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Copyright (c) 1999 - 2008 by International Swaps and Derivatives Association, Inc.
Financial Products Markup Language is subject to the FpML® Public License.

FpML® is a registered trademark of the International Swaps and Derivatives Association, Inc.
A copy of this license is available at http://www.fpml.org/license/license.html

The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
without limitation, warranties that FpML, or the FpML specifications are free of defects, merchantable, fit for a
particular purpose or non-infringing. The entire risk as to the quality and performance of the specifications is
with you. Should any of the FpML specifications prove defective in an?/ respect, you assume the cost of any
necessary servicing or repair. Under no circumstances and under no legal theor%, whether tort (including
negligence), contract, or otherwise, shall ISDA, any of its members, or any distributor of documents or
software containing any of the FpML specifications, or any supplier of any of such parties, be liable to you or
any other person for any indirect, special, incidental, or consequential damages of any character including,
without limitation, damages for loss of goodwill, work stoppage, computer failure or malfunction, or any and all
gther commercial damages or losses, even if such party shall have been informed of the possibility of such
amages.
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1 Global Complex Types



1.1 ValuationDocument

1.1.1 Description:

A type defining a content model that includes valuation (pricing and risk) data without expressing any
processing intention.

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

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

market (zero or more occurrences; of the type Market) This is a global element used for creating global types.
It holds Market information, e.g. curves, surfaces, quotes, etc.

valuationSet (zero or more occurrences; of the type ValuationSet)
1.1.3 Used by:

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Val uat i onDocunent " >
<xsd: annot at i on>
<xsd: docunentati on xm : | ang="en" > . . o
A type defining a content node| that includes valuation (pricing
and ri sk) data w thout expressing any processing intention.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Dat aDocunent ">
<xsd: sequence> )
<xsd: el enment ref="market" m_nCccurs="0" maxQccurs="unbounded"/ >
<xsd: el ement ref="val uationSet" m nCccurs="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/Element.
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/Element.

2 Global Elements



2.1 FpML

2.1.1 Description:

The FpML element forms the root for any conforming FpML instance document. The actual structure of the
document is determined by setting the 'type' attribute to an appropriate derived subtype of the complex type
Document.

2.1.2 Contents:
Element FpML is defined by the complex type Document
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el emrent nane="FpM." type="Docunent">
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
The FpM. el enent forns the root for any conform ng FpM | nstance
docupent. The actual structure of the docunment | s determ ned by
setting the "type' attribute to an appropriate derived subtype” of
t he conpl ex type Docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >



3 Schema listing

<xsd: schema ecore: nsPrefix="fpm " ecore: package="org.fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
products
</ xsd: docunent at i on>

</ xsd: annot at i on>
<xsd: i ncl ude schemaLocation="fpm -fx-4-4.xsd"/>
<xsd: 1 ncl ude schemaLocation="fpnl-ird-4-4.xsd"/>
<xsd: 1 nclude schenmaLocat| on="fpnl - eqd- 4- 4. xsd"/ >
<xsd: | ncl ude schemalLocation="fpnl -return-s ps—4—4 xsd"/ >
<xsd: i ncl ude schenmaLocation="fpnl -cd-4-4. xsd"
<xsd: 1 ncl ude schemaLocat | on=" on'-bond-optlon 4- 4, xsd"/>
<xsd: | nc|l ude schenmaLocat| on="fpnl -correl ati on- swaps- sd"/ >
<xsd: 1 ncl ude schenalLocat| on="f pnl -di vi dend- swaps- 4 4 "/>
<xsd: 1 nclude schemalLocati on="fpnl -vari ance- smaps .xsd"/>
<xsd: 1 ncl ude schemaLocati on="fpnl -1 oan-4-4. x
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
busi ness process nessagi ng
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: annot at i on>
<xsd: docunment ation xm :1ang="en">
pre-trade
</ xsd: docunent ati on>
</ xsd; annot at i on>
<xsd: i ncl ude  schenmaLocati on="fpni - pretrade- 4- 4. xsd"/ >
<xsd: annot ati on>
<xsd: docunent ati on xni:|ang="en">
negot i ation and executi on
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: 1 nclude schenalLocati on=" fpn1—tradeexec 4-4, xsd" [ >
<xsd: | ncl ude schenalLocat|on="fpnl - posttrade-negoti ati on-4-4.xsd"/>
<xsd: i nclude schenalLocation="fpmnl - posttrade-execution-4-4.xsd"/>
<xsd: i ncl ude scwenaLocatlon-"fpn1-aIIocatlon 4-4.xsd"/ >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

notificatio
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: i nclude schenalLocation="fpmn -trade-notification-4-4. xsd"/
<xsd: i ncl ude schenalLocation="fpm -contract-notification-4-4 xsd"/>
<xsd: annot at i on>
<xsd: docunment ati on xni:|ang="en">
confirnmation
</ xsd: docunent at i on>
</ xsd; annot at i on>
<xsd: | nclude schemaLocaton="fpn -confirmation-4-4. xsd"/>
<xsd: i ncl ude schenalLocati on="f pml - posttrade-confirnmation-4-4.xsd"/>
<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
reporting and sett| ement
</ xsd: docunent at i on>
</ xsd; annot at i on>
<xsd: | ncl ude schemalocation="fpm -credit-event-notification-4-4.xsd"/>
<xsd: 1 nclude schenmalLocat| on="fpnl -reporting-4-4.xsd"/>
<xsd: i ncl ude. schenalocation="fpnl -reconci | lati on-4-4. xsd"/ >
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
m scel | aneous
</ xsd: docunent at i on>
</ xsd; annot at i on>
<xsd: |nclude schemaLocat i on="f pni - natchlng status-4-4. xsd"/ >
<xsd: conp exType nane="Val uat i onDocunent
<xsd: annot at | on>
<xsd: docunEntatlon xn1 | ang="en"
A'type defining a conten nDdeI that includes val uation
(p{lcing and risk) data w thout expressing any processing
I ntention.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Dat aDocument ">
<xsd: sequence>
<xsd: el enent ref="market" m nQccurs="0" maxQccur s="unbounded”/ >
<xsd: el enrent ref="val uationSet" m nCccurs="0" naxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>

>




</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: el enent nane="FpM." type="Docunent">
<xsd: annotation> . .
<xsd: docunent ati on xn1:|an%: en"> )
The FpM. el ement forms the root for any conform ng FpM. |
i nstance docunent._ The actual structure of the doCunent is
det erm ned by settln% the "type' attribute to an appropriate
derived subtype of the conpléex type Docurent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: schema>
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