th
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="9">
<xsd: annot ati on> _
<xsd: docunentatlon source="htt
Roil's on the 9th day of th

</ xsd: docunentation>
</ xsd: annot at i on>
</ xsd: enuner at i on>

<xsd: enunerati on val ue="

<xsd: annot ati on>

<xsd:

s on the

10|| >

docunentatlon source="http:
Rol |

th day of the

</ xsd: docunEntatlon>

</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="11">
<xsd: annot at i on>
<xsd: docunent ati on source="htt
RoiI's on the 11th day of the nonth.

</ xsd: docunent ati on>

</ xsd: annot ati on>
</ xsd: enuner at i on>

<xsd:
<xsd:
<xsd:

Rol

enumner ati on val ue="12">
annot at i on> .
docunent ati on source="htt
I's on the 12th day of the nonth.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="13">
<xsd: annot at i on>
<xsd: docunment ati on source="htt
RoiI's on the 13th day of the nonth.

</ xsd: docunent ati on>

</ xsd: annot at i on>

</ xsd:

enumner at i on>

<xsd: enuneration val ue="14">
<xsd: annot ati on> _

<xsd:

docunent ati on source="htt

p:

:\

p:
nmo

p:/
non

p:
mon

p:/
non

p:/
non

/
no

/
t

/1
nt

/
t

/
t

’%

’%

’%

’%

tp:// wwww.

tp: /[ www.

tp: /[ www.

tp:/

Roil's on the 14th day of the no

</ xsd: docunent ati on>

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

JR
nt h

JR
nt h.

FpM..

FpM..

FpM..

. FpML.

. FpML.

. FpML.

. FpML.

FpM..

FpM..

FpM..

FpM..

FpM..

org

org

org

org

org

org

org

org

xm

xml :

xm :

xm :

xml :

xm

xm :

xm

xml :

xml :

xm :

xm :

:lang="en">
l ang="en">
l ang="en">
| ang="en" >
 ang="en">

:lang="en">
l ang="en">

:lang="en">
 ang="en">
l ang="en">
l ang="en">
 ang="en">



<xsd: enuner ati on val ue="

<xsd: annot ati on>

<xsd: docunentatlon source="http:// ww.
Roi's on the th day of the nonth
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="16">
<xsd: annot at i on>
<xsd: document ati on source="htt p:// wwu.

</ xsd: annot ati on>

5|| >

RoiI's on the 16th day of the nonth.
</ xsd: docunent ati on>

</ xsd: enunerati on> .
enumner ati on val ue="17">

<xsd:

<X

</ xsd: annot at i on>

sd:

<xsd:
Rol

annot ati on>

docunent ati on source="htt
I's on the 17th day of the nonth.

tp: /[ www.

</ xsd: docunent ati on>

</ xsd: enuner ati on> Y
<xsd: enuner ati on val ue="18
<xsd: annot ati on>

</ xsd: annot at i on>

enuner at i on>

<xsd: enunerati on val ue="
<xsd: annot ati on> _

d: docunent ati on source="htt /

RoiI's on the 19th day of the nont

</ xsd:

</ xsd: annot at i on>

<xsd: docunment ati on source="htt

tp: /[ www.

RoiI's on the 18th day of the nonth.
</ xsd: docunent at i on>

<XSs

9" >
tp:/

’%

</ xsd: docunent ati on>

</ xsd: enuner at i on> e
<xsd: enunerati on val ue="20">
<xsd: annot at i on>

</ xsd: annot ati on>

<xsd; docunent ati on source="http:

RolI's on the
</ xsd: docunentatlon>

</ xsd: enunerati on> .
<xsd: enunerati on val ue="21">

<xsd: annot ati on> .
d: docunment ation source="htt
21st day of the nonth.

</ xsd: annot at i on>

<XS

RoiI's on the
</ xsd: docunent ati on>

</ xsd: enuner ati on> o
<xsd: enuneration val ue="22">

<X

</ xsd: annot at i on>

sd

:annot ati on>
<xsd:
Rol |

docunent ation source="http:
s on the 22nd

/1
20t h day of the nont

tp: /[ www.

/]
day of the nont

</ xsd: docunent ati on>

</ xsd: enumner at i on> o
<xsd: enuner ati on val ue="23
<xsd: annot ati on>

</ xsd: annot at i on>

</ xsd: enumner at i on>
<xsd: enuneration val ue="24">
<xsd: annot ati on> _
<xsd: document ati on source="http:// wwu.
Roi I's on the 24th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="25">
<xsd: annot at i on>
<xsd: document at i on sour ce="http:// ww

</ xsd: annot at i on>

<xsd: docunent ati on source="htt /
RoiI's on the 23rd day of the nont

tp:/

’%

</ xsd: docunent ati on>

RoiI's on the 25th day of the nonth.
sd: docunent ati on>

</ x

</ xsd: enuner ati on> .,
enuner ati on val ue="26">

<xsd:
<xsd: annot ati on> _

d; docunentatlon source="htt

s on the 26

</ xsd: annot ati on>

<XS

Rol |

th day of the nonth.

</ xsd: docunent ati on>

VAW,
h

VW,
h

tp: /[ www.

FpM..

FpM..

FpM..

FpM..

. FpML.

FpM..

FpM..

. FpML.

FpM..

FpM..

FpM..

.org

org

org

org

org

org

org

org

xm

xml :

xml :

xm :

xm :

xm

xml :

xm :

xm :

xml :

xm

xm :

:lang="en">
 ang="en">
l ang="en">
l ang="en">
 ang="en" >

:lang="en" >
l ang="en">
l ang="en">
 ang="en">
 ang="en">

:lang="en">
l ang="en">



</ xsd: enuner ati on>

<xsd: enuner ati on val ue="27">

<xsd: annot ati on>

<xsd: document ati on source="http:/
Roll's on the 27th day of th

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

on>

<xsd: enuner ati on val ue="28">

<xsd: annot at i on>

<xsd: docunent ati on source="http:

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

on>

<xsd: enuneration val ue="29">

<xsd: annot ati on> _

<xsd: document ati on sour ce="http:
Roi I's on the 29th day of the nonth.

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

on>

<xsd: enunerati on val ue="30">

<xsd: annot ati on>

<xsd: document ati on source="http:
RoiI's on the 30th day of the nonth.

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

on>

<xsd: enuner ati on val ue="MON'">

<xsd: annot ati on>

<xsd: document at i on sour ce="http://ww

Rolllng weekl

</ xsd: docunent at i

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

on a Monday.
on>

<xsd: enuner ati on val ue="TUE" >

<xsd: annot at i on>

<xsd:; docunent ati on source="http:

Rol I'i ng weekl

</ xsd: docunent at i

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

on a Tuesday.
on>

<xsd: enunerati on val ue="WeD'>

<xsd: annot ati on>

<xsd: docunent ati on source="htt

Roi I'i ng weekl

</ xsd: docunenta

</ xsd: annot ati on>
</ xsd: enuner at i on>

on a VEdnesda5
on>

<xsd: enunerati on val ue="THU'>

<xsd: annot ati on>

<xsd: document ati on source="http:

Rolllng weekl

</ xsd: docunent at i

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

on a Thursday.
on>

<xsd: enuneration val ue="FRl ">

<xsd: annot at i on>

<xsd: document ati on source="http:

Rolllng weekl

</ xsd: docunent af i

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

on a Friday.
on>

<xsd: enuner ati on val ue="SAT"

<xsd: annot ati on>

<xsd: document ati on source—"http

Rolllng weekl

</ xsd: docunent at i

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

on a Sat urday.
on>

<xsd: enunerati on val ue="SUN'>

<xsd: annot ati on>

<xsd: docunentatlon source="htt

Rolllng week ¥
</ xsd: docunent a
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>

on a Sunday.
on>

/

A

A

[ 1w

A

A

[ [ v,

[ 1w

A

| VW
e nonth

/ W,
Roil's on the 28th day of the nonth.

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

org

org

org

org

org

org

org

xm :

xm :

xml :

xm

xm :

xm

xml :

xml :

xm :

xm :

xm

l ang="en">
 ang="en" >
| ang="en" >
:lang="en">
l ang="en">
:lang="en">
 ang="en">
l ang="en">
l ang="en">
 ang="en" >
:lang="en">



1.51 RoundingDirectionEnum
1.51.1 Description:

The method of rounding a fractional number.

1.51.2 Contents:

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

Source

Description

I}ljglue

http://www.FpML.org

A fractional number will be
rounded up to the
specified number of
decimal places (the
precision). For example,
5.21 and 5.25 rounded up
to 1 decimal place are 5.3
and 5.3 respectively.

{Down

http://www.FpML.org

A fractional number will be
rounded down to the
specified number of
decimal places (the
precision). For example,
5.29 and 5.25 rounded
down to 1 decimal place
are 5.2 and 5.2
respectively.

[INearest

http://'www.FpML.org

A fractional number will be
rounded either up or down
to the specified number of
decimal places (the
precision) depending on
Its value. For example,
5.24 would be rounded
down to 5.2 and 5.25
would be rounded up to
5.3 ifa f)recision of 1
decimal place were

specified.

1.51.3 Used by:
1.51.4 Derived Types:

1.51.5 Schema Fragment:

<xsd: si npl eType nanme="Roundi ngDi r ecti onEnunt' >

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">

The et hod of
</ xsd: docunent ati on>
</ xsd: annot at | on>

<xsd:restriction base="xsd:token"

<xsd: enuner ati on val ue="
<xsd: annot ati on> .

<xsd;

A fractional

nber of

Up" >

nu
nu deci mal
and
respectlvely._
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: enuner at i on>

<xsd: enuner ati on val ue="Down" >

docunent ati on source="
nber w ||

pl aces
5.25 rounded up to 1

roundi ng a fracti onal

nunber .

VWV FpNL.orﬁ" xm | ang="en" >

ded up to the specifieéed

ecj sion). For _exanple, 5.21
place are 5.3 and 5.3




<xsd: annot ati on>

<xsd; docunent ati on source="http://ww. FpM. or g" xn1:|an9;"en">
A fractional nunber wll be rounded down to the specified
nunber of decimal places Sthe preci sion). For _exanple, 5.29
and 5.25 rounded down to decimal place are 5.2 and 5.2

respectlvely._

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

</ xsd: enuner at i on>

<xsd: enuner ati on val ue="Nearest">
<xsd: annot at i on>

<xsd; docunent ati on, source="http://ww. FpM.. org" xm :|ang="en" >
A fractional number will|l be rounded either Up or down to the
speci fied nunber of decinmal places fthe preci si on) dependlna
on its value, For exanple, 5.24 would be rounded down to 5.
and 5.25 woul d be rounded up to 5.3 if a precision of 1

deci mal place were specified.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</xsd;restriction>
</ xsd: si npl eType>



1.52 SettlementTypeEnum

1.52.1 Description:

Shows how the transaction is to be settled when it is exercised.

1.52.2 Contents:

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

(Value

Source

Description

[Cash

http://www.FpML.org

he intrinsic value of the
option will be delivered by
way of a cash settlement
amount determined, (i) by
reference to the
differential between the
strike price and the
settlement price; or (ii) in
accordance with a
bilateral agreement
between the parties

|[Election

http://'www.FpML.org

Allow Election of either
Cash or Physical
settlement

[Physical

http://www.FpML.org

he securities underlying
the transaction will be
delivered by (i) in the case
of a call, the seller to the
buyer, or %) in the case of
a put, the buyer to the
seller versus a settlement
amount equivalent to the

strike price per share

1.52.3 Used by:
1.52.4 Derived Types:

1.52.5 Schema Fragment:

<xsd: S|aneTyPe nane:"SettIenentTypeEnunf>

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xni: I ang="

Shows how the transaction is to be settled when it

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

<xsd.restriction base="xsd: token">
<xsd: enunerati on val ue="Cash"

<xsd: annot at i on>

<xsd: docunment ati on sour ce="ht
The intrinsic value of the
a cash sett|enment anpunt de

bet ween the stri

|n accor dance

dlfferentlm
Br|ce (||)

et ween t e part
</ xsd: docunent at |1 on>

</ xsd: annot at | on>
</ xsd: enuner at i on>

<xsd: enunerati on val ue="

<xsd: annot at i on>

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

<xsd: enuner ati on val ue="Physi cal "

El ecti on">

<xsd: docupent ati on source="htt
Al'i ow El ection of either Cas
</ xsd: docunent ati on>

en" >

i s exerci sed.

b mayh

VWY, FPNL.org‘ xm : | ang="en' >
n wll be délivered
m ned, (i) bY reference to
erce,and he settl enent

a bilateral agreenent

://www. FpM_, org" xm : | ang="en">

PhysPcaI sett| enent




<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm : 1 ang="en">
The securities underlying the transaction will be delivered
by (1) in the case of"a call, the seller to the buyer, or
(1i) 1n the case of a put, the buyer to the seller versus a
settl enent ampunt equi valent to the strike price per share

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.53 ShareExtraordinaryEventEnum

1.53.1 Description:

Defines the consequences of extraordinary events relating to the underlying.

1.53.2 Contents:

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

alue

Source

Description

AlternativeObligation

http://www.FpML.org

he trade continues such
that the underlying now
consists of the New
Shares and/or the Other
Consideration, if any, and
the proceeds of any
redemption, if any, that
the holder of the
underlying Shares would
have been entitled to.

CancellationAndPayment

http://www.FpML.org

he trade is cancelled and
a cancellation fee will be
paid by one party to the
other.

OptionsExchange

http://www.FpML.org

he trade will be adjusted
by the Calculation Agent
in accordance with the
adjustments made by any
exchange on which
options on the underlying
are listed.

CalculationAgent

http://'www.FpML.org

The Calculation Agent will
determine what
ad#ustment is required to
offset any change to the
economics of the trade. If
the Calculation Agent
cannot achieve this, the
trade goes to Cancellation
and Payment with the
Calculation Agent
deciding on the value of
the cancellation fee.
Adjustments may not be
made to account solely for
changes in volatility,
expected dividends, stock
loan rate or liquidity.

IModifiedCalculationAgent

http://'www.FpML.org

The Calculation Agent will
determine what
ad#ustment is required to
offset any change to the
economics of the trade. If
the Calculation Agent
cannot achieve this, the
trade goes to Cancellation
and Payment with the
Calculation Agent
deciding on the value of
the cancellation fee.




Adjustments to account
for changes in volatility,
expected dividends, stock
loan rate or liquidity are
allowed.

[PartialCancellationAndPayment

http://www.FpML.org

Applies to Basket
Transactions. The portion
of the Basket made UP by
the affected Share will be
cancelled and a
cancellation fee will be
paid from one party to the
other. The remainder of
the trade continues.

[Component

http://www.FpML.org

If this is a
Share-for-Combined
merger event (Shares are
replaced with New Shares
and Other Consideration),
then different treatment
can be applied to each
component if the parties
have specified this.

1.53.3 Used by:
1.53.4 Derived Types:

1.53.5 Schema Fragment:

<xsd: si npl eType nanme=" Shar eExt r aor di nar yEvent Enuni' >

<xsd: annotati on> .

<xsd; docunent ati on source="http://ww. FpM. org" xn1:|an9;
Defi nes the consequences of extraordinhary events rela

under | yi ng. .
</ xsd: docunent ati on>
</ xsd: annot ati on>

<xsd:restriction base="xsd:token">

<xsd: enunerati on val ue="AlternativeCbligation">

<xsd: annot ati on>

<xsd: docunment ati on source="htt
The trade continues such tha
t he New Shares and/
t he proceeds of any rede
t he underlying Shares woul d have been”en

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

t he underly
Con3|der?
t

In
t
any, that t
itled to.

<xsd: enunerati on val ue="Cancel | ati onAndPaynent " >

<xsd: annot ati on>

<xsd: docunent ati on source="htt

p://ww, FpM.. org" xmi ;|

L I g !
The trade is cancelled and a cancellation fee wll

one party to the other.

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

<xsd: enuneration val ue="Opti onsExchange" >

<xsd: annot ati on>

<xsd: docunent atij on source="http:/
The trade w |l be adjusted b
accordance with the adjustne
options on the underlying ar

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

www. FpM.. or g"
e Cal cul ati on Agent
nagg by

<xsd: enuner ati on val ue="Cal cul ati onAgent " >

<xsd: annot ati on>

1 enn >

ng to the

o[/ www. FpML. or@" xml : | ang="en" >
g now consists of

ion, if any, and

} he hol der of

ang="en" >
be~pai d by

xm ;| ang="en" >

In

any exchange on which

<xsd: docunment ati on source="http://ww. FpM.. org" xm : | ang="en">

The Cal cul ati on Agent wi ||

required to offse

determ ne what adjustpent i's
any change to the economcs of the trade.




ati on Agent cannot achieve this, the trade goes
on and Payment with the Cal cul ation Agent

e value of the cancellation fee. AdjUstnents

e to account solely for changes in volatility,
ends, stock loan rate or liquidity.

I

on>

If the Cal
to Cancell
deciding o
may not be ny
expected divid
</ xsd: docunent at
</ xsd: annot at i on>
</ xsd: enuner ati on> o ]
<xsd: enuner ati on val ue="Modi fi edCal cul ati onAgent " >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM.. org"” xnl : 1l ang="en">
The Cal cul ati on Agent wi |l determ ne what adjustnent is
required to offseft any change to the econom cs of the trade.
If the Cal culation Agéent cannot achieve this, the trade goes
to Cancell ation and Paynent with the Cal cul ati on Agent
deciding on the value of the cancellation fee, Adjustrments to
account “for changes in volatility, expected dividends, stock
l[oan rate or liquidity are all owed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . .
<xsd: enuner ati on val ue="Parti al Cancel | ati onAndPaynent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM., org" xm :|ang="en">
plies to Basket Transactions. The portion of the BaSket
made up by the affected Share will be cancelled and a
cancellation fee will be paid fromone party to the other
The remai nder of the trade conti nues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Conponent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
this 1's a Share-for-Conbi hed nerger event (Shares are
replaced with New Shares and O her nsi deration), then
different treatnent can be applied to each conmponent if the
parties have specified this.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>

f c
o] a
e n

ul
ti

t
mad
\"



1.54 SideRateBasisEnum
1.54.1 Description:

The specification of how an individual currency in an FX trade is quoted relative to the base currency.

1.54.2 Contents:

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

(Value Source

Description

[CurrencylPerBaseCurrency

http://www.FpML.org

he amount of the
exchangedCurrencyl1 for
one unit of baseCurrency.

[BaseCurrencyPerCurrencyl

http://'www.FpML.org

The amount of the _
baseCurrency for one unit
of exchangedCurrencyl.

[Currency2PerBaseCurrency

http://www.FpML.org

he amount of the
exchangedCurrency?2 for
one unit of baseCurrency.

[BaseCurrencyPerCurrency?2

http://'www.FpML.org

The amount of the _
baseCurrency for one unit
of exchangedCurrency?2.

1.54.3 Used by:
1.54.4 Derived Types:

1.54.5 Schema Fragment:

<xsd: si npl eType nanme="Si deRat eBasi sEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="htt [ WA
The specification of how an I ndivi dua
guoted relative to the base currency.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at 1 on val ue="CurrencylPer BaseCurrency" >
<xsd: annot ati on>
<xsd: docunent ati on source:"htEE://wwwu
The amount of the exchangedCurrencyl
baseCurrency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner at i on val ue="BaseCurrencyPer Currencyl" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM. or g"
The amount of the baseCurrency for one unit ~of
exchangedCurrencyl.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner at i on val ue="Currency2Per BaseCurrency" >
<xsd: annot ati on>
<xsd: docunent ati on source:"htEE://wwwu
The amount of the exchangedCurrency?2
baseCurrency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner at | on val ue="BaseCurrencyPer Currency2" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM. or g"
The armount of the baseCurrency for one unit ~of
exchangedCurrency?2.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd;restriction>
</ xsd: si npl eType>

FPNL.org" xm :
or oné unit

xm :

FPNL.org" xm :
or oné unit

xm :

p: /[ wwy. FpM_. org" xnl: | ang="en"> i
curréncy in an"FX trade is

| ang="en" >
of
| ang="en" >
| ang="en" >
of
| ang="en" >







1.55 StandardSettlementStyleEnum

1.55.1 Description:

The code specification of whether a trade is settling using standard settlement instructions as well as whether
it is a candidate for settlement netting.

1.55.2 Contents:

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

alue Source Description
Standard http://www.FpML.org[This trade will settle using
standard pre-determined
funds settlement
instructions.

INet http://www.FpML.org[This trade is a candidate
for settlement netting.
StandardAndNet http://www.FpML.org[This trade will settle using

standard pre-determined
funds settlement
instructions and is a
candidate for settlement

netting.
1.55.3 Used by:
1.55.4 Derived Types:
1.55.5 Schema Fragment:
<xsd: S|aneTyPe nane=" St andar dSet t | enent St yl eEnunt' >
<xsd: annot at | on>
<xsd: docunent atjon source="http://ww. FpM.. org" xm :|ang="en">

| a
The code specification of whether a trade i3 settll ng u3|ng
standard settlenment instructions as well as whether it is
candi date for settlement netting.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd.restriction base="xsd.token">
<xsd: enunerati on val ue= Standard
<xsd: annot at i on>
<xsd: docunent at j on source="http://
This trade will settle using stan
settl enent instructions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="Net">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. Fp ? :lang="en" >
This trade is a candidate for set tIe n tin
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="St andar dAndNet " >
<xsd: annot at i on>

www. FpML. or g" xm : | ang="en" >
dard pre-determ ned funds

<xsd: document ati on source="http:// wwu. FpNL or g xm : | ang="en" >
This trade w Il settle using. standard. pre-déterm ned funds
settlenent instructions and is a candi date for settlenent

netting.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.56 StepRelativeToEnum

1.56.1 Description:

The specification of whether a percentage rate change, used to calculate a change in notional outstanding, is
expressed as a percentage of the initial notional amount or the previously outstanding notional amount.

1.56.2 Contents:

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

alue Source Description
Initial http://www.FpML.org|Change in notional to be
applied is calculated by
multiplying the percentage
rate by the initial notiona
amount.
[Previous http://www.FpML.org|Change in notional to be
applied is calculated by
multiplying the percentage
rate by the previously
outstanding notional
amount.

1.56.3 Used by:
1.56.4 Derived Types:

1.56.5 Schema Fragment:

<xsd: S|aneTyPe nane=" St epRel ati veToEnuni' >
<xsd: annot at i on>
<xsd: docunent ati on source=' http [/ www. FpM_. org" xm : |l ang="en" >
The specification of whether percentage rate change, used to
cal cul ate a change. in notlonal outstanding, 1s expréssed as a
percentage of thée initial notional anount “or the previously
out st anding notional anount.
</ xsd: docunent at i on>
</ xsd: annot at| on>
<xsd:restriction base="xsd: token">
<xsd: enuneration value="initial"
<xsd: annot at i on>

<xsd: document at i on sour ce=' httP //mMMLFp xm : Ia ="en" >
Change in notional to be applied is cal ed by nul |ply|ng
the percentage rate by the initial noti a noun t

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="Previ ous">
<xsd: annot ati on>
<xsd: docunent ati on source— "http;//ww. FpM.. or xn1:|an?;"en?>
Change in notional be applied is calcula ed by mul Ti pl
t he p?rcentage rate by t he previously outstandi ng ti
anoun
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.57 StrikeQuoteBasisEnum

1.57.1 Description:

The specification of how an FX OTC option strike price is quoted.

1.57.2 Contents:

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

alue Source Description

PutCurrencyPerCallCurrency http://www.FpML.org[The strike price is an
amount of putCurrency

per one unit of
callCurrency.

[CallCurrencyPerPutCurrency http://www.FpML.org The strlkef prllcl:g IS an
amount of callCurrency

per one unit of
putCurrency.

1.57.3 Used by:
1.57.4 Derived Types:

1.57.5 Schema Fragment:

<xsd: si npl eType nanme="Stri keQuot eBasi sEnuni' >
<xsd: annot ati on> _
<xsd: docunent ati on Source:"httEZ//MMMLFPNL.OY " xm:lang="en">
The specification of how an FX OTC option strike pricé is quoted.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Put CurrencyPer Cal | Currency" >
<xsd: annotati on> .
<xsd: docunent ati on SOurce="httPZ//MMMLF M.. org" xm : | ang="en">
The strike price is an anount of putCurrency per one unit of
cal | Currency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Cal | CurrencyPer Put Currency" >
<xsd: annotati on>
<xsd: docunent ati on SOurce="httPZ//MMMLF M.. org" xm: | ang="en">
The strike price is an anount of call Currency per one unit of
put Currency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.58 StubPeriodTypeEnum

1.58.1 Description:
Element to define how to deal with a none standard calculation period within a swap stream.
1.58.2 Contents:
Inherited element(s): (This definition restricts the content defined by the type xsd:token)

alue

Source

Description

Shortinitial

http://www.FpML.org

If there is a non regular
period remaining it is left
shorter than the streams
calculation period
frequency and placed at
the start of the stream

ShortFinal

http://www.FpML.org

If there is a non regular
period remaining it is left
shorter than the streams
calculation period
frequency and placed at
the end of the stream

[Longlnitial

http://'www.FpML.org

If there is a non regular
period remaining it is
placed at the start of the
stream and combined with
the adjacent calculation
period to give a long first
calculation period

[LongFinal

http://www.FpML.org

If there is a non regular
period remaining it is
placed at the end of the
stream and combined with
the adjacent calculation
period to give a long last
calculation period

1.58.3 Used by:

1.58.4 Derived Types:

1.58.5 Schema Fragment:

<xsd: si npl

<xsd: annot a ]
d: docunent ati on source="htt
El enent to define howto dea

<XS
peri

</ xsd:

eTyPe nanme=" St ubPer i odTypeEnuni >

1 on>

od wthin a swap stream

docunent ati on>

</ xsd: annot at | on>

<xsd:restriction base="xsd:;token">

/[ www. FpML. or g" b
wth a none standard calcul ati on

P

xm : | ang=

<xsd: enuneration value="Shortlnitial">
<xsd: annot ati on>

<xsd:
If there I's a non regular period remaining it
than the streans cal cul ati on period frequency

the start of the stream

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

</ xsd:

enuner at i on>

docunent ati on source="http;//ww. FpM.. or g"

<xsd: enuner ati on val ue="Short Fi nal ">
<xsd: annot at i on>

<xsd: docunent ati on source="htt

If there i's a non regular

than the streans cal cul ati on period frequéency a

xm ;|

is le

and pl

p; // www. FpM.. org" xmi : |
period remalning it |sdle
na p

"en" >

ang="en" >
ft “shorter
aced at

ang="en" >
ft "shorter
| aced at




the end of the stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> o
<xsd: enuneration val ue="Longlnitial ">
<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww. FpM.. org" xnl :|ang="en">
If there i1s a non regular period remaining it is placed at
the start of the stream and conbined with™t he adjacent
cal cul ation period to give a long first cal culation period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="LongFi nal ">
<xsd: annot ati on>
<xsd: docunment ati on source="http;//ww. FpM.. org" xm :|ang="en">
If there is a non regular perjod renalnln% it 1s placed at
the end of the stream and conmbined with the d{acent .
calculation period to give a long last calculation period

</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si nmpl eType>



1.59 TimeTypeEnum

1.59.1 Description:

Defines points in the day when equity option exercise and valuation can occur.

1.59.2 Contents:

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

(Value Source Description

[Close http://www.FpML.org[The official closing time of
the exchange on the
valuation date.

Open http://'www.FpML.org [The official opening time
of the exchange on the
valuation date.

OSP http://www.FpML.org[The time at which the
official settlement price is
determined.

SpecificTime http://www.FpML.org[The time specified in the
element

equityExpirationTime or
valuationTime (as
appropriate)

XETRA http://www.FpML.org[The time at which the
official settlement price
(following the auction by
the exchange) is
determined by the
exchange.

[DerivativesClose http://www.FpML.org[The official closing time of
the derivatives exchange
on which a derivative
contract is listed on that
security underlyer.

AsSpecifiedInMasterConfirmation http://www.FpML.org[The time is determined as
provided in the relevant
Master Confirmation.

1.59.3 Used by:
1.59.4 Derived Types:

1.59.5 Schema Fragment:

<xsd:3|aneTyPe nane="Ti meTypeEnun' >
<xsd: annot ati on> _
<xsd; docunent ati on source="http://ww. FpM.. org" xnl :|ang="en">
Defines points in the day when equity option exercise and
val uati on can occur.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="C ose" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl : 1l ang="en">
The official closing time of the exchange on the valuation

at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ., .,
<xsd: enuner ati on val ue="Cpen" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">



ThF of ficial opening tine of the exchange on the val uation

at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="0OSP" >
<xsd: annot ati on>
<xsd: docunent atjon source="http://ww, FpM.. org" xni :lang="en">
The tipe at which the official settlenent price is
det er m ned. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> R
<xsd: enuner ati on val ue="Speci ficTi me">
<xsd: annot ati on>
<xsd: docunentatjon source="http://ww. FpM.. or
The tipe specified in the elepent equityExp
val uati onTinme (as appropriate)
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="XETRA" >
<xsd: annot at i on>

xm : | ang="en" >

?rationTlne or

<xsd: docunent atjon source="http://ww, FpM.. org" xnl :lang="en">
The tinme at which the official settlenent ice (follow ng
t he auction by the exchange) is determ ned by the exchange.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . .
<xsd: enunerati on val ue="DerivativesCl ose">
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM., org" xmni :lang="en">
The official closing time of the derivativeS exchange on
whi ch a derivative contract is listed on that security
under | yer. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o ) )
<xsd: enuner at i on val ue="AsSpeci fi edl nMast er Confirmati on">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww, FpM.. org" xm :lang="en">
The tine |s determ ned as provided in the rel evant MaSter
Confirmation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>



1.60 TouchConditionEnum

1.60.1 Description:
The specification of, for American-style digitals, whether the trigger level mu

1.60.2 Contents:

st be touched or not touched.

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

alue Source

Description

ouch http://www.FpML.org

he spot rate must have
touched the
predetermined tri%ger rate
at any time over the life of
the option for the payout
to occur.

(Notouch http://www.FpML.org

he spot rate has not
touched the
predetermined tri%ger rate
at any time over the life of
the option for the payout

to occur.

1.60.3 Used by:
1.60.4 Derived Types:

1.60.5 Schema Fragment:

<xsd: si npl eType nanme="TouchCondi ti onEnuni' >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org"” xmnl :lang="en">
The specification of, for Anerican-style digitals, whether the
trigger |level pust be touched or not touche
</ xsd: docunent at on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enuner ati on val ue="Touch">
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl:lang="en">
The spot rate nust have touched the predeterm ned trigger
{ate at any tine over the life of the option for the payout
0 occur.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Not ouch" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :| ang="en">
The spot rate has not touched the predetermned triggér rate
at any tine over the life of the option for the payout to

occur . .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.61 TriggerConditionEnum

1.61.1 Description:

The specification of whether a payout will occur on an option depending upon whether the spot rate is above
or below the trigger rate.

1.61.2 Contents:

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

alue Source Description
Above http://www.FpML.org[The spot rate must be
reater than or equal to
the trigger rate.
(Below http://www.FpML.org[The spot rate must be
less than or equal to the
trigger rate.

1.61.3 Used by:
1.61.4 Derived Types:

1.61.5 Schema Fragment:

<xsd: si npl eType nane="Tri gger Condi ti onEnunt >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The specification of whether a payout w || occur on ah option
dependi ng upon whether the spot rate is above or bel ow the
trigger rate. .
</ xsd docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Above" >
<xsd: annot ati on>
<xsd: docunent ati on source="http:/
Th? spot rate nust be greater t
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Bel ow'>
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The spot rate pust be [ess than or equal to"the triggér rate.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>

[ www. FpML. org" xni : | ang="en">
han or equal "to the trigger



1.62 ValuationMethodEnum

1.62.1 Description:

TheI ISDA defined methodology for determining the final price of the reference obligation for purposes of cash
settlement.

1.62.2 Contents:

Inherited element(s): (This definition restricts the content defined by the type xsd:token)
Falue Source Description

Market

Highest

AverageMarket
AverageHighest
BlendedMarket
BlendedHighest
AverageBlendedMarket
AverageBlendedHighest

1.62.3 Used by:

1.62.4 Derived Types:

1.62.5 Schema Fragment:

<xsd: si npl eType nanme="Val uati onMet hodEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http;//ww. FpM.. or g" xn1:!anP:"en">
The | SDA defi ned net hodol ogy for determ ning the fina Fr|ce of
the reference obligation for purposes of caSh settlenen
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enuneration val ue="Market"/>
<xsd: enuner at | on val ue="Hi ghest"/>
<xsd: enuner at | on val ue="Aver ageMar ket "/ >
<xsd: enuneration val ue="Aver ageH ghest"/>
<xsd: enuneration val ue="Bl endedMarket "/ >
<xsd:enunera%gon val ue="Bl endedH ghest "/ >
r
g

5

<xsd: enuner ation val ue=" Aver ageB| endedM
<xsd: enuner at 1 on val ue="Aver ageBl endedH
</ xsd; restriction>

</ xsd: si npl eType>



1.63 WeeklyRollConventionEnum

1.63.1 Description:

The specification of a weekly roll day.

1.63.2 Contents:

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

alue Source Description
MON http://www.FpML.org Monday
UE http://www.FpML.org[Tuesday
ED http://www.FpML.orgWednesday
HU http://'www.FpML.org[Thursday
IFRI http://www.FpML.org [Friday
SAT http://www.FpML.org|Saturday
SUN http://www.FpML.org|Sunday
BILL http://www.publicdeb{l13-week and 26-week

U.S. Treasury Bill Auction
Dates. Each Monday
except for U.S. (New
York) holidays when it will
occur on a Tuesday.

1.63.3 Used by:
1.63.4 Derived Types:

1.63.5 Schema Fragment:

<xsd:sianeTyPe name="Weekl yRol | Conventi onEnunt >

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM. org" xnl:
The specification of a weekly rol

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

<xsd:.restriction base="xsd:token">
<xsd: enuneration val ue="MON

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.
nda
</xsd:d%cunentation>

</ xsd: annot ati on>
</ xsd: enuner at i on>

<xsd: enunerati on val ue="TUE">

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM

Tuesda

</xsd:do¥unpntation>

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

<xsd: enuner ati on val ue="WeD">

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM..

Wednesday

</ xsd: docunent ati on>

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

<xsd: enuner ati on val ue="THU' >

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM..

Thur sday

</ xsd: docunent ati on>

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

<xsd: enuneration val ue="FRl ">

<xsd: annot ati on>

<xsd; docunent ati on source="http://ww. FpM.

Frida

</xsd:d%cunentation>

day.

org"

org"

org"

org"

| ang="en">

xnml ;| ang:" en" >
' xm :lang="en">

xni -l ang="en" >

xm : I ang="en">

xnml ;| ang:" en" >




</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="SAT'
<xsd: annot at i on>
<x%dtd08unEntat|on source:‘http:IIMMMLFpNL.org" xm : 1 ang="en" >
at ur
</ xsd: docﬁnentat|0n>
</ xsd: annot at i on>
</ xsd: enuner at i on> ., '
<xsd: enuner ati on val ue="SUN">
<xsd: annot at i on>
<x§d gocunentatlon source="http://ww. FpM.. org" xnm : | ang="en">
unda
</ xsd: d%cunentatlon>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="TBI LL" >
<xsd: annot at i on>
<xsd: docunment ati on source="http://wwy, Pu bl i cdebt.treas. gov" xnl:lang="en">
13- week and 26-week U.S. Treasur ] A ction Dates, FEach
anda¥ except for US. (New York ol idays when it w Il occur
on a Tuesd aY
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



2 Schema listing

<xsd: schema ecore:nsPrefix="fpm" ecore:pa
<xsd:S|aneTyPe name="Aver agi ngl nCut Enunt
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
The type of averaging used in an I an option
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enunerati on val ue="In">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm ;| ang="en">
The average price is used to derive the strike price. Also
known as "Asian strike" style option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="Qut">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : | ang="en">
The average price is used to derive the expiration price.
Al'so known as "Asian price" style option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Bot h" >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM.. 0
The average price is used to derive bo t
expiration price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType> .
<xsd: si npl eType name="Aver agi ngMet hodEnuni' >
<xsd: annot ati on> _
<xsd: docunentati on source="http://ww. FpM.. org" xnl :lang="en">
The et hod of calculation to be used mhen,averagln?_rates. Per
| SDA 2000 Definitions, Section 6.2. Certain Definitions
Rel ating to Fl oating Anmounts.
</ xsd: docUnent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Unwei ght ed" >
<xsd: annot ati on>
<xsd: docunentation source="http;//ww. FpM.. or
The arithnmetic mean of the relevant rates f

gage:"org.fpn1" ecor e: docunent Root =" FpM." t ar get Nam

g" xm :lang="en">
or each reSet
dat e. )
</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="Wi ght ed">

<xsd: annot at i on>

<xsd: docunent ati on source="http;//ww. FpM.. org" xm :|ang="en">
The arithpetic nmean of the relevant rates in effect for,
each daY in a calculation period calculated by multiplyin
each relevant rate by the nunber of days such relevant rafe
is In effect, determining the sumof such products and
dividing such sumby the nunber of days in the calculation

peri od. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: si npl eType name="Br eakageCost Enuni' >
<xsd: annotati on>
<xsd: docunentation xn :Ilang="en"> ) ) )
V?en breakage cost 1s applicable, defines who is calculating

it.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at| on val ue="Agent Bank" >
<xsd: annotati on> .
<xsd: docunent ati on xn1:|an?="en">
Breakage cost 1s cal culated by the agent bank.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Lender">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
Breakage cost is cal culafed by the |ender.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType> ) )
<xsd: si np eTyFe name="Busi nessDayConvent i onEnunt' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww, FpM.. org" xm :|ang="en">
The convention for adjustln? any relevant date if it would
otherwmse fall on a day that 1s"not a valid business day. Note
that FRN is included here as a type of business day convention
although it _does not strictly fall within | SDA's definition of
a Business Day Convention and does not conformto the sinple
definition given above.
</ xsd: docunentati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enuner ati on val ue="FOLLOW NG' >
c

<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The non-business date wi|l be adjusted to the first
follow ng day that is a business day
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="FRN'>
<xsd: annot ati on> .
<xsd: document ati on_source="http://ww. FpM.. org" xm : | ang="en">
Per 2000 | SDA Definitions, Section 4.11. F Conventi on
Eur odol | ar Conventi on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue=" MODFOLLOW NG' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The non-business date wi|l be adjusted to the first
followng day that Is a business day unless that day falls
in the next calendar nonth, Iin which case that date w!l| be
the first preceding day that is a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="PRECEDI NG' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The non-business day wil| be adjusted to the first
preceding day that is a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enunerati on val ue=" MODPRECEDI NG' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xmnl : |l ang="en">
The non-business date wi|l be adjusted to the first
preceding day that is a business day unless that day falls
In the previous cal endar nonth, in which case that date
wll be the first followi ng day that us a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://
The date will not be adjusted if
not a bu3|ness,da¥.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Not Appl i cabl e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM., org" xm :|ang="en">
The date adjustnments conventions are defined el sewheré, so
it is not required to specify them here.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</xsd:restriction>

0
n
h

it



</ xsd: si npl eType> .
<xsd: si npl eType name="Cal cul ati onAgent Part yEnuni >
<xsd: ahnot at i on>
<xsd: docunent ati on source="http;//ww. FpM.. or g" xn1 | ang="en" >
The specification of how a cal culation agent will be
deternlned
</ xsd: docunent at i on>
</ xsd: annot at| on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Exerci si ngParty">
<xsd: annot at i on>
<xsd: document ati on_source="http://ww. FpM.. org" x
The party that gives notice of exercise. Pef 2000
Definitions, Section 11.1. Parties, paragraph (d)
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> o
<xsd: enuner ati on val ue="NonExerci si ngParty">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni ; ="en">
The party that Is given notice of exercise. Per 2000 SDA
Definitions, Section 11.1. Parties, paragraph (e)
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> o
<xsd: enuner ati on val ue="AsSpeci fi edl nMast er Agr eenent " >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xm : Ian%:"en">
The Cal cul ation Agent is determned by refefence to the
rel evant master agreenent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType> S ) )
<xsd: si npl eType name="Conmmi ssi onDenomi nati onEnunt >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. or g" :lang="en" >
The unit I n which a conmission Is denon1nated
</xsd docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:;token">
<xsd: enuner ati on val ue="BPS">
<xsd: annot at i on>
<xsd: docunent at i on source—"http /[ www. FpML. org"  xm : | ang="en">
The conm ssion |s expressed in basis points, in referénce
to the price referenced in the docunent.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="Per cent age" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
The conm ssion I s _expressed as a percentage of the gross
price referenced in the docunent.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enunerati on val ue="Cent sPer Shar e" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. or g" xn1:|ang:"en">
The conm ssion Is expressed In cents per share
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Fi xedAnount " >
<xsd: annot at i on>
<xsd: docunment ati on source="http:// ww. FPNL org" xm:lang="en">
The comm ssion_i s expressed as a absol ute afunt.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enumer ati on>
</xsd;restriction>
</xsd S|nPIeT pe>
<xsd S|np eType nane="Conpoundi ngMet hodEnuni' >
<xsd: annot at | on>
<xsd: docunment ati on source="http://ww. FpM.. org" xni:|ang="en">
The conpoundi ng cal cul ati on met hod
</ xsd: docunent at i on>
</ xsd: annot at| on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Fl at ">
<xsd: annot at i on>



<xsd: docunent at j on source="http://ww.FpM. org" xm:I|ang="en">
Fl'at compoundi ng. Conmpoundi ng excl udes the Spread. Nofe
that the first conpounding périod has it's Interest.
alculated i ncludi hg any Spread then subsequent periods
conpound this at a rate” excluding the spread.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="None" >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xnl : |l ang="en">
No conpounding is to be appli i ed.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="Strai ght">
<xsd: annot at i on>
<xsd: docunent ati on source="http: [/ www. FPNL.or? :lang="en">
Stralght conpoundi ng. Conpoundi ng | ncl udes the spread
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType> o
<xsd: si npl eType nanme="Condi ti onsPrecedent Enuni' >
<xsd: annot ati on>
<xsd; docunent ati on source="http://ww. FR org" xm:lang="en">
Defines whether conditions precedent have béen net in a given
syndi cated | oan deal.
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="Yes">
<xsd: annot at i on>
<xsd: docunment ati on source="http: //www FpM.. org" xml :lang="en">
Condi ti ons precedent have been net
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="No" >
<xsd: annot ati on> _
<xsd: document ati on source="http://wwu. FPNL.org" xm : I ang="en" >
Condi tions precedent have not been nme
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Wai ved" >
<xsd: annot at i on>
<xsd: docunment ati on_source="http://ww. FpM.. org" xni:|ang="en">
The requirenent for conditions precedent wefe waived.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: si np eTyPe name="DayTypeEnuni >
<xsd: annota i on>
<xsd: docunentatlon source="http: /[ ww. FpM. or? "en">
A day type classification used in countlng he nunber of days
betmeen wo dat es.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="Busi ness">
<xsd: annot ati on> _
<xsd: documrent ati on source="http;//ww. FpM.. org" xni :|ang="en">
Wien cal cul ating the nunber of days between two dates the
count i ncludes only business days:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Cal endar" >
<xsd: annot at i on>
<xsd: document ati on source="http;//ww. FpM.. org" xni :|ang="en">
en cal culating the nunber of days between“two dates the
count 1 ncludes all cal endar days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="CurrencyBusi ness">
<xsd: annot at i on>
<xsd: documrent ati on source="http;//ww. FpM.. org" xni :|ang="en">
Wien cal cul ating the nunber of days between two dates the



count includes only currency busi ness days.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> ]
<xsd: enuner ati on val ue="ExchangeBusi ness" >
<xsd: annot at i on>
<xsd: docunment atj on source="http;//ww. FpM.. org" xnl :|ang="en">
Wien cal cul ating the number of days between two dates the
count includes only stock exchange business days.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Schedul edTr adi ngDay" >
<xsd: annot at i on>
<xsd: docunment atj on source="http;//ww. FpM.. org" xnl :|ang="en">
en cal culating the nunber of days between two dates the
count includes only schedul ed tradi ng days.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType> . )
<xsd:si npl eType name="DifferenceSeverityEnunt >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
The T SDA defined value indicating the severity of a difference.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd: token">
<xsd: enuneration val ue=" warnln?
<xsd: enuneration value="Error"l>
</ xsd; restrlct|on>
</ xsd: SIWF )
<xsd: si eTy e nane "Di fferenceTypeEnunt >
<xsd: annota i on>
<xsd: document at i on source="http://ww. FpM.. org" xni:|ang="en">
The TSDA defined value indicating the naturé of a difference.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd:enumeration val ue="Value"/>
<xsd: enuner at | on val ue="Ref erence"/ >
<xsd: enunerat|on val ue="Structure"/>
<xsd: enuner at 1 on val ue="Schene"/ >
</xsd;restriction>

</ xsd: si IeT pe>
<xsd: si np Fe nane="Di scount i ngTypeEnuni' >
<xsd: annota i on>

<xsd: docunent ati on source="http://ww. FpM.. org" xnl:|ang="en">
The nethod of cal cul'ating di scounted paynent amounts
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue=" Standard >
<xsd: annot at i on>
<xsd: document at i on_sour ce="http:// wwy, FpNL org" xnm:lang="en">
Per | SDA 2000 Definitions, Section 8.4. D scountlng,
paragraph (a
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuner ati on> ., .,
<xsd: enuner ation val ue="FRA">
<xsd: annot at i on>
<xsd:docunentat|on source="http: /[ ww, FpNL org" xnm:lang="en">
Per | SDA 2000 Definitions, Section 8.4. D scounting,
paragraph (b
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType> o
<xsd: si npl eType nanme="Di vi dendAnmount TypeEnuni' >
<xsd: annot at i on>
<xsd; docunent ati on SOUfCG="httPZ//MMMLFpNL.Org" xm : I ang="en" >
Refers to one on the 3 Anpunts
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="Recor dAnount " >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FRNL org" :lang="en">
100% of the gross cash d|V|dend per Share pald over record
date during rel evant Dividend Period



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="ExAnmount " >
<xsd: annot ati on>

<xsd: docunentati on source="http://ww. FpM.,
100% of gross cash dividend per Share paid after t

date during re|levant Dividend Period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Pai dAnmount " >
<xsd: annot ati on>

<xsd: docunentati on source="http://ww. FpM.,

100% of gross cash dividend per Share pa
Di vi dend Peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>

org'

8" dur

xml ;

I an :ll e!,]ll >
he Dv

xm I ang="en" >
i ng rel evant

<xsd: enuner ati on val ue="AsSpeci fi edl nMast er Confirmati on">

<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM. org"

Confirmtion. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</xsd:s|nPIeType> o
<xsd: si npl eType name="Di vi dendDat eRef er enceEnuni' >
<xsd: annot at i on>

\ g" xm :lang="en">
The Amount I's determned as provided in the rel evant ster

<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">

The reference to a dividend date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="ExDat e" >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww, FpM.. org" xmnl : 1l ang="en">
Date on which a holder of the security is entitled tothe

di vi dend. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o
<xsd: enuner ati on val ue="Di vi dendPaynent Dat e" >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM

Date on which the dividend will be paid b

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Recor dDat e" >
<xsd: annotati on> .

o Bhe

| ang="en" >

I ssuer.

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
e

Date on which the dividend wll be r
t he payi ng agent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> ) )
<xsd: enunerati on val ue="Ter m nati onDat e" >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM.
Term nati on date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Equi t yPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM..
Equi ty paynent date of the swap.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="Fol | ow ngPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM..
The next paynent date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="AdHocDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM

org

corded”in the

xm

xml :

xm :

xm :

books of

:lang="en" >
| ang="en" >
| ang="en" >

| ang="en" >



The dividend date will be specified ad hoc by the parti es,
typically on the dividend ex-date
</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . . .
<xsd: enuner ati on val ue="Cunul ati veEqui t yPai d" >
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org'
Total of paid dividends, paid on next follomnng sh,
Settl ement Paynment Date, which is inmmediately pllomnn% t he
Dividend Period during which the dividend is” paid by the
I ssuer to the holders of record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> ) ) )
<xsd: enuneration val ue="Cunul ati velLi bor Pai d" >
<xsd: annotati on> .
<xsd: docupent ati on source="http://ww. FpM.. org"” xm_: 1l ang="en">
Total of paid dividends, paid on next foll ow ng Paynment
Date, which is imed ately followng the D vidend Period
during which the dividend is paid by the Issuer to the
hol der's of record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . . i
<xsd: enuner ati on val ue="Cumnul ati veEqui t yEXDi v" >
<xsd: annot at i on>

xm_: |l ang="en">

<xsd: docunent ati on source:"http:/IMMMLFpNL.or?" xm : 1 ang="en">
Total of dividends which go ex, paid on next fol|low ng Cash
Settlement Paynent Date, which is jmmediately follow hg the
Divi dend Period during which the Shares comménce trading
ex-di vi dend on_ the Exchange
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> ) ) .
<xsd: enuner ati on val ue="Cunul ati veLi bor ExDi v" >
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xm :lang="en">
Total of dividends which go ex Pald on nex follomnng
Paynent Date, which is i mrediately follow ng the D vidend
Period during which the Shares comence trading ex-dividend
on the Exchange, or where the date_on which thé Shares
commence trading ex-dividend is a Paynent Date, such
Paynment Date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Shar ePaynent " >
<xsd: annotati on> .
<xsd: docunent ation source="http://ww. FpM.. org" xm :lang="en">
I f "D vidend Paynent Date(s)' I1s specified in the
Transacti on Suppl ement as "Share Paynent", then the
Di vi dend Paynent Date in respect of "a D vidend Anpunt shal
fall on a date on or before the date that is two (or any
ot her nunber that is specified in the Transaction
Supplenent? Currency Business Days follow ng the day, on
which the 1ssuer of “the Shares pays the rel evant diVvidend

to hol ders of record of the Shares
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="CashSett| ement Paynent Dat e" >
<xsd: annot ati on>
<xsd: docunmentation source="http://ww. FpM.. org" xm : |l ang="en">
I f "Di vidend Paypent Ente(ské Is specified i'n the
Transaction Suppl ement as "Cash_ Settl enment Paynment Date"
then the Dividend Payment Date in respect of a Dividend
Anount shal |l be the Cash Settl ement Paynment Date relating
to the end of the Dividend Period during which the ShareS
commenced trading "ex" the relevant dividend on the
Exchange )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Fl oat i ngAnount Paynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ation source="http://ww.FpM.org" xm:lang="en">
I f "Dividend Paypnent Date(s)' is specified in the
Transaction Suppl ement as "Fl oati ng Anobunt Paynent Date"
then the Dividend Payment Date in respect of a Dividend
Amount shall be the first Paynent Date falling at | east one
Settlement Cycle after the date that the Sharés have
commenced trading "ex" the relevant dividend on the



Exchange.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner ati on>
</ xsd; restrlct|0n>
</ xsd: SIﬂP eType>
<xsd: si eTy e nane="Di vi dendEnt i t | ement Enuni' >
<xsd: annota i on>
<xsd: docunment at i on source="http://ww, FpM.. org" xni:|ang="en">
The date_on which the receiver of the equity return is entitled
to the dividend.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd:restriction base="xsd;token">
<xsd: enunerati on val ue="ExDate">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xm : 1 ang="en">
Dividend entitlenent is on the dividend ex-date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Recor dDat e" >
<xsd: annot ati on>
<xsd: document ati on source="http://ww.FpM.org" xni: Iang "en" >
Dividend entitlement is on the dividend record date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner ati on>
</ xsd; restrlct|0n>
</ xsd: SIﬂP eType>
<xsd: si eTy e nane="Di vi dendPeri odEnuni >
<xsd: annota i on>
<xsd; docunment at i on source—"httP /I ww. FpML. org" xm : | ang="en">
Defines the First Period or the Second Peri 0d, as specCified in
the 2002 1 SDA Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="FirstPeriod">
<xsd: annot at i on>
<xsd: docunentatlon source— "ht t P [/ P org" :lang="en">
"First Period Per t e 200 SDA EqU| y Der vatlves
Definitions wl
</ xsd: docunentatlon>
</ xsd: annot ati on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="SecondPeri od">
<xsd: annot at i on>
<xsd: docunent ati on source="http://wwm. FpM.. org" xni:lang="en">
"Second. Period" per the 2002 ISDA Equi ty Def'i vat i ves
Definitions will apply.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd; restrlct|0n>
</ xsd: SIHP eType>
<xsd: si eT e name="Dr awdownEvent TypeEnunt >
<xsd: annota i on>
<xsd: document ati on xni:|ang="en"> ) ) )
Vhen breakage cost 1s applicable, defines who is calculating

it
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token"> .
<xsd: enuneration val ue= hbm[kamdomnEvent >
<xsd: annot at i on>
<xsd: docunment ati on xni:|ang="en">

Event triggered by the borromer requestgn% a new | oan
contract against an eX|st|ng acility wth the agent banpk.
The agent W ll receive the borrower notice, calculate the
amount of principal due fromeach | ender based on their
respective share of the underlylng comm tment and send | oan

contract notices to the |enders.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Rat eSet Event " >
<xsd: annot ati on>
<xsd; docunent atij on xm : IanP )
This is a notice that de |nes mhen t he actual underlying
base rate is set for the |oan contract peri od.
</ xsd: docunent ati on>
</ xsd: annot ati on>



</ xsd: enuner ati on> ., .,
<xsd: enunerati on val ue="FxRat eSet Event " >
<xsd: annot at i on>
<xsd: document ation xm : Ian?
This is a notice that de |nes mhen t he exchange rate is set
for the loan contract period. Applicable only fo
mul ticurrency |oan con racts.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType> .
<xsd: si npl eType name="Exerci seStyl eEnuni >
<xsd: annot at i on>
<xsd: docunent ati on source—"httEW//www g" xm : | ang="en" >
The specification of how an C optio be” exerci Sed.
</xsd docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Ameri can">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM. % xm ;| a ngz"en">
tion can be exercised on any date up to the expir at e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="Ber nuda" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww.FpM.org" xm :
Cptlon can be exercised on specif |ed dates Up to
dat e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="Eur opean" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org xn1 | ang="en" >
tion can only be exercised on the explry ate
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuper ati on>
</ xsd;restriction>

ang="en" >
e

|
the expiry

</ xsd: si npl eType>
<xsd: si np eTyPe nanme="Fr abDi scount i ngEnuni >
<xsd: annota i on>
<xsd: document ati on source="http://ww. FpM.. org" xm : | ang="en">
The nethod of FRA discounting, if any, that wll apply.

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd;token">
<xsd: enunerati on val ue="i SDA">
<xsd: annot at i on>
<xsd; docunent ati on source="http: /[ ww. FPNL.org? xm : |l ang="en">
"FRA Di scounting" per the |SDA Definitions will apply:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="AFMA" >
<xsd: annot at i on>
<xsd: document at i on source:"http [ www,_FpM.. org" xmi : | ang="en">
FRA dlSCOUﬂtIRENR t he Australian Financial Markets
A5300|at|on ) OIC Fi nanci al Product Conventions will

</xgg docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot at i on>
<xsd: document at i on source— "http://ww. FpM.. org" xm : I ang="en">
No di scounting will apply.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe name="Fr equencyTypeEnuni >
<xsd: annot ati on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
The schedul e frequency type
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Day" >



<xsd: annot ati on>
<xsd: docunent atjon source="http://ww. FpM.. org" xm :lang="en">
Day is the unit of frequency.
</xsd docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Busi ness" >
<xsd: annot at i on>
<x%%tpocunEntat|on source="http://ww. FpM.. org" xm : | ang="en">

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe name="FxBarri er TypeEnuni >
<xsd: annot at i on>
<xsd: document ati on source="http://ww, FpM
The specification of whether a barrier
is a knockin or knockout, as well as whe t
barrier or a reverse barrier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Knocki n">
<xsd: annot ati on>

.org" xm:; E& "en" >
th in an FX C option
her it is a standard

<xsd: docunent ati on source="http://ww. FpNL or? :lang="en" >
Option exists once the barrier is hit, r|gger rate is
out-of-the nmoney in relation to the strlke rate

</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Knockout ">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM., or% -l ang="en" >
Option ceases to exist once the barrier is Rit. The trigger
rate I's out-of the-noney in relation to the strike rate:
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> ]
<xsd: enuner ati on val ue="Rever seKnocki n" >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww, FpM., or? :lang="en" >
Cptlon exi sts_once the barrier is hit. The r|gger rate is
i n-the nDHEY inrelation to the strike rate.
</xsd docunent ati on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Rever seKnockout " >
<xsd: annot at i on>
<xsd: docunent ati on source—"httF //www FpM_, or% -l ang="en" >
Option ceases to exist once barrier is hijt. The trigger
rate is in-the noney in relatlon to the strike rate.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType>
<xsd: si npl eType name="1ndexEvent ConsequenceEnunt >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni : | ang="en">
The specification of the consequences of I|ndex Events.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token"> .
<xsd: enuner ation val ue="Cal cul ati onAgent Adj ust ment " >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
Cai cul ati on Agent Adj ust nent
</ xsd: docunent at'i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Negoti at edd oseQut ">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xnl : |l ang="en">
Negoti ated Cl ose Qut
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enunerati on val ue="Cancel | ati onAndPaynent " >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
Cancel l'ation and Paynent



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restrlct|on>
</ xsd: SIﬁF eType>
<xsd: si eType nanme="Int erest Cal cul ati onMet hodEnunt' >
<xsd: annota ion>
<xsd: document ati on xm :|ang="en">

>Defi nes whet her agent bank I's making an interest paynent based
on the | ender pro-fata share at the end of the period or based
on the | ender position throughout the period. Agent Banks
decide which way to calculate the interest for a deal

</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration value—"ProRataShare">
<xsd: annot at i on>
<xsd: document ation xm : | ang="en">
Agent bank is making an interest paynment based on the
| ender pro-rata share.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on> o o
<xsd: enuneration val ue="FacilityPosition">
<xsd: annot at i on>
<xsd: document ation xm :|ang="en">
Agent bank_ s making an interest paynent based on the
| ender position throughout the period.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restrlct|on>
</ xsd: SInP
<xsd: si eTy e nane "I nterest Pai dWt hRepaynent Enuni' >
<xsd: annota i on>
<xsd: document ati on xm : 1 ang="en" >
>Defines the options of paying interest with repayment.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enuneration val ue="Nol nterest">
<xsd: annot at i on>
<xsd: docunment ati on xni: Ian? en" >
Interest is not payed W th repaynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration value—"PayeanShareAnDunt">
<xsd: annot at i on>
<xsd: document at i on xn1 ang="en" >
Interest |s Paye mnth repayment. |Interest accrual anount
I's based ender | oan contract share anount.
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="PayedOnRepaynent Anount " >
<xsd: annot at i on>
<xsd: document ati on xnl : | ang="en">
Interest is payed wth répaynent. Interest accrual anount
i s based on ['ender share repaynent amount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restrlct|on>
</ xsd: SIﬁF eType>
<xsd: si eType nanme="Interest Shortfall CapEnunt >
<xsd: annota i on>
<xsd: document ati on xml : 1 ang="en"> ]
The specification of the interest shortfall cap, applicable to
nort gage derivatives.
</ xsd: docunent at i on>
</ xsd: annot at i on> .
<xsd:restriction base="xsd:token">
<xsd: enuner at| on val ue="Fi xed"/ >
<xsd: enuner at i on vaIue-"VarlabIe"/>
</ xsd; restrlct|on>
</ xsd: SIﬁF eType>
<xsd: si eTy e nane="Lengt hUni t Enuni' >
<xsd: annota i on>
<xsd: document ati on_source="http://ww. FpM
Used for indicating the length unit in
</ xsd: docunent ati on>
</ xsd: annot at | on>

or I an en">
t he Ebsource tgpe



<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Pages"/ >
<xsd: enuneration val ue="Ti nmeUnit"/>
</ xsd; restriction>
</xsd:s|nPIeType> .
<xsd: si npl eType name="LoanRepaynent Confi r nEnuni' >
<xsd: annotati on>
<xsd; docunentation xnl:Ilang="en"> . . .
Defines whether the [endér is accepting in full, partially
accepting or denying repaynent.
</ xsd: docunent ati on>
</ xsd: annot at | on> . .
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Accept | nFul | ">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> )
Lender is accepting the repaynment in full
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ]
<xsd: enuneration val ue="Partiall yAccept">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Lender iIs partially accepting the repaynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Deny" >
<xsd: annotati on> .
<xsd: docupent ati on xnl :lang="en">
Lender 1Is denygng t he repaynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType> .
<xsd: si npl eType name="Met hodOFf Adj ust nent Enuni' >
<xsd: annot ati on>
<xsd; docunent ati on source="http://ww. FpM.. org" xnl : |l ang="en" >
Def i nes how adjustnents wll be nade to the contract Should one
or nmore of the extraordi nary events occur
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Cal cul ati onAgent ">
<xsd: annot ati on> _
<xsd: docunentati on source="http://ww. FpM.. org" xnl:
The Cal cul ation Agent has the right to adjust t
the trade foll ow hg a corporate action
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ]
<xsd: enumner ati on val ue="Cpti onsExchange" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww.FpM. org" xnl:lang="en">
The trade wll be adkusted i n accordance wth any
adj ust mrent made by the exchange on which options”on the
underlying are |iSted.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType> ) ) ) o
<xsd: si npl eType nane="Nati onal i sati onOrl nsol vencyOr Del i sti ngEvent Enunt' >
<xsd: annotati on>
<xsd; docunent ati on source="http://ww. FpM. org" xm :1lang="en">
Def i nes the consequences of nationalisation, insolvenCy and
delisting events relating to the underlying.
</ xsd: docuient ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at |1 on val ue="Negot I at edd oseout " >
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
The parties may, but are not obliged, to ternmnate the
transaction on nutual |y acceptable terns_and If the terms

are not agreed then the transaction continues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ]
<xsd: enunerati on val ue="Cancel | ati onAndPaynent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">



The trade i s term nated.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType>
<xsd:sinp eTyFe name= hbgatlvelnterestRateTreatnentEnum‘
<xsd: annot at i on>
<xsd: document ati on source="http://ww, FpM.. or g" Ian? en'>
The nethod of  cal cul ati ng paynent obllgatlons mhen a Tloating
rate Is negative ;elther due’to a, quoted negative floatlng r
or by operation of a spread that |s subtracted fromthe
floating rate
</ xsd: doctnent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token"> .
<xsd: enuner ation val ue="Negati vel nt er est Rat eMet hod" >
<xsd: annot at i on>
<xsd: document ati on source="http://wwy, FB g’ xm : | ang="en" >
Negati ve Interest Rat e thhod Per 0 ISD Definitions,
Sectlon 6.4 Negative Interest Rates, paragraphs (b) and

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Zer ol nt er est Rat eMet hod" >
<xsd: annot ati on>

ate

<xsd: docunent ati on source—"http /[ wwwy. FpML. or xn1 | ang="en" >
Zero Interest Rate hod. Per 2000 | SDA Definjtions,
Sectlon 6. 4. hbgatlve Interest Rates, paragraphs (d) and

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: si npl eType name="Noti onal Adj ust ment Enunt' >
<xsd: annot at i on>
<xsd: docunent ati on source—"httﬁ /I www. FpM_. org" xnl : 1 ang="en">
The conditions that govern the adjustment to the numbér of
units of the equity Swap.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd:token">
<xsd: enuner ati on val ue="Execution">
<xsd: annot at i on>
<xsd: docunment ati on source="http:
The adjustnents to the nunber
execution cl ause.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enumner at i on> . .
<xsd: enuneration val ue="PortfolioRebal anci ng">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww, FpM.. org" xmni : |
The adjustments to_the nunber of units are governed
portfolio rebalancing clause.
</ Xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="St andard">
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww, FpM.. org" xnl :lang="en">
The adjustments to the nunber of units are not governéd by
any specific clause.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType> ) )
<xsd: si npl eType name="Cbl i gati onCat egor yEnunt' >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. or g"
Used in both the obligations and deliverabl e
credlt default swap t0 represent a class or
ich apply.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ation val ue="Payment ">
<xsd: annot at i on>
<xsd: docunent ati on source="http://wwm. FpM.. org" xni:lang="en">
| SDA term " Paynent'

4mmmnprL.org" xm : | ang="en" >

/ .
of units are governed by an

ang="en" >
bg a

xm i la "en">
bllgatlons of the
ype of securities



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="BorrowedMoney" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM. or g"
| SDA term "Borrowed Money".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) )
<xsd: enuner at i on val ue="Ref erencebl i gati onsOnl y" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww:. FpM.. or g"
| SDA term "Reference Obligations Only".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Bond" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org
A term " Bond".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> . .
<xsd: enunerati on val ue="Loan">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org
| SDA term "Loan".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="BondO Loan" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM. org
I SDA term "Bond or Loan".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</xsd:s|nPIeType>
<xsd: si npl eType name="OneC f FeeTypeEnuni' >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en">

xml :

xm

xm :

xm :

xml :

 ang="en">
:lang="en">
l ang="en">
 ang="en" >
 ang="en">

The Iist of oneOf fee types associated with a facility.

</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Anendnent Fee" >
<xsd: annotati on> .
<xsd; docupentation xpl :|ang="en">

A fee charged to the borrower for an anendnent
to the originally agreed credit agreepent. The

unutilized portion of the facility.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Assi gnnent Fee" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

bei ng nade

- fee i's based
on a rate (as stated in the agreenent) applied to the
current commtnent |evel.Cal cul ated as a percentage of the

Cal cul ated as a percentage of the unutilized portion of the

facility. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o )
<xsd: enuner ati on val ue="Facil i t yExt ensi onFee" >
<xsd: annotation> .
<xsd; docunent ati on xn1:|anP: en" >
This fee represents any fe

e paid by the borrower

syndi cate | enders for extending an” existing faci

</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="Fundi ngFee" >
<xsd: annotation> .
<xsd:docunEntat|on_xn1:IanP: en" >
Fee associated with the fu
facility. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Br eakageFee" >

to the
ity.

ndi ng requirenments for given



<xsd: annot ati on>
<xsd: docunentatlon xm : IanP- en"
Cal culated as the cost o breaklng financing on a | oan
contract mhlch is repaid earl
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Upfront Fee" >
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">

This fee i s also known a3 Participation Fee, Arrangenent
Fee etc. This fee represents conpensation to the menbers of
the I'endi ng syndicate (and sonetinmes to Institutional
|nvestors as well) in return for their commtnent of

capit
</xsg docunentatlon>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="\Wi ver Fee" >
<xsd: annot ati on> _
<xsd: docunment ati on xni: Ian? en ">
This fee represents an ee paid t he borromer to the
syndi cate | enders / agent bank fo acceBtln% BFOCGSSIn?
malver request. Waiver request Is sent e borrower fo
obtai n approval fromthe syndicate Ienders for any of their
requirenent, which is outside the terns of the agreenent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: si np eTy e name="OnGoi ngFeeTypeEnuni >
<xsd: annota i on>
<xsd: document ati on xml :|ang="en">
The Tist of accruing fee types associated with a facility.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration val ue="Conm t nent Fee" >
<xsd: annot at i on>
<xsd: document ati on xml : | ang="en"> o )
galcPI?ted as a percentage of the unutilized portion of the
acility
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o )
<xsd: enuneration value="Utilizati onFee">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
Cai cul at ed_as a percentage of the utiljzed portion of the
faC|I|ty This fee t¥pe i's subject to banding rules —
di f erent portions of the utillzation anount nmay be subj ect
to different Percentages
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumner at i on> o
<xsd: enuneration val ue="FacilityFee">
<xsd: annot at i on>
<xsd: docunment ati on xni:|ang="en" )
Cal cul ated as a percentage of the gl obal conmmi t ment anount
of a facility.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
</ xsd; restrlct|0n>
</ xsd: SIﬂP eType>
<xsd: si eT Fe nane="Cpti onTypeEnuni' >
<xsd: annota i on>
<xsd: document at i on source="http;//ww FPNL org" xn1 | ang="en" >
SpeC|f|es whet her the optlon is a cal a put
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:.token">
<xsd: enuneration val ue="Cal | ">
<xsd: annot at i on>
<xsd: docunent ati on source=' http [ 1w,
A caII option glves t he hol der the
under|ying assét by a certain date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . .
<xsd: enuner ati on val ue="Forward" fpnl-annotation: deprecated="true" fpnl-annotation: depr ec
<xsd: annot at i on>

FpM.. or g" xn1 Iang ‘en">
right to buy t
fof a certain prlce.



<xsd: docunent at j on sour ce= httB /[ ww. FpML. or g" ;lang="en">
DEPRECATED val ue which will be renoved in FpNL-S 0 onwar ds
A forward contract Is an agreenent to buy or sell the
unde rlylng asset at a certain future tine for a certain
ric
</§sd docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Put">
<xsd: annot at i on>
<xsd: docunent ati on source="h [ ww, FpM_. org" xmnl : | ang="en" >

tt
A put option gives the holdeP the right to Sell the
under|yi ng asSet by a certain
</ xsd: dotunent at i on>

</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Payer">

<xsd: annot at i on>

date fOr a certain price.

<xsd: docunment ati on source="http://ww. FpM.. org" xnl: | ang="en">
A payer option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Recei ver">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
A receiver option
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Straddl e">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xni:|ang="en">
A straddl e strategy.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuper ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe nane="Payer Recei ver Enuni' >
<xsd: annotati on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
The specification of an interest rate stream payer or receiver
party.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="Payer">
<xsd: annot at i on>
<xsd docunent ati on source="http://ww. FpM.. org" xm : 1l ang="en">
party identified as the stream payer.
</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Recei ver">
<xsd: annot at i on>
<xsd: document ati on_source="http://ww. FpM.. org" xni:|ang="en">
The party identified as the streamreceiver.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuper ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe name="Payout Enun' >
<xsd: annot at i on>
<xsd: document ati on source="' httE [ 1\ FPNL org" ;1 ang="en" >
The specification of how an FX OTC opti on mnth a trigger Fayout
will be paid if the trigger condition s net. The confrac

speci fy whether the payout wil| occur imediately or on the

original value date of "the option.
</ xsd docunent ati on>
</ xsd: annot at i on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="Deferred">
<xsd: annot ati on>

Iang en ">

<xsd docunentatlon source—"http //MMMLFpNL.O[P" xnm :
t he tr|PPe is hit, the option payout w [l not Pal
now but wi be paid on the val ue date of the orlglna
option.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="I1 nmedi at e" >



<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM P Iang-‘en">
If the trigger 1s hit, the option payout w I e pai d
I medi atel y~(i.e., spot from the payout date)
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>

</ xsd; restrlct|on>
</ xsd: SIﬁF .
<xsd: si eTy e nane "PayRel ati veToEnunt >
<xsd: annota i on>
<xsd: document ati on source="http://ww. FpM.. or g" :lang="e
The specification of whether payments occur relatlve ot
cal cul ation period start or end date, or the reset date.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token"> . .,
<xsd: enuneration val ue="Cal cul ati onPeri odSt art Dat e" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM., org" xmi : | ang='
Payments W || occur relative to the first day of each
cal cul ati on peri od.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuner ati on> . .
<xsd: enunerati on val ue="Cal cul ati onPeri odEndDat e" >
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : | ang='
Payments W || occur relative to the |ast day of each
cal cul ati on peri od.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
<xsd: enunerati on val ue="Reset Date">
<xsd: annot at i on>
<xsd: docunment ati on source="http:/
Payments wi Il occur relative to the reset date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner ati on> . .
<xsd: enuner ati on val ue="Val uati onDat e" >
<xsd: annot at i on>

n
he

‘en"

"en"

>

>

/[ www. FpM_, org" xm : | ang="en">

<xsd: docunment ati on source="http://ww. FpM.. org" xnl :|ang="en">
tion date.

Payments wi Il occur relative to the valua
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
</ xsd;restriction>
</ xsd: si npl eType> .
<xsd: si npl eType name="Peri odEnuni >
<xsd: annot ati on>

n

<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
ri

The specification of a tine period
</xsd docunent ati on>

</ xsd: annot at | on>

<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="D'>

<xsd: annot ati on>

<xsd: docunment ati on source="http://ww. FpM.. org" xnl : |l ang="en">

</xs% docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="W >
<xsd: annot ati on>

<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">

Wee
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="M>
<xsd: annot ati on>

<xsd: docunEntatlon source="http://ww. FpM.. org" xm : | ang="en">

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="Y">
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">

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



</ xsd: enuner ati on> .
<xsd: enunerati on val ue="T">
<xsd: annot ati on>

<xsd: document at i on source="http://ww. FpM.. org" xni: Iang "en" >
Term The eriod commencing on the effective date and
ending o he term nation date. The T period al ways apPears
in aSSOC|at|on w th periodMul tiplier 1, and the nota ion
is |ntended for use in contexts where the interval th
qualified (e. g accrual period, payment period, reset
period, .2 Spans the entire term of the trade.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType>
<xsd: si npl eType name="Prem unmuot eBasi sEnuni' >
<xsd: annotati on> .
<xsd: document ati on source="http://ww. FpM.. or g" .l ang="en" >
The specification of how the premumfor an FX CWC op ionis

quot ed.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="Per cent ageCf Cal | Cur r encyAnount ">
<xsd: annot at i on>
<xsd: document ati on source="http://wwy, FPNL.org" xm : I ang="en" >
Pren1un1|s guoted as a percentage of the
al I CurrencyAnpunt .
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue=" PercentageCfPutCurrencyAnDunt">
<xsd: annot at i on>
<xsd: document ati on source="http://ww,F NL.or? ;1 ang="en" >
Prem umis quoted as a percentage of the pu CurrencyAnDunt
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enunerati on vaIue—"CaIICurrencyPerPutCurrency">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni :|ang="en">
Premumis quoted in the call currency as a percentagé of
t he put currency.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="Put CurrencyPer Cal | Currency" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
Premumis quoted in the put currency as a percentage of
the call currency.
</ xsd: docunent at'i oh>
</ xsd: annot ati on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Explicit">
<xsd: annot at i on>
<xsd: document ati on source="http:
Prem umis quoted as an explic
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuper ati on>
</xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe name="Pr em unilypeEnuni >
<xsd: annotati on>
<xsd: document ati on source="http:// wwy, FpNL g xm : I ang="en" >
Prem um Type for Forward Start Equity Opti
</ xsd: docunent at i on>
</ xsd: annot ati| on>
<xsd:restriction base="xsd:token"
<xsd: enuner ation val ue=" PrePald">
<xsd: annot at i on>
<xsd; document ati on source="http://ww. FpM.. org" xni:|ang="en">

[ 1w, pNL org" xm :lang="en">
It anmou

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Post Pai d" >
<xsd: annot at i on>
<x%d docunent ati on source="http://ww. FpM.. org" xm : I ang="en">

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



</ xsd: enuner ati on> _ .,
<xsd: enunerati on val ue="Vari abl e">
<xsd: annot ati on>

<x%d:docunentat|on source="http://ww. FpM.. org" xnl:lang="e

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Fi xed" >
<xsd: annot at i on>

n">

<xsd: docunment ati on source="http://ww. FpM.. org" xnl :|lang="en">
TODO

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restrlct|on>
</ xsd: SIﬁF eType>
<xsd: si eT Pe nane="Pri ceExpr essi onEnuni' >
<xsd: annota i on>

<xsd: docunment ati on source="http://ww. FpM.. org" xni:|ang="en">

The node of expression of a price.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="Absol ut eTer ns" >
<xsd: annot at i on>

<xsd: docunment ati on source="http://ww. FpM.. or xn1:|ang:"e

The price is expressed as an absol ute anmpun
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuneration val ue="Per cent ageCf Noti onal ">
<xsd: annot at I on>

n" >

<xsd: document ati on source="http://ww. FpM., " xm : | ang="en">

The p{lce I's expressed in percentage of thegnotlona
anoun
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restrlct|on>
</ xsd: SIﬁF eType>
<xsd: si eT Pe nane="Quot at i onRat eTypeEnuni >
<xsd: annota i on>

<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
The specification of the type of quotation Fate to be obtai ned

from each cash_ settl enent teference bank.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="Bi d">
<xsd: annot ati on>

<xsd; docunent ati on source="http://ww. FpM.. org" xnl:lang="e

A bid rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Ask">
<xsd: annot ati on>

<xsd: docunment ati on source="http://ww. FpM.. org" xnl:|lang="e

An ask rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="Md">
<xsd: annot ati on>

n">

n">

<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">

A m d- mar ket rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o
<xsd: enuner at i on val ue="Exerci si ngPart yPays" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM._. org" xn:|ang="
If optional early termnation is applicable’to a swap
transacti on, the rate, which may be a bid or ask rate,
which would result, it seller is |n-the money, in the'
her absol ute val ue of the cash settl ement” anount, or,

seller 1s out-of-the-npne in the 'ower absol ute val ue’ of

the cash settl enment anoun
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd:restriction>

||>



</ xsd: si npl eType> . .
<xsd: si np eTyPe nanme="Quot ati onSi deEnuni' >
<xsd: annotati on>
<xsd: docunent ati on_source="http://ww. FpM., org" xm : | ang="en">
The side from which perspective a val ue is quoted.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration value="Bid">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :|ang="en">
A value "bid"' by a buyer for an asset, 1.e. the value a
buyer is wlling to pay.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="Ask">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xmnl :lang="en">
A val ue "asked" by a seller for an asset, 1.e. the value at
which a seller is"wlling to sell
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> . .
<xsd: enuneration value="Md">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. 0
A val ue n1dma¥,betmeen the bid and the ask
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</xsd:s|nPIeType> .
<xsd: si np eTyPe nane=" Quot eBasi sEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
How an exchange rate i s quot ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="CurrencylPer Currency2">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl:lang="en">
The amount of currencyl for one unit of currency2
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="Currency2Per Currencyl">
<xsd: annotati on> .
<xsd: docunentati on source="http://ww. FpM.. org" xml :lang="en">
The amount of currency2 for one unit of currencyl
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType>
<xsd: si npl eType nanme="Rat eTr eat nent Enuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM., org" xnl :|ang="en">
The specification of nethods for converting rates from one
basi s to anot her.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token"> )
<xsd: enuner at i on val ue="BondEqui val ent Yi el d" >
<xsd: annot ati on>
<xsd: docunent ati on_source="http://ww. F NL.org xnl : l ang="en" >
Bond Equivalent Yield. Per Annex to the 2000 | SDA .
Definitions (June 2000 Version), Section 7.3. Certain
Ceneral Definitions Relating to Floating Rate Options,
par agr aph .
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner at i on val ue="NMoneyMNar ket Yi el d" >
<xsd: annot ati on>
<xsd: docunent ati on source:"http:IIMMMLFBNL.or " xn1:lan9;"en">
Money Market Yield, Per Annex_to the 2000 | SDA Defi nitions
Eéune,ZOOO Version), Section 7. Ce tal? Cener al
(h

rg" xnm:lang="en">
val u

e.

3. r
§|n|t|ons Relating to Floating Rate Options, paragraph

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



</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: si npl eType name="Real i sedVari anceMet hodEnunt >
<xsd: annot ati on> _
<xsd: document ati on source="http://ww, FpM.. org" xnl:|ang="e
The contract sFeC|f|es whet her whi ch price fust satisfy t
boundary condition
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue="Previ ous">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org"_xmnl : | ang="en" >
For a return on day T, the observed price on T-1 nust be in

</xsdgdocunEntat|on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Last">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. 0
For a return on day T, the observed pr
ran
</xsdgdocunEntat|on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Both">
<xsd: annot at i on>
<xsd: document at i on source-"htt “//ww. FpML. org" xm ;| ang="en" >
For a return on day T, the observed pr on both T and
T-1 nust be in_ range
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType> .
<xsd: si npl eType name="Reset Rel ati veToEnuni >
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xpl: Il ang="en"
The specification of whether resets occur relative to the flrst
or last day of a calculation period.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration val ue="Cal cul ati onPeri odSt art Dat e" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww, FpM.. org" xnl:|ang="en">
Resets w || occur relative to the first day of each
cal cul ati on peri od.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuner ati on>
<xsd: enunerati on val ue="Cal cul ati onPeri odEndDat e" >
<xsd: annot at i on>
<xsd: document ati on source="http //MMM/FPNL org" xm:lang="en">
Resets will occur relative to the last day of each
cal cul ati on peri od.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuper ati on>
</ xsd;restriction>
</ xsd: si npl eType>
<xsd: S|np eTyPe name="Ret ur nTypeEnuni >
<xsd: annotati on>
<xsd: document ati on source="http://ww, ?
The type of return associated wth t qU| y smap
</ xsd: docunentatlon>
</ xsd: annot at i on>
<xsd:restriction base="xsd:token"
<xsd: enuneration val ue="Di V|dend">
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xni:|ang="en">
D vidend return swap.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: enuner at i on> )
<xsd: enuneration value="Price">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xni:|ang="en">
Price return swap.
</ xsd: docunent ati on>
</ xsd: annot at | on>

N>
he

:lang="en" >



</ xsd: enuner ati on> .,
<xsd: enuneration val ue="Total"'
<xsd: annot at i on>
<xsd: document at i on source=' http://MMMLFpNL.Org" xm : 1 ang="en">
Total return swap.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enumer ati on>
</xsd;restriction>
</ xsd: si npl eType> )
<xsd: si npl eType name="Rol | Conventi onEnunt >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xni:|ang="en">
The convention for determning the sequence of calcul atijon
eriod end dates It Is used in conjunction wth a specified
requency and the regular period start date of a calculation
period, e.g. sem -annual | roll dates.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="EOM >
<xsd: annot at i on>

<xsd: docunment atj on source="http://ww. FpM.. org" xnl :|ang="en">
RoiI's on nonth end dates irrespective of thé |ength of the
nonth and the previous roll day.

</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="FRN'>
<xsd: annot ati on>

<xsd: docunment ati on source="http: //MMMLFpNL.O " xm :lang="en">
Roi I days are determ ned accordlng to the ConventTon or
Eur odol I ar Convention as described in ISDA 2000
definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="1 M >
<xsd: annot at i on>
<xsd: docunentation source="http://ww. FpM.. ? | ang="en" >
I MM ﬁettlenEnt Dates. The third Wdnes day o] the (dellvery)

nont
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="1 MMCAD" >
<xsd: annot at i on>
<xsd: document atj on source="http //MMM/FPNL org" :lang="en" >

The I ast tradln% da /explratlon da t he nadla
Derivatives Exc ang (Bourse de antreal I nc) Three-nonth
Canadi an Bankers' cceptance Futures (Ticker Synbol B

The second London ? ay prior to the third Wednesday
of the contract nDnt determ ned day is a Bourse or
bank holiday in antrea or Toronto the [aSt tradi ng day
shal | be the _previous _bank business’ day, . Per. Canadi an

Derivatives Exchange BAX contract speC|f|cat|on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="1 MWVAUD' >
<xsd: annot at i on>
<xsd: docunent at j on source-"httg A FPNL org* Ian8- en" >
The l'ast trading day of ydney Fut ures change 9
Bank Accepted Bi'll I's” Futures contract (see
tp.// ww sfe, conlau/content/sfe/tradlng/con specs. pdfz
One’ Sydney busi ness Rrecedlng the second Friday of the
rel evant Settl enent nDnt
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="1 MVNZD' >
<xsd: annot at i on>

<xsd: docunment atj on source="http://ww. PNL org; :lang="en" >
The last trading day of the gydney ures change 90
Day ank Bill Futurées contrac #see
/www. sfe.com au/ content/sfe/tradi ng/ con_specs. pdf).
The flrst Védneﬁday after the ninth day of the relevant

settl enent nont
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="SFE">
<xsd: annot at i on>



<xsd: docunent ati on source="http://ww. sfe.com au" xn1 | ang="en"
Sydney Fut ures Exchange 90- EHE Bank Accepted Bill Futureés
Set%henent Dat es. The second Friday of the (delivery)
non

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot at i on>
<xsd: document ati on_source="http://ww. FpM.. org" xnl :| ang="en">
The roll convention is not required. For exanple, in the
case of a daily calculation frequency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="TBI LL" >
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww, Pu
13- week and 26-week U.S. Treasur |
Monday except for U S. (New York olid
occur” on a Tuesday.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: enumner at i on> .
<xsd: enuneration val ue="1">
<xsd: annot ati on> _
<xsd: docunent ati on source="htt
RolI's on the 1st day of the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="2">
<xsd: annot at i on>
<xsd: document ati on source="http:
Roi I's on the 2nd day of th non
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="3">
<xsd: annot at i on>
<xsd: document ati on source="http:/
Roil's on the 3rd day of the non
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="4">
<xsd: annot at i on>
<xsd: document ati on source="http:/
Roil's on the 4th day of the non
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> .
<xsd: enuneration val ue="5">
<xsd: annot ati on> _
<xsd: docunent ati on source="htt
RoiI's on the 4th day of the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="6">
<xsd: annot at i on>
<xsd; docunent ati on source="http:
Roll's on the 6th day of th non
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="7">
<xsd: annot ati on> _
<xsd: document ati on source="http:/
Roil's on the 7th day of the non
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="8">
<xsd: annot at i on>
<xsd:docunentat|on source="http:/
Roll's on the 8th day of th non
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: enuner at i on> .
<xsd: enuneration val ue="9
<xsd: annot ati on>
<xsd: docunment ati on source:"http://mmmnFpNL.org" xm : I ang="en" >

bl i
Aucti on Dates, Each
days when it wll

{ . FpML. org" xmnl : 1l ang="en">

’%

p:/
non

{ . FpML. org" xm : 1 ang="en">

’%

{ . FpML. org" xnl : | ang="en">

’%

{ . FpML. org" xm : | ang="en">

’%

{ . FpML. org" xnl : 1l ang="en">

’%

p:/
non

{ . FpML. org" xml : 1 ang="en">

’%

{ﬂMMLFpNL.Org" xm : 1 ang="en">

{ﬂMMLFpNL.Org" xm : 1 ang="en">

>

cdebt . treas. gov" xm:

| ang="en" >



Rolls on the 9th day of the nonth.
</ xsd: docunent at i on>

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

</ xsd:

<xsd: enuner ati on val ue="10">

<xsd:

<xsd: docunment ati on source="http:// ww.
Roil's on the 10th day of the nonth
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="11">
<xsd: annot at i on>
<xsd'docunentat|on source="http://ww.

annot at i on> |

RolI's on the
</ xsd: docunentatlon>

</ xsd: annot ati on>

</ xsd: enunerati on> .
<xsd: enunerati on val ue="12">

<xsd:

<xsd: document at i on sour ce="http:// ww
Roil's on the 12th day of the nonth
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="13">
<xsd: annot at i on>
<xsd: docunent at i on source—"ht tp:// ww

Rol

annot ati on> |

I's on the 13th

th day of the nonth.

day of the nonth.

</ xsd: docunent ati on>

</ xsd: annot at i on>

</ xsd: enuner at i on> .
<xsd: enuner ati on val ue="14">

<xsd: annot at i on>
<xsd: docunment ati on source="http://ww.
Roil's on the 14th day of the nonth
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="15">
<xsd: annot ati on> _
<xsd: document ati on source="http:// wwu.

Roi I's on the 15th day of the nonth.
</ xsd: docunent ati on>

</ xsd: annot ati on>

</ xsd: enunerati on> .
<xsd: enunerati on val ue="16">

<xsd: annot at i on>
<xsd: document at i on sour ce="http:// ww
Roil's on the 16th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> A
<xsd: enuner ati on val ue="17
<xsd: annot ati on> _
<xsd: document at i on sour ce="http:// ww
Roil's on the 17th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o
<xsd: enuneration val ue="18">
<xsd: annot ati on>
<xsd'docunentat|on source—"ht tp:// www.
RolI's on the h day of the nonth.
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="19">
<xsd: annot at i on>
<xsd: document ati on source="http:// wwu.
RoiI's on the 19th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="20">
<xsd: annot at i on>
<xsd: document at i on sour ce="http:// ww

Rol

I's on the 20th day of the nonth.

</ xsd: docunent ati on>

</ xsd: annot at i on>

</ xsd: enuner ati on> e
<xsd: enuner ation val ue="21

<xsd:

annot at i on>

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

org

org

org

org

org

org

org

org

org

xm :

xm

xml :

xm :

xm :

xml :

xm

xm :

xm

xml :

xml :

 ang="en" >
:lang="en">
l ang="en">
l ang="en">
| ang="en" >
 ang="en">
:lang="en">
| ang="en" >
:lang="en">
 ang="en">
l ang="en">



<xsd: docunent ati on source="http://ww.

RoiI's on the 21st day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="22">
<xsd: annot ati on> _

<xsd: document at i on sour ce="http:// wwv

RoiI's on the 22nd day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="23">
<xsd: annot at i on>

<xsd'docunentat|on source="http:// ww.
RoiI's on the 23rd day of the nonth
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="24">
<xsd: annot at i on>
<xsd: document ati on source="http:// wwu.
Roi I's on the 24th day of the nonth

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="25">
<xsd: annot at i on>
<xsd: document at i on sour ce="http:// ww
RoiI's on the 25th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="26">
<xsd: annot at i on>

<xsd: document at i on sour ce="http:// wwv
Roil's on the 26th day of the nonth
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="27">
<xsd: annot ati on> _
<xsd: docunment ati on source="http:// ww.
RoiI's on the 27th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="28">
<xsd: annot at i on>
<xsd'docunentat|on source="http://ww.
Roi I's on the 28th day of the nonth.

</ xsd: docunentatlon>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="29">
<xsd: annot ati on> .

<xsd: document at i on sour ce="http:// ww

RoiI's on the 29th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="30">
<xsd: annot ati on>

<xsd: docunent ati on source—"ht tp:// ww

Roll's on the 30th day of the nonth.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="MON'>
<xsd: annot at i on>

<xsd: docunment ati on source="http://ww.

RoII|ng weekl y on a Mdnday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="TUE">
<xsd: annot at i on>
<xsd: document ati on source="http://wwu.
Rolllng weekl y. on a Tuesday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="WeD'>

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

FpM..

.org

org

org

org

org

org

org

org

org

org

xm

xm :

xm

xml :

xml :

xm :

xm :

xm

xml :

xm :

xm :

xml :

:lang="en">
l ang="en">
:lang="en">
 ang="en">
l ang="en">
l ang="en">
 ang="en" >
:lang="en">
l ang="en">
l ang="en">
| ang="en" >
| ang="en" >



<xsd: annot ati on> .
<xsd; docunent ati on source="http://ww. FpM.
Rol I'i ng weekly on a Wdnesday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="THU'>
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM..
Rol I'i ng weekly on a Thursday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ., .,
<xsd: enuneration val ue="FRl ">
<xsd: annot ati on>
<xsd; docunent ati on source="http://ww. FpM..
Rol I'i ng weekly on a Friday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> . .
<xsd: enuneration val ue="SAT">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM
Rol I'i ng weekly on a Saturday.
</ xsd: doCunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="SUN'>
<xsd: annotati on> .
<xsd; docunent ati on source="http://ww. FpM.
Rol I'i ng weekl y on a Sunday.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType> . . .
<xsd: si npl eType name="Roundi ngDi r ecti onEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. or g"
The nmet hod of rounding a fractional nunber.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Up" >
<xsd: annot ati on>
<xsd; docunent ati on source="http://ww. FpM.
A fractional nunber w be rounded up to
nunber of decimal places (the precision).

and 5.25 rounded up to 1 decimal place are 5.3 an

respectively.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Down" >
<xsd: annot ati on>

<xsd; docupent ati on source="http://ww. FpM
A fractional nunber will be rounded down
nunber of deci mal places &the preci sion)
and 5. 25 rounded down to deci mal pl ace

respectively.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Nearest">
<xsd: annotati on>

<xsd; docunent ati on source="http://ww. FpM.
A fractional nunmber wll be rounded eithe
t he specified nunber of decimal places &t
dependi ng on its value. For exanple, 5.24
down to 5.2 and 5.25 woul d be rounded uP_
preci sion of 1 decinal place were speci

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType>
<xsd: si npl eType name="Sett| enent TypeEnuni' >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org

Shows how the transaction is to be settled when it

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

.or
f g

org" xm:lang="en">
org" xm:lang="en">
org" xm:lang="en">
org" xm:lang="en">
org" xm:lang="en">
xm : | ang="en">
U e
qP5es > 21
" xm:lang="en">

o the specified
For exanple, 5.29

"are 5.2 and 5.2

m : | ang="en">
~down’to

i on)
rounded

xm : l ang="en">

I'S



<xsd:restriction base="xsd:.token">
<xsd: enuneration val ue="Cash">
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FPNL.org",xn1 Iang en ">
The intrinsic value of the option w il be délivered
of a cash settlenent anount determ ned, (i) by reference o]
the differential between the strike price and’the
settlenent price; or (il) In accordance with a bilatera

agr eenent bet ween the parties
</ x8d: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner ati on> ]
<xsd: enuneration val ue="El ecti on">
<xsd: annot at i on>
<xsd: docunent ati on source—"httﬁ /I www. FpM_. org" xnl : | ang="en" >
i ow El ection_ of either or Physical séttlenent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Physi cal ">
<xsd: annot at i on>
<xsd: docunent ati on source="

http://ww. FpM_. org" xm :
The securities underlying }Pe

th

t

[/ | a

transacti on MP|| be dellvered
the seller to the buyer, or

e buKer to the seller versus a
to the strike price per share

"en" >

b i) in the case of "a ca
(ii) in the case of a put,
settlement amount equival en
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>

</ xsd: si npl eType> )
<xsd: si np eTy e name=" Shar eExt r aor di nar yEvent Enuni' >
<xsd: annota i on>
<xsd; document ati on source="http://ww. FpM.. or g" Ian?-‘en">
Defines the consequences of extraordinary events relafing to

t he underlyin
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="Al ternativeQbligation">
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
The trade continues such that the under|ying now conslsts
of the New Shares and/or the O her Consideration, if
and the proceeds of any redenption, if any, that the ho der
of the underlylng Shares woul d have been entitled to.
</ xsd: docunent at | oh>
</ xsd: annot at i on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="Cancel | ati onAndPaynent " >
<xsd: annot at i on>
<xsd: document ati on source="http: //MMM/FPNL org" xm:lang="en">
The trade is cancelled and a canceliation fee wli be paid
by one party to the other.
</ x5d: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Cpti onsExchange" >
<xsd: annot at i on>

<xsd: document at i on source="http://ww. FpM.. org" xni:|ang="en">
The trade wi || be adjusted by the Calculatidon Agent in
accordance with the adjustments made by any exchange on
ich options on the underlying are |15ted:

</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Cal cul ati onAgent" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl:|ang="en">
The Calcul ation Agent will determ ne what adjustment Ts
required to offset any change to the econom cs of the

trade. If the Cal culati on Agent cannot achjeve this, the

trade goes to Cancellation and Payment with the Calculatlon
8ent eci ding on the value of the cancellation fe

A Justnents may not be nmde to account solely for hanges
in vo atility, expected dividends, stock |oanh rate or

[iquidity.
</ xs docunentatlon>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="Modi fi edCal cul ati onAgent ">
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xnl : |l ang="en">



The Cal cul ati on Agent wi|l determ ne what adjustpent is
required to offse any_change to the economcs of the
trade. If the Cal cul ati on Agent cannot achieve this, the
trade goes to Cance|lation and Paynent with the Cal cul ation
Agent deci ding on the value of the cancellation fee.
Adj ustments t0 account for changes in volatility, expected
di vi dends, st?pk loan rate or Iiquidity are allowed.

o

</ xsd: docunent a n>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) )
<xsd: enuner ati on val ue="Parti al Cancel | ati onAndPaynent " >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM., org" xml : | ang="en">
Applies to Basket Transactions. The portion of the BaSket
made up by the affected Share will be cancelled and a
cancellation fee will be paid fromone party to the other
The renmai nder of the trade conti nues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Conponent ">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xmnl :lang="en">
If this is a Share-for-Conbi ned nerger event (Shares are
repl aced wi th New Shares and O her nsi deration), then
different treatnent can be applied to each conponent if the
parties have specified this.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType> . .
<xsd: si npl eType nanme="Si deRat eBasi sEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl:lang="en">
The speci fication of how an I ndividual curréncy in an FX trade
is quoted relative to the base currency.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="CurrencylPer BaseCurrency" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww.FpM. org" xmnl:lang="en">
The anount of the exchangedCurrencyl for one unit of
baseCurrency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="BaseCurrencyPer Currencyl">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl:lang="en">
The anount of the baseCurrency for one unit of
exchangedCurrencyl.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Currency2Per BaseCurrency" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww,_FpM. org" xm:lang="en">
The anount of the exchangedCurrency2 for one unit of
baseCurrency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="BaseCurrencyPer Currency2">
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM.. org" xnl:lang="en">
The anount of the baseCurrency for one unit of
exchangedCurrency?2.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType>
<xsd: si npl eType nanme="St andar dSett | ement St yl eEnuni' >
<xsd: annotati on>
<xsd: docunent atj on source="http://ww. FpM.. org" xml ;| ang="en">
The code specification of whether a trade 1S settling using
standard settlement instructions as well as whether it is a
candi date for settlenent netting.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">



<xsd: enuner ati on val ue="St andard" >
<xsd: annot ati on>
<xsd: docunent at j on source="http://ww. FpM.. or g" :lang="en" >
This trade will settle using standard pre- detern1ned unds
settlenent instructions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="Net">
<xsd: annot at i on>
<xsd: docunent ati on source="http:
This trade is a candidate for
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="St andar dAndNet " >
<xsd: annot ati on> _

//MMMLFpNL.or?",xn1:Iang:"en">
settl enent ti

<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
This trade w Il settle using. standard. pre -d term ned funds
se%%lenent instructions and”is a candidate for settlenment
nettin
</ xsd: dogunentatlon>
</ xsd: annot at 1 on>
</ xsd: enuper ati on>
</xsd;restriction>
</xsd S|nPIeT pe>
<xsd S|np eType nane="St epRel ati veToEnunt' >
<xsd: annot at i on>
<xsd: document at i on source—"http [ 1 W, FPNL org" :lang="en">
The specification of whether per cent age rate change used to

calcu ate a change i n notlonal outstanding, 1 s expréssed as a
percentage of thé initial notional anpbunt “or the previously
out st andi ng notional anount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration value="initial">
<xsd: annot ati on>
<xsd: docunent ation source="http;//ww. Fp or? :lang="en" >
ange in notional to be applied |s ca cul afed
nultlplylng the percentage rate by the initial otlona
anmoun
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuner ati on> ) )
<xsd: enumer ati on val ue="Previ ous">
<xsd: annot at i on>
<xsd: documrent at | on source—"httP [ 1 Wy, p
Change in notional to be applied is a
mul ti pl yi ng the_ percentage rate by the
out st andi ng _noti onal anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</ xsd; restrlct|0n>
</ xsd: SIHP eType>
<xsd: si eT e name=" St ubPer i odTypeEnuni >
<xsd: annota i on>
<xsd: document ati on source="http://ww. FpM.. org" xnl :| ang="en">
Elenent to define howto deal with a none standard calcul ation
period within a swap stream
</ Xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token
<xsd: enuner ation val ue="Short| ni tlm
<xsd: annot at i on>
<xsd: docunment ati on source="http;//ww. FpM.. org" xnl : | ang="en">
If there is a non regular period remaining it is ieft
shorter than the streans calculatlon peri od frequency and
placed at the start of the strea
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: enuner ati on> )
<xsd: enuner ati on val ue="ShortFi nal ">
<xsd: annot at i on>
<xsd: docunent ati on source— "http://ww. FpM.. org" xm ;I ang="en">
If there is a non regular period remaining it is left
shorter than the streans cal cul ati on period frequency and
placed at the end of the stream
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on> o
<xsd: enuneration val ue="Longlnnitial">

? xn1 | ang="en" >
cul af ed
pr eV|oust



<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww. FpM.. org" xmnl :|ang="en">
If there 1s a non regular period remaining it I1s placed at
the start of the stream and conbined wth™the adjacent
cal culation period to give a long first calculation period

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ]
<xsd: enuneration val ue="LongFi nal ">
<xsd: annot ati on>
<xsd: docunent ati on source="http;//ww. FpM.. org" xnl :|ang="en">
If there I's a non regul ar perijod renalnlnﬂ it 1s placed at
the end of the stream and conbined with the ad] acent
cal cul ation period to give a long |last cal cul ati on period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:s|nPIeType> ) )
<xsd: si npl eType nanme="Stri keQuot eBasi senuni' >
<xsd: annotati on>
<xsd: docunent ati on SOUfCG="httEZ//MMMLF NL.or?"_xn1:Iang=?en">
Thetsge0|f|cat|on of how an FX OIC option strike pricée is
uot ed.
</Qsd:docunEntat|on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at |1 on val ue="Put CurrencyPer Cal | Currency" >
<xsd: annotati on> .
<xsd: docunent ati on SOUfCG="httPZ//MMMLF M.. org" xm : | ang="en">
The strike price is an anount of putCurrency per one unit
of call Currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Cal | CurrencyPer Put Currency" >
<xsd: annot ati on>
<xsd: docunent atijon source="http://ww. FpM.. org" xm :lang="en">
The strike price is an anount of call Currency per one unit
of putCMrrenc¥,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</xsd:s|nPIeType> .
<xsd: si np eTyPe name="Ti meTypeEnunt >
<xsd: annotati on>
<xsd; docunent ati on source="http://ww. FpM.. org" xmnl :|ang="en">
Defines points in the day when equity optionh exercise and
val uati on can occur.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuner ati on val ue="Cl ose">
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xmnl : 1l ang="en">
ghF official closing tine of the exchange on the valuation
at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="COpen" >
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xnl : 1l ang="en">
The official opening time of the exchange on the valuation

at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="0OSP" >
<xsd: annot ati on>
<xsd: docunent atjon source="http://ww, FpM.. org" xni :lang="en">
The tipe at which the official settlenent price is
det er m ned. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> R
<xsd: enuner ati on val ue="Speci ficTi me">
<xsd: annot ati on>
<xsd: docunent atjon source="http://ww. FpM.. or
The tipe specified in the el epent equityExp
val uati onTinme (as appropriate)
</ xsd: docunent at | on>

xm : | ang="en" >

?rationTine or



</ xsd: annot at i on>

</ xsd: enuner at i on>

<xsd: enuner ati on val ue="XETRA" >
<xsd: annot ati on>

<xsd: docunent at j on source="http;//ww, FpM.. org" xm ;| ang="en">
The tine at which the official settlenent price (follow ng
the auction by the exchange) Is determned by the exchange

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ) )
<xsd: enuner ati on val ue="Deri vativesC ose">
<xsd: annot ati on>
<xsd: document ati on source="http://ww. FpM., org" xmnl : | ang="en">
The official closing tinme of the derivativeS exchange on
ich a derivative Contract is listed on that security
under | yer. .
</ xsd: doctunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> o ) )
<xsd: enuner ati on val ue="AsSpeci fi edl nMast er Confirmati on">
<xsd: annotati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
The tine |s determned as provided Iin the réelevant MaSter
Confirmation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</xsd:s|nPIeType> o
<xsd: si npl eType name="TouchCondi ti onEnuni' >
<xsd: annot at i on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
The specification of, for Anerlcan-style dlgltals, whet her the
trigger |evel pust be touched or not touche

</ xsdi docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enuner ati on val ue="Touch">
<xsd: annot ati on>

<xsd: docunent at i on source:"httR:/IMMMLFpNL.org"_xn1:Iang:"en">
The spot rate nust have touched the predetermi ned trigger
{ate at any tine over the life of the option for the payout
0 occur.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Not ouch" >
<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The spot rate has not touched the predetermned triggeér
rate at any tinme over the life of the option for thée payout

to occur. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</xsd:s|nPIeType> . o
<xsd: si npl eType name="Tri gger Condi ti onEnuni >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl : 1l ang="en">
The specification of whether a payout wl| occur on ah option
dependi ng upon whether the spot rate is above or bel ow the
trlgger rate. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Above" >
<xsd: annot ati on>
<xsd: docunentati on source="http:/
Th? spot rate nust be greater t
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Bel ow'>
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
Th? spot rate nmust be less than or equal tothe triggér
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</xsd:restriction>

[ www. FpML. org" xni : | ang="en">
han or equal "to the trigger



</ xsd: si npl eType> .
<xsd: si npl eType name="Val uati onMet hodEnunt >
<xsd: annotati on>
<xsd: docunent ati on source="http;//ww. FpM.. or g" xn1:!anP:"en">
The | SDA defi ned nethodol ogy for determning the fina Prlce of
the reference obligation for purposes of caSh settlenent.
</ xsd: docunent ati on>
</ xsd: annot at | on> . .
<xsd:restriction base="xsd:token">
<xsd: enuner at i on val ue="Mar ket "/ >
<xsd: enuner at | on val ue="Hi ghest"/ >
<xsd: enuner at | on val ue="Aver ageMar ket "/ >
<xsd:enuneration val ue="AverageH ghest"/>
<xsd: enuner ati on val ue="Bl endedMar ket "/ >
<xsd: enuner at | on val ue="Bl endedH ghest"/ >
<xsd: enuner at | on val ue="Aver ageBl| endedMar ket "/ >
<xsd: enuner at i on val ue="Aver ageBl endedH ghest"/ >
</ xsd;restriction>
</xsd:s|nPIeType> )
<xsd: si npl eType name="Wekl yRol | Conventi onEnuni' >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww.FpM. org" xm :lang="en">
The specification of a weekly roll day.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enuner ati on val ue="MON'>
<xsd: annot ati on>
<xsd:gocunEntat|on source="http://ww. FpM.. org" xm : | ang="en">

nda
</xsd:d%cunpntat|on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ., )
<xsd: enuner ati on val ue="TUE" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
Tuesday )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuneration val ue="WeD"'>
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
Wednesday .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner at i on val ue="THU' >
<xsd: annotati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
Thur sday )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="FRI ">
<xsd: annot ati on>
<x§d;gocunentat|on source="http://ww. FpM.. org" xm : | ang="en">
rida
</xsd:d%cunpntat|on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ., )
<xsd: enuner ati on val ue="SAT" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
Sat ur day .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuneration val ue="SUN'>
<xsd: annot ati on>
<x%d:gocunentat|on source="http://ww. FpM.. org" xnl :lang="en">
unda
</xsd:dgcunEntat|on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="TBI LL" >
<xsd: annotati on> .
<xsd: docunent ati on source="http://ww,
13-week and 26-week U. S, Treasury B
Monday except for U S. (New Yorky ho
occur”on a Tuesda
</ xsd: docunent ati on
</ xsd: annot at i on>

bl i cdebt.treas. gov" xnl
Aucti on Dates, Each
days when it wll

PY
[

:lang="en" >



</ xsd: enuner at i on>
/</ )ésd_: reist[rl ction>
</ xsd: si e e>
</xsd:schegg> yp
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