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1.1 ActualPrice

1.1.1 Description:

1.1.2 Contents:

currency (zero or one occurrence; of the type Currency) Specifies the currency associated with the net price.
This element is not present if the price is expressed in percentage terms (as specified through the
priceExpression element).

amount (exactly one occurrence; of the type xsd:decimal) Specifies the net price amount. In the case of a
fixed income security or a convertible bond, this price includes the accrued interests.

priceExpression (exactly one occurrence; of the type PriceExpressionEnum) Specifies whether the price is
expressed in absolute or relative terms.

1.1.3 Used by:
Complex type: Price

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType nane="Actual Price">
<xsd: sequence> .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">

Specifies the currencY aSsociated with the net price. This
element is not present if the price is expressed in .
percentage terns (as specified through the priceExpression

el ement). )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enrent nane="anount" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) )
Specifies the net price anpunt. In the case of a fixed incone
security or a convertible bond, this price includes the
accrued i nterests.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i ] ]
<xsd: el ement nanme="pri ceExpressi on" type="Pri ceExpressi onEnunt' >
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en"> )
Specifies whether the price is expressed in absolute or
relative terns,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


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

1.2 AnyAssetReference

1.2.1 Description:

A reference to an asset, e.g. a portfolio, trade, or reference instrument..

1.2.2 Contents:

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

1.2.3 Used by:

»  Complex type: PricingMethod
Complex type: ScheduledDate
Complex type: Valuation

 Complex type: VolatilityRepresentation

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" AnyAsset Ref erence" >
<xsd: annotati on>
<xsd: docunentation xnl :lang="en"> )
A reference to an asset, e.g. a portfolio, trade, or reference
instrument..
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> .
<xsd:attri bute nane="href" type="xsd:|DREF" use="required"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.PricingMethod
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-valuation-4-4.xsd#Complex.ScheduledDate
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.Valuation
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-mktenv-4-4.xsd#Complex.VolatilityRepresentation

1.3 Asset

1.3.1 Description:
Abstract base class for all underlying assets.
1.3.2 Contents:

1.3.3 Used by:

*  Element: underlyingAsset
Complex type: Basket
Complex type: IdentifiedAsset

1.3.4 Derived Types:

*  Complex type: Basket
Complex type: IdentifiedAsset

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Asset" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnm ;I ang="en"> )
Abstract base class for all underlying assets.
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.underlyingAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Basket
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.IdentifiedAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Basket
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.IdentifiedAsset

1.4 AssetMeasureType

1.4.1 Description:

A scheme identifying the types of measures that can be used to describe an asset.

1.4.2 Contents:

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

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conplexType nane="Asset Measur eType" >
<xsd: annot at | on>
<xsd: docunentation xnl :lang="en">
A schene |dent|f¥|ng the types of neasures that can be used to
descrlbe an asse
</ xsd: docunent ati on>
</ xsd: annot at |1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: normal i zedSt ri ng" >
<xsd: attribute nane="asset MeasureSchene" default="http://ww.fpm . org/ codi ng- scheme/ asset
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.5 AssetPool

1.5.1 Description:
Characterise the asset pool behind an asset backed bond.
1.5.2 Contents:

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

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

initialFactor (exactly one occurrence; of the type xsd:decimal) The part of the mortgage that is outstanding on
trade inception, i.e. has not been repaid yet as principal. It is expressed as a multiplier factor to the morgage: 1
means that the whole mortage amount is outstanding, 0.8 means that 20% has been repaid.

currentFactor (zero or one occurrence; of the type xsd:decimal) The part of the mortgage that is currently
outstanding. It is expressed similarly to the initial factor, as factor multiplier to the mortgage. This term is
formally defined as part of the "ISDA Standard Terms Supplement for use with credit derivatives transactions
on mortgage-backed security with pas-as-you-go or physical settlement".

1.5.3 Used by:
Complex type: Mortgage
1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe name="Asset Pool ">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
Characterise the asset pool behind an asset backed bond.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . ) .
<xsd: group ref="VersionH story.nmdel" m nCccurs="0"/>
<xsd: el ement name="initial Factor" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ]
The part of the nportgage that is outstanding on trade .
i nception, i.e. has nof been repaid Yet as principal. It is
expressed as a nultiplier factor to the norgage: nmeans _t hat
the whol e nortage anmount is outstanding, 0.8 heans that 20%
has been repaid.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="current Factor" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) )
The part of the nprtgage that is currently outstanding. It is
expressed simlarly tothe initial factor, as factor
multiplier to the nortgage. This termis formally defined as
part of the "I SDA Standard Terns Supplenment for use wth,
credit derivatives transactions on nortgage-backed security
wi t h pas-as-you-go or physical settlenent
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


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

1.6 AssetReference

1.6.1 Description:
Reference to an underlying asset.
1.6.2 Contents:

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

1.6.3 Used by:

»  Complex type: DividendPeriod

*  Complex type: ForwardRateCurve
Complex type: PassThroughltem
e« Complex type: TermPoint

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Asset Ref erence" >
<xsd: annotati on> .
<xsd; docunent ati on xnl:|ang="en">
Ref erence to an underlying asset.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref erence">
<xsd:attri bute nane="href" type="xsd: | DREF"
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

use="required" ecore:reference="Asset"/>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.DividendPeriod
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-mktenv-4-4.xsd#Complex.ForwardRateCurve
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-option-shared-4-4.xsd#Complex.PassThroughItem
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-mktenv-4-4.xsd#Complex.TermPoint

1.7 BasicQuotation

1.7.1 Description:

Some kind of numerical measure about an asset, eg. its NPV, together with characteristics of that measure.
1.7.2 Contents:

value (zero or one occurrence; of the type xsd:decimal) The value of the the quotation.

1.7.3 Used by:

»  Complex type: BasicAssetValuation
*  Complex type: CashflowObservation

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conplexType nane="Basi cQuot ati on" >
<xsd: annot at | on>
<xsd: docunentation xpl:|ang="en"> )
Sorme kind of numerical neasure about an asset, eg. its NPV,
together with characteristics of that measur e.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: group ref="Quotati on. nodel "/ >
</ xsd: sequence>
</ xsd: conpl' exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-reconciliation-4-4.xsd#Complex.CashflowObservation

1.8 Basket

1.8.1 Description:

A type describing the underlyer features of a basket swap. Each of the basket constituents are described
through an embedded component, the basketConstituentsType.

1.8.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Asset)

* Abstract base class for all underlying assets.

openUnits (zero or one occurrence; of the type xsd:decimal) The number of units (index or securities) that
constitute the underlyer of the swap. In the case of a basket swap, this element is used to reference both the
ngmkl)er of basket units, and the number of each asset components of the basket when these are expressed in
absolute terms.

basketConstituent (one or more occurrences; of the type BasketConstituent) Describes each of the
components of the basket.

basketDivisor (zero or one occurrence; of the type xsd:decimal) Specifies the basket divisor amount. This
value is normally used to adjust the constituent weight for pricing or to adjust for dividends, or other corporate
actions.

basketCurrency (zero or one occurrence; of the type Currency) Specifies the currency for this basket.
1.8.3 Used by:

. Element: basket
*  Complex type: Underlyer

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType nane="Basket">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an8:"en">
A tYRe describing the underlyer features of a basket swap. Each
of e basket constituents are described through an enbedded
conponent, the basket ConstituentsType.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Asset">
<xsd: sequence> . . )
<xsd: el ement nanme="openUnits" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> o )
The nunber of units (indéx or securltles? that constitute
t he underlyer of the swap. In the case of a basket swap,
this elenent is used to reference both the nunber of
basket units, and the nunber of each asset conponents of
t he basket en these are expressed in absolute terns.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="basket Constituent" type="Basket Constituent” maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en">
Descri bes each of the conponents of the basket.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o ) )
<xsd: el enent nane="basket Di vi sor" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm : I ang="en"> ) )
Specifies the basket divisor anpunt. This value is
normal Iy used to_ad{ust t he constituent weight for
pricing or to adjust for dividends, or other corporate


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.basket
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Underlyer

act i ons. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o .
<xsd:group ref ="Basket | dentifier.nmodel" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) o
Reuses the group that specifies a nane and an identifier
for a given basket.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup> .
<xsd: element nanme="basket Currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Specifies the currency for this basket.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.9 BasketConstituent

1.9.1 Description:
A type describing each of the constituents of a basket.
1.9.2 Contents:

underlyingAsset (exactly one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

constituentWeight (zero or one occurrence; of the type ConstituentWeight) Specifies the weight of each of
the underlyer constituent within the basket, either in absolute or relative terms. This is an optional component,
as certain swaps do not specify a specific weight for each of their basket constituents.

dividendPayout (zero or one occurrence; of the type DividendPayout) Specifies the dividend payout ratio
associated with an equity underlyer. A basket swap can have different payout ratios across the various
underlying constituents. In certain cases the actual ratio is not known on trade inception, and only general
conditions are then specified. Users should note that FpML makes a distinction between the derivative
contract and the underlyer of the contract. It would be better if the agreed dividend payout on a derivative
contract was modelled at the level of the derivative contract, an approach which may be adopted in the next
major version of FpML.

underlyerPrice (zero or one occurrence; of the type Price) Specifies the price that is associated with each of
the basket constituents. This component is optional, as it is not absolutely required to accurately describe the
ec%nomlcs of the trade, considering the price that characterizes the equity swap is associated to the leg of the
trade.

underlyerNotional (zero or one occurrence; of the type Money) Specifies the notional (i.e. price * quantity)
that is associated with each of the basket constituents. This component is optional, as it is not absolutel
required to accurately describe the economics of the trade, considering the notional that characterizes the
equity swap is associated to the leg of the trade.

underlyerSpread (zero or one occurrence; of the type SpreadScheduleReference) Provides a link to the
spread schedule used for this underlyer.

couponPayment (zero or one occurrence; of the type PendingPayment) The next upcoming coupon payment.
1.9.3 Used by:

*  Complex type: Basket

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Basket Constituent">
<xsd: annotati on>
<xsd: docunentati on xnl:|ang="en"> )
A type describing each of the constituents of a basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement ref="underlyi ngAsset"/> . . .
<xsd: el ement nanme="constituent Wi ght" type="ConstituentWight" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xpl : I ang="en"> )
Specifies the wei ght of €ach of the underlyer constituent
wthin the basket, either in absolute or relative terns, This
is an optional conmponent, as certain swaps do not specify a
speci fic weight for each of their basket constituents.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o i
<xsd: el ement nanme="di vi dendPayout" type="Di vi dendPayout"” mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ) )
Specifies the dividend payout ratio associated with an equity
underlyer. A basket swap Can have different payout ratios
across’ the various underlying constituents. In certain cases


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/fpml-asset-4-4.xsd#Complex.Basket

the actual ratio is not known on trade inception, and onIY
eneral conditions are then specifjed. Users should note that
RNL makes a di stinction between the derivative contract and
the underlyer of the contract. |t would be better if the
agreed di vi dend Payout on a_derivative contract was nodel | ed
at the level of the derivative contract, an apBLoach whi ch
may be adopted in the next nmmjor version of Fp
</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el enent name="underl| yerPrice" type="Price" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> )
Specifies the price that "is associated with each of the
basket constituents. This conponent is optional, as it is not
absolutely required to accurately describe the econom cs of
the trade; considering the price’that characterizes the
equity swap is associated to the eg of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="under!| yerNoti onal " type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">

Specifies the notiopal (i.e. price * quantltyz that is
associ ated wth each of the basket constituents. This
conponent is optional, as it I's not absolutely required to
accurately describe the econom cs of the trade, considerin

he notional that characterizes the equity swap is associated

to the leg of the trade.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="under| yer Spread"” type="SpreadSchedul eReference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" > ]
Provides a link to the spread schedul e used for this
under | yer. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="couponPaynent" type="Pendi ngPaynment" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The next upcom ng coupon paynent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:ID' use="optional"/>
</ xsd: conpl exType>



1.10 Basketld

1.10.1 Description:

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

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conpl exType nane="Basket|d">
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: nor na
<xsd: attribute nanme="basket
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

i zedString">
ene" type="xsd:anyURl "/ >

o=
n—
ON
>0



1.11 BasketName

1.11.1 Description:

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

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType nanme="Basket Nanme" >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normalizedString">
<xsd: attribute name="basket NameSchene" "t ype="xsd: anyURI "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.12 Bond

1.12.1 Description:

An exchange traded bond.

1.12.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ExchangeTraded)
* An abstract base class for all exchange traded financial products.

Either

issuerName (exactly one occurrence; of the type xsd:string)

Or

issuerPartyReference (exactly one occurrence; of the type PartyReference)

seniority (zero or one occurrence; of the type CreditSeniority) The repayment precedence of a debt
instrument.

couponType (zero or one occurrence; of the type CouponType) Specifies if the bond has a variable coupon,
step-up/down coupon or a zero-coupon.

couponRate ?zerp or one occurrence; of the type xsd:decimal) Specifies the coupon rate (expressed in
percentage) of a fixed income security or convertible bond.

maturity (zero or one occurrence; of the type xsd:date) The date when the principal amount of a security
becomes due and payable.

parValue (zero or one occurrence; of the type xsd:decimal) Specifies the nominal amount of a fixed income
security or convertible bond.

faceAmount (zero or one occurrence; of the type xsd:decimal) Specifies the total amount of the issue.
Corresponds to the par value multiplied by the number of issued security.

paymentFéﬁ/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the bond
pays, e.g. 6M.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the bond.
1.12.3 Used by:

 Element: bond
Complex type: ConvertibleBond

1.12.4 Derived Types:
Complex type: ConvertibleBond

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Bond" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
An exchange traded bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence>
<xsd: group ref="BondCont ent. nodel "/ > ) .
<xsd: el ement nanme="par Val ue" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnml :lang="en"> . . .
Specifies the nomnal ambunt of a fixed incone security
or converti bl e bond.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.bond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ConvertibleBond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ConvertibleBond

<xsd: el ement nanme="faceAmount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl: Il ang="en"> )
Specifies the total anmount of the issue. Corresponds to
the par value nultiplied by the number of issued
security. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: group ref="BondCal cul ati on. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.13 Cash

1.13.1 Description:

1.13.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type IdentifiedAsset)
* A generic type describing an identified asset.

currency (exactly one occurrence; of the type Currency) The currency in which an amount is denominated.
1.13.3 Used by:

. Element: cash

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd: conpl exType nane="Cash">
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="ldentifi edAsset">
<xsd: sequence>
<xsd: el enrent nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an anpbunt i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
</ 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/fpml-asset-4-4.xsd#Element.cash

1.14 Commission

1.14.1 Description:
A type describing the commission that will be charged for each of the hedge transactions.
1.14.2 Contents:

commissionDenomination (exactly one occurrence; of the type CommissionDenominationEnum) The type of
units used to express a commission.

commissionAmount (exactly one occurrence; of the type xsd:decimal) The commission amount, expressed
in the way indicated by the commissionType element.

currency (zero or one occurrence; of the type Currency) The currency in which an amount is denominated.
commissionPerTrade (zero or one occurrence; of the type xsd:decimal) The total commission per trade.

fxRate (zero or more occurrences; of the type FxRate) FX Rates that have been used to convert commissions
to a single currency.

1.14.3 Used by:
*  Complex type: Price

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conplexType name=" Conm ssi on" >
<xsd: annot at | on>
<xsd ocunentatlon xm : 1 ang="en">
yﬁe describing the cofmission that will be charged for each of
the ge transactions.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
<xsd: sequence> . ) .
<xsd: el ement nane="commi ssi onDenoni nati on" type="Comr ssi onDenomi nati onEnunt' >
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
The type of units used to express a conmi ssion.
</ xsd: docunent at i on>
</ xsd; annot at |1 on>
</ xsd: el ement > o .
<xsd: el enent nane="commi ssi onAnount" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunmentation xnm :lang="en"> o
The conm ssi on anount expressed in the way indicated by the
conn133|onT¥pe el enen
</ xsd: docunent at i on>
</ xsd; annot at |1 on>
</ xsd: el ement > .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunmentatjon xm :lang="en"> . )
The currency in which an amunt is denoni nated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > S ) )
<xsd: el enent nane="commi ssi onPer Trade" type="xsd: deci nal" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The total conm ssion per trade.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="fxRate" type="FxRate" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
FX Rates that have been Used to convert commi ssions to a
single currency.
</ xsd”docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >


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

</ xsd: sequence>
</ xsd: conpl exType>



1.15 ConstituentWeight

1.15.1 Description:

A type describing the weight of each of the underlyer constituent within the basket, either in absolute or
relative terms.

1.15.2 Contents:

Either

openUnits (exactly one occurrence; of the type xsd:decimal) The number of units (index or securities) that
constitute the underlyer of the swap. In the case of a basket swap, this element is used to reference both the
ngmkl)er of basket units, and the number of each asset components of the basket when these are expressed in
absolute terms.

Or

basketPercentage (exactly one occurrence; of the type RestrictedPercentage) The relative weight of each
respective basket constituent, expressed in percentage. A basket percentage of 5% would be represented as
0.05.

Or

basketAmount (exactly one occurrence; of the type Money) The relative weight of each respective basket
constituent, expressed as a monetary amount.

1.15.3 Used by:

*  Complex type: BasketConstituent
»  Complex type: ReferencePoolltem

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Const it uent Wi ght " >
<xsd: annot ati on>
<xsd:; docunentatijon xnl:lang="en"> .
A_the describing the weight of each of the underlyer constituent
w thin the basket, either in absolute or relative fernms.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> i i
<xsd: el ement nanme="openUnits" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docupentation xnl ;| ang="en"> o .
The nunber of units (indéx or securities) that constitute the
underlyer of the swap. In the case of a basket swap, this,
element is used to reference both the nunber of basket units,
and the nunber of each asset conponents of the basket when
these are expressed in absolute terns.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="basket Percent age" type="RestrictedPercentage">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The rel ative wel ght of each respective basket constituent
expressed in percentage. A basket percentage of 5% woul d be
represented as 0.05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="basket Amount" type="Money" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The rel ative wei ght of each respective basket constituent,
expressed as a nbnetary anount.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.BasketConstituent
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-cd-4-4.xsd#Complex.ReferencePoolItem

</ xsd: choi ce>
</ xsd: conpl exType>



1.16 ConvertibleBond

1.16.1 Description:

1.16.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Bond)
* An exchange traded bond.

underlyingEquity (zero or one occurrence; of the type EquityAsset) Specifies the equity in which the
convertible bond can be converted.

redemptionDate (zero or one occurrence; of the type xsd:date) Earlier date between the convertible bond put
dates and its maturity date.

1.16.3 Used by:
. Element: convertibleBond

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd: conpl exType name="Converti bl eBond">
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Bond">
<xsd: sequence> ) ) ) )
<xsd: el ement name="under | yi ngEqui ty" type="EquityAsset” m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
Specifies the equity in which the convertible bond can be
convert ed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement nanme="redenpti onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl :lang="en">
Earlier date between the convertible bond put dates and
its maturity date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.convertibleBond

1.17 CouponType

1.17.1 Description:

Defines a scheme of values for specifiying if the bond has a variable coupon, step-up/down coupon or a
zero-coupon.

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

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" CouponType" >
<xsd: annot ati on>
<xsd; docunentation xpl: Il ang="en"> o )
Defines a schenme of valuées for specifiying if the bond has a
var | abl e coupon, step-up/down coupon of a zero-coupon
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornalizedString">
<xsd: attri bute nane="couponTypeSchene" "t ype="xsd: anyURI " defaul t="http://ww. fpm . org/ coc
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>



1.18 Deposit

1.18.1 Description:

1.18.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

term (exactly one occurrence; of the type Interval) Specifies the term of the deposit, e.g. 5Y.

paymentFrequency (zero or one occurrence; of the type Interval) Specifies the frequency at which the
deposit pays, e.g. 6M.

gayCountFractlon (zero or one occurrence; of the type DayCountFraction) The day count basis for the
eposit

1.18.3 Used by:

* Element: deposit

1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd: conplexTyEg nanme="Deposit">
<xsd | exCont ent >
<xsd: extenS|on base="Under | yi ngAsset " >
<xsd: sequence>
<xsd: el enent nane="ternt type="Interval">
<xsd: annot at | on>
<xsd: docunentatlon xm ;1 ang="e
SpeC| ies the termof the dep05|t e.g. 5Y.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> )
ERFCIerS the frequency at which the deposit pays, e.g.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="dayCount Fraction" type="DayCountFraction" m nCccurs="0">
<xsd: annot at i on>
<xsd docunentati on xm ;lang="en">
day count basis for the deposit.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ 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/fpml-asset-4-4.xsd#Element.deposit

1.19 DividendPayout

1.19.1 Description:

A type describing the dividend payout ratio associated with an equity underlyer. In certain cases the actual
ratio is not known on trade inception, and only general conditions are then specified.

1.19.2 Contents:

Either

dividendPayoutRatio (exactly one occurrence; of the type xsd:decimal) Specifies the actual dividend payout
ratio associated with the equity underlyer.

Or

dividendPayoutConditions (exactly one occurrence; of the type xsd:string) Specifies the dividend payout
conditions that will be applied in the case where the actual ratio is not known, typically because of regulatory
or legal uncertainties.

dividendPayment (zero or more occurrences; of the type PendingPayment) The next upcoming dividend
payment or payments.

1.19.3 Used by:

*  Complex type: BasketConstituent
»  Complex type: SingleUnderlyer

1.19.4 Derived Types:
1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conpl exType name="Di vi dendPayout " >
<xsd: annot at | on>

<xsd; docunentatijon xnl:lang="en"> . . .
A tyPe describing the dividend payout ratio associated with an
equity underlyer.” In certain caseS the actual ratio is not known
on trade inception, and only general conditions are then

speci fied. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: cho| ce> o . .
<xsd: el ement nanme="di vi dendPayout Rati 0" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> ) ) )
Specifies the actual dividend payout ratio associated with
the equity underlger.
</ xsd: docunent ati on
</ xsd; annot at1 on>
</ xsd: el emrent > o o .
<xsd: el ement nane="di vi dendPayout Condi ti ons" type="xsd:string">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o )
Specifies the dividend payout conditions that will be
applied in the case where the actual ratio is not known,
typically because of regulatory or |egal uncertainties.
</ x5d: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> o ) )
<xsd: el enent nane="di vi dendPaynent" type="Pendi ngPaynment" m nCccurs="0" nmaxCccur s="unbounde
<xsd: annot ati on>
<xsd: docunent ati on xmi : | ang="en">
The next upcom ng di vidend paynent or paynents.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.BasketConstituent
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SingleUnderlyer

1.20 EquityAsset

1.20.1 Description:

An exchange traded equity asset.

1.20.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ExchangeTraded)
* An abstract base class for all exchange traded financial products.

1.20.3 Used by:

*  Element: equity
*  Complex type: ConvertibleBond

1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd:conp|exT¥pe name="Equi t yAsset ">
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
An exchange traded equity asset.
</ xsd: docunent ati on>
</ xsd: annot at |1 on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTraded"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.equity
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ConvertibleBond

1.21 ExchangeTraded

1.21.1 Description:

An abstract base class for all exchange traded financial products.

1.21.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

relatedExchangeld (zero or more occurrences; of the type Exchan%eldLA short form unique identifier for a
related exchange. If the element is not present then the exchange shall be the primary exchange on which
listed futures and options on the underlying are listed. The term "Exchange" is assumed to have the meaning
as defined in the ISDA 2002 Equity Derivatives Definitions.

optionsExchangeld (zero or more occurrences; of the type Exchangeld) A short form unique identifier for an
exchange on which the reference option contract is listed. This is to address the case where the reference
exchange for the future is different than the one for the option. The options Exchange is referenced on share
options when Merger Elections are selected as Options Exchange Adjustment.

1.21.3 Used by:

Complex type: Bond

Complex type: EquityAsset

Complex type: ExchangeTradedCalculatedPrice
«  Complex type: ExchangeTradedContract

*  Complex type: Future

1.21.4 Derived Types:

Complex type: Bond

*  Complex type: EquityAsset

*  Complex type: ExchangeTradedCalculatedPrice
Complex type: ExchangeTradedContract

*  Complex type: Future

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd:conp|exT¥pe nane="ExchangeTraded" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> ) )
An abstract base class for all exchange traded financi al
products. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset ">
<xsd: sequence> o
<xsd: group ref="Exchangel dentifier.nodel"/>
</ 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/fpml-asset-4-4.xsd#Complex.Bond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.EquityAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedCalculatedPrice
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedContract
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Future
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Bond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.EquityAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedCalculatedPrice
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedContract
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Future

1.22 ExchangeTradedCalculatedPrice

1.22.1 Description:

Abstract base class for all exchange traded financial products with a price which is calculated from exchange
traded constituents.

1.22.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type ExchangeTraded)
* An abstract base class for all exchange traded financial products.

constituentExchangeld (zero or more occurrences; of the type Exchangeld) Identification of all the ) _
exchanges where constituents are traded. The term "Exchange” is assumed to have the meaning as defined in
the ISDA 2002 Equity Derivatives Definitions.

1.22.3 Used by:

Complex type: ExchangeTradedFund
«  Complex type: Index

1.22.4 Derived Types:

Complex type: ExchangeTradedFund
«  Complex type: Index

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="ExchangeTr adedCal cul at edPri ce" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
Abstract base class for all exch
with a price which is cal cul ated
constituents. |
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence>

—

ange tr products
frome

<xsd: el ement nanme="constituent Exchangel d" type="Exchangel d" mi nCccurs="0" maxCccur s="ur

<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> )
Identification of all the exchanges where constituents
are traded. The tern1"ExchanEF" is assuned to have, the
neani ng. as defined in the |1 SDA 2002 Equity Derivatives
Definitions.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Index
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTradedFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Index

1.23 ExchangeTradedContract

1.23.1 Description:

An exchange traded derivative contract.

1.23.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ExchangeTraded)
* An abstract base class for all exchange traded financial products.

multiplier (zero or one occurrence; of the type xsd:positivelnteger) Specifies the contract multiplier that can be
associated with the number of units.

contractReference (zero or one occurrence; of the type xsd:string) Specifies the contract that can be
referenced, besides the undelyer type.

expirationDate (zero or one occurrence; of the type AdjustableOrRelativeDate) The date when the contract
expires.

1.23.3 Used by:

*  Complex type: DeprecatedVariance
Complex type: ReturnLegValuation
*  Complex type: Variance

1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd: conpl exType name="ExchangeTradedContract">
<xsd: annot ati on>
<xsd: docunentation xnl : |l ang="en">
An exchange traded derivative contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence> o o .
<xsd: el ement name="multiplier" type="xsd:positivelnteger" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Specifies the contract niultiplier that can be associated
w th the nunber of units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="contract Ref erence" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> )
Specifies the contract that can be referenced, besides
t he undel yer type.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="expirationDate" type="Adjustabl eO Rel ativeDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The date when the contracCt expires.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.DeprecatedVariance
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.ReturnLegValuation
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.Variance

1.24 ExchangeTradedFund

1.24.1 Description:

An exchange traded fund whose price depends on exchange traded constituents.

1.24.2 Contents:

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

» Abstract base class for all exchange traded financial products with a price which is calculated
from exchange traded constituents.

an?Mgnager (zero or one occurrence; of the type xsd:string) Specifies the fund manager that is in charge of
the fund.

1.24.3 Used by:
*  Element: exchangeTradedFund

1.24.4 Derived Types:

1.24.5 Figure:
1.24.6 Schema Fragment:

<xsd:conp|exT¥pe nane="ExchangeTr adedFund" >
<xsd: annot ati on>
<xsd: docunentation xnm :Ilang="en">
An exchange traded fund whose price depends on exchange traded
constituents. |
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="ExchangeTr adedCal cul at edPri ce">
<xsd: sequence> . :
<xsd: el ement nanme="fundManager" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Specifies the fund manager that is in charge of the fund.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.exchangeTradedFund

1.25 FacilityType

1.25.1 Description:

A type describing the type of loan facility.

1.25.2 Contents:

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

1.25.3 Used by:
« Complex type: Loan

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

<xsd: conplexType nane="FaciIityType">
<xsd: annot at | on>
<xsd: docunentatijon xnm : I ang=' L
A type describing the type of Ioan facility.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: t oke
<xsd:attribute nane="facili yTypeSchene type="xsd: anyURlI " defaul t="http://ww.fpnl.org/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


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

1.26 Future

1.26.1 Description:

An exchange traded future contract.

1.26.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ExchangeTraded)
* An abstract base class for all exchange traded financial products.

multiplier (zero or one occurrence; of the type xsd:positivelnteger) Specifies the contract multiplier that can be
associated with the number of units.

futureContractReference (zero or one occurrence; of the type xsd:string) Specifies the future contract that
can be referenced, besides the equity or index reference defined as part of the UnderlyerAsset type.

maturity (zero or one occurrence; of the type xsd:date) The date when the future contract expires.
1.26.3 Used by:

. Element: future

1.26.4 Derived Types:

1.26.5 Figure:
1.26.6 Schema Fragment:

<xsd: conpl exType name="Future">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
An exchange traded futuré contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence> o o )
<xsd: el ement name="multiplier" type="xsd:positivelnteger" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> .
Specifies the contract multiplier that can be associated
w th the nunber of units.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . )
<xsd: el ement name="f ut ureCont ract Ref erence" type="xsd:string" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?="en">
Specifies the future confract that can be referenced
besides the equity or index reference defined as part of
t he Underl yer Asset type.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunmentati on xm : |l ang="en"> )
The date when the future contract expires.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.future

1.27 Futureld

1.27.1 Description:

A type defining a short form unique identifier for a future contract.

1.27.2 Contents:

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

1.27.3 Used by:
Complex type: Index

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fut urel d">
<xsd: annot ati on>
<xsd: docunent ati on xni:lan?:"en">_ ) o
A type defining a short formunique identifier for a future
contract. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > )
<xsd: ext ens| on base="xsd: nornualize
<xsd:attribute name="futureldSch
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

g">
ype="xsd: anyURIl "/ >


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

1.28 FxConversion

1.28.1 Description:

1.28.2 Contents:

Either

amountRelativeTo (exactly one occurrence; of the type AmountReference)

Or

fxRate (one or more occurrences; of the type FxRate) Specifies a currency conversion rate.

1.28.3 Used by:
Complex type: Price

1.28.4 Derived Types:

1.28.5 Figure:
1.28.6 Schema Fragment:

<xsd:conﬁlexT¥pe name="FxConver si on" >
<xsd: choi ce .
<xsd: el enent nanme="anpunt Rel ati veTo" type="Anpunt Reference"/>
<xsd: el enent nanme="fxRate" type="FxRate" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnml : Il ang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: choi ce>
</ xsd: conpl exType>


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

1.29 FxRateAsset

1.29.1 Description:

1.29.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

quotedCurrencyPair (exactly one occurrence; of the type QuotedCurrencyPair) Defines the two currencies for
an FX trade and the quotation relationship between the two currencies.

rateSource (zero or one occurrence; of the type FxSpotRateSource) Defines the source of the FX rate.
1.29.3 Used by:

. Element: fxRate

1.29.4 Derived Types:

1.29.5 Figure:
1.29.6 Schema Fragment:

<xsd: conpl exType nane="FxRat eAsset" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset ">
<xsd: sequence> ) )
<xsd: el ement nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on> .
<xsd; docunentation xm : |l ang="en">
Defines the two currenciés for an FX trade and. the
qguotation relationship between the two currencies.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentation xm ;l ang="en">
Defines the source of the FX rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.fxRate

1.30 IdentifiedAsset

1.30.1 Description:

A generic type describing an identified asset.

1.30.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Asset)
» Abstract base class for all underlying assets.

instrumentld (one or more occurrences; of the type Instrumentld) Identification of the underlying asset, using
public and/or private identifiers.

description (zero or one occurrence; of the type xsd:string) Long name of the underlying asset.
1.30.3 Used by:

*  Complex type: Cash
*  Complex type: UnderlyingAsset

1.30.4 Derived Types:

«  Complex type: Cash
*  Complex type: UnderlyingAsset

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="|dentifi edAsset" abstract="true">
<xsd: annot ati on>
<xsd: docupentation xm ;| ang="en"> o
A generic type_descrlblng an identified asset.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Asset">
<xsd: sequence> .
<xsd: el ement nanme="instrunentld" type="Instrunmentld" maxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en" > ) )
Identification of the underlying asset, using public
and/ or private_ identifiers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > o . )
<xsd: el ement nane="description" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Long nane of the underlying asset.
</ xsd”docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.31 Index

1.31.1 Description:

A published index whose price depends on exchange traded constituents.

1.31.2 Contents:

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

» Abstract base class for all exchange traded financial products with a price which is calculated
from exchange traded constituents.

futureld (zero or one occurrence; of the type Futureld) A short form unique identifier for the reference future
contract in the case of an index underlyer.

1.31.3 Used by:

. Element: index

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd: conpl exType nane="I ndex" >
<xsd: annot ati on>
<xsd: docunentation xni:Ilang="en">
A publ i shed i ndex whose price depends on exchange traded
constituents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="ExchangeTr adedCal cul at edPri ce">
<xsd: sequence> :
<xsd: el ement nanme="futureld" type="Futureld" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en">
A short formunique identifier for the reference future
contract in the case of an index underlyer.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.32 Lien

1.32.1 Description:

A type describing the liens associated with a loan facility.

1.32.2 Contents:

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

1.32.3 Used by:

« Complex type: Loan
»  Complex type: Obligations

1.32.4 Derived Types:

1.32.5 Figure:
1.32.6 Schema Fragment:

<xsd: conplexType nanme="Li en">
<xsd: ahnot at | on>
<xsd: docunent atjon xm : Il ang="en">
A type descri bing the I'iéns associated with a loan facility.
</ xsd? docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedStri ng" > .
<xsd:attribute nane="IienSchene” type="xsd: anyURl " defaul t="http://ww. f pni. or g/ codi ng- sc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.33 Loan

1.33.1 Description:

A type describing a loan underlying asset.

1.33.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

Either

borrower (exactly one occurrence; of the type LegalEntity)

Or

borrowerReference (exactly one occurrence; of the type LegalEntityReference)

lien (zero or one occurrence; of the type Lien) Specifies the seniority level of the lien.

facillityType) (zero or one occurrence; of the type FacilityType) The type of loan facility (letter of credit,
revolving, ...).

maturity (zero or one occurrence; of the type xsd:date) The date when the principal amount of the loan
becomes due and payable.

creditAgreementDate (zero or one occurrence; of the type xsd:date) The credit agreement date is the closing
date (the date where the agreement has been signed) for the loans in the credit agreement. Funding of the
facilities occurs on (or sometimes a little after) the Credit Agreement date. This underlyer attribute is used to
help identify which of the company's outstanding loans are being referenced by knowing to which credit
agreement it belongs. ISDA Standards Terms Supplement term: Date of Original Credit Agreement.

tranche (zero or one occurrence; of the type UnderlyingAssetTranche) The loan tranche that is subject to the
derivative transaction. It will typically be referenced as the Bloomberg tranche number. ISDA Standards Terms
Supplement term: Bloomberg Tranche Number.

1.33.3 Used by:

. Element: loan

1.33.4 Derived Types:

1.33.5 Figure:
1.33.6 Schema Fragment:

<xsd:conp|exT¥pe name="Loan" >
<xsd: annot ati on>
<xsd:; docunentatijon xnl ;I ang="en">
A type describing a | oan“underlying asset.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence>
<xsd: chol ce m nCccurs="0" maxQCccur s="unbounded" >
<xsd: annotation> .
<xsd: docunent ati on xn1:|an$: en">
Speci fies the borrower. There can be nore than one
borrower. It is neant to be used in the event that th
is no Bloonberg Id or the Secured List isn't applicab
</ xsd: docunent at i on>
</ xsd: annot at i on> )
<xsd: el enent nanme="borrower" type="Legal Entity"/> .
<xsd: el ement nane="borrower Ref erence" "t ype="Legal EntityReference"/>
</ xsd: choi ce> i . i
<xsd: el ement nanme="lien" type="Lien" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1;|anP="en"> .
Specifies the seniority level of the lien.
</ xsd: docunent ati on>
</ xsd: annot at | on>

ere
| e.
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</ xsd: el enent > o o .
<xsd: el ement name="facilityType" type="FacilityType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) ]
The type of loan facility (letter of credit, revolving,

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
The date when the principal anmount of the [ oan becones
due and payabl e.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement nanme="cr edi t Agr eenent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

The credit agreenent date is the closing date (the date
where the agreenment has been signed) for the |Ioans in the
credit agreenent., Funding of the facilities occurs on_(or
sonetineS a little after) the Credit Agreement date. This
underlyer attribute is used to help identify which of the
conpany's outstandlng_loans are bel ng referenced by
know ng to_which credit agreenent it belongs. |SDA
Standards Terns Supplenent term Date of Original Credit

Agr eenment . .
</ xSd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="tranche" type="Underlyi ngAsset Tranche" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) )
The | oan_ tranche that is subject to the derivative
transaction. It will typically be referenced as the
Bl oomberg tranche nunber. | SDA Standards Terns Suppl enment
term Bl conberg Tranche Number.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.34 Mortgage

1.34.1 Description:

A type describing a mortgage asset.

1.34.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

Either

insurer (exactly one occurrence; of the type LegalEntity)

Or

insurerReference (exactly one occurrence; of the type LegalEntityReference)
Either

issuerName (exactly one occurrence; of the type xsd:string)

Or

issuerPartyReference (exactly one occurrence; of the type PartyReference)

seniority (zero or one occurrence; of the type CreditSeniority) The repayment precedence of a debt
instrument.

couponType (zero or one occurrence; of the type CouponType) Specifies if the bond has a variable coupon,
step-up/down coupon or a zero-coupon.

couponRate gzerp or one occurrence; of the type xsd:decimal) Specifies the coupon rate (expressed in
percentage) of a fixed income security or convertible bond.

maturity (zero or one occurrence; of the type xsd:date) The date when the principal amount of a security
becomes due and payable.

paymentFéﬁ/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the bond
pays, e.g.
dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the bond.

originalPrincipalAmount (zero or one occurrence; of the type xsd:decimal) The initial issued amount of the
mortgage obligation.

pglol (zero or one occurrence; of the type AssetPool) The morgage pool that is underneath the mortgage
obligation.

sglc_:tor_ (zero or one occurrence; of the type MortgageSector) The sector classification of the mortgage
obligation.

tranche (zero or one occurrence; of the type xsd:token) The mortgage obligation tranche that is subject to the
derivative transaction.

1.34.3 Used by:

Element: mortgage

1.34.4 Derived Types:

1.34.5 Figure:
1.34.6 Schema Fragment:

<xsd: conplexType nane="Mort gage" >
<xsd: annot at | on>
<xsd: docunentatijon xnl:Ilang="en">
A type describing a nort gage asset.
</ xsd? docunent at i on>
</ xsd: annot ati on>
<xsd: conpl exCont ent >
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<xsd: ext ensi on base="Under | yi ngAsset ">
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on>
Applicable to the case of default swaps on MBS terns. For
) eC|fy|ng the i nsurer nane, when applicable (when the
el ement 1S not present, It signifies that the insurer is
Not Appl i cabl e)
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd: el ement nane="insurer" type="Legal Entjity"/>
<xsd: el ement nane="i nsur er Ref erence"” "t ype="Legal EntityRef erence"/ >
</ xsd: choi ce>
<xsd: group ref="BondCont ent. nodel "/ >
<xsd: group ref="BondCal cul ati on. nrodel "/ > . .
<xsd: el ement nane="ori gi nal Princi pal Amount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) )
The initial issued amount of the nortgage obligation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="pool " type="Asset Pool" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xpl : Il ang="en">
The, norgage pool that Is underneath the nortgage
obl i gat i on. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="sector" type="MortgageSector" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
The sector classification of the nortgage obligation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="tranche" type="xsd:token" m nCccurs="0">
<xsd: annotation> . .
<xsd:docunEntat|on_xn1;Iangz en" > ) )
The nortgage obligation tfranche that is subject to the
derivative transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.35 MortgageSector

1.35.1 Description:

A type describing the typology of mortgage obligations.

1.35.2 Contents:

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

1.35.3 Used by:
*  Complex type: Mortgage
1.35.4 Derived Types:

1.35.5 Figure:
1.35.6 Schema Fragment:

<xsd: conplexType nane="NbrtgageSector">
<xsd: annot at | on>
<xsd: docunentatijon xm : I ang=
A type describing t he typology of nortgage obligations.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedStrin
<xsd: attribute nanme="nortgageSect or Sch
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

g " type="xsd:anyURlI" defaul t="http://ww.fpm . or¢
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1.36 MutualFund

1.36.1 Description:

1.36.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)

» Abstract base class for all underlying assets.

openEndedFund (zero or one occurrence; of the type xsd:boolean) Boolean indicator to specify whether the
mutual fund is an open-ended mutual fund.

fﬁn(ijgnager (zero or one occurrence; of the type xsd:string) Specifies the fund manager that is in charge of
the fund.

1.36.3 Used by:

. Element: mutualFund

1.36.4 Derived Types:

1.36.5 Figure:
1.36.6 Schema Fragment:

<xsd: conpl exType name="Mit ual Fund" >
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence> )
<xsd: el ement nanme="openEndedFund" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en"> )
Bool ean indicator to specify whether the nutual fund is
an open-ended nutual fund.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="fundManager" type="xsd:string" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Specifies the fund manager that is in charge of the fund.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.37 PendingPayment

1.37.1 Description:

1.37.2 Contents:

paymentDate (exactly one occurrence; of the type xsd:date) The date that the dividend or coupon is due.

amount (exactly one occurrence; of the type Money& The amount of the dividend or coupon payment. Value of
dividends or coupon between ex and pay date. Stock: if we are between ex-date and pay-date and the
dividend is payable under the swap, then this should be the ex-div amount * # of securities. Bond: regardless
of where we are vis-a-vis resets: (coupon % * face of bonds on swap * (bond day count fraction using days last
coupon pay date of the bond through today).

accruedInterest (zero or one occurrence; of the type Money) Accrued interest on the dividend or coupon
payment. When the TRS is structured to pay a dividend or coupon on reset after payable date, you may earn
Interest on these amounts. This field indicates the interest accrued on dividend/coupon from pay date to
statement date. This will only apply to a handful of agreements where dividendss are held to the next reset
AND you receive/pay interest on unpaid amounts.

1.37.3 Used by:

Complex type: BasketConstituent
Complex type: DividendPayout
*  Complex type: SingleUnderlyer

1.37.4 Derived Types:

1.37.5 Figure:
1.37.6 Schema Fragment:

<xsd: conpl exType nanme="Pendi ngPaynent " >
<xsd: annot ati on>
<xsd: docunent ati on> ) ) o
A structure representing a pendi ng dividend or coupon payment.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="paynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> .
The date that the dividend or coupon is due.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="anount" type="Mney">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
The, amount of the dividend or coupon paynent. Val ue of
di vi dends or coupon between ex and pay date. Stock: if we are
bet ween ex-date and paK;date and the dividend is payable
under  the swap, then this should be the ex-div, amount * # of
securities. Bond; regardl ess of where we are vis-a-vis
resets: (coupon % * face of bonds on swap * gbond day count
Irgctlon usi ng days | ast coupon pay date of the bond through
oday) .
</xsd:%ocunEntat|on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="accruedl nterest" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an8;"en">
Accrued interest on the dividend or coupon paynent. \Wen the
TRS |s structured to pay a dividend or coupon’ on reset_after
Payable date, you may earn interest on these anpunts. This
ield indicates the interest_accrued on dividend/ coupon from
pay date to statement date. This will only aRpIy to a handfu
of “agreenents where dividendss are held t0 the next reset AND
you frecelve/pay interest on unpald anmounts.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
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</ xsd: sequence>
</ xsd: conpl exType>



1.38 Price

1.38.1 Description:
A type describing the strike price.
1.38.2 Contents:

commission (zero or one occurrence; of the type Commission) This optional component specifies the
commission to be charged for executing the hedge transactions.

Either

determinationMethod (exactly one occurrence; of the type DeterminationMethod) Specifies the method
according to which an amount or a date is determined.

Or

amountRelativeTo (exactly one occurrence; of the type AmountReference) The href attribute value will be a
go:c_nte(rjstyle reference to the element or component elsewhere in the document where the anchor amount is
efined.

cleanNetPrice (zero or one occurrence; of the type xsd:decimal? The net price excluding accrued interest. The
"Dirty Price” for bonds is put in the "netPrice" element, which includes accrued interest. Thus netPrice -
cleanNetPrice = accruedIinterest. The currency and price expression for this field are the same as those for the
(dirty) netPrice.

guotationCharacteristics (zero or one occurrence; of the type QuotationCharacteristics)
1.38.3 Used by:

*  Complex type: DeprecatedEquityLegValuationPrice
Complex type: ReturnLegValuationPrice
 Complex type: BasketConstituent

1.38.4 Derived Types:

Complex type: DeprecatedEquityLegValuationPrice
 Complex type: ReturnLegValuationPrice

1.38.5 Figure:
1.38.6 Schema Fragment:

<xsd:conp|exT¥pe name="Price">
<xsd: annot ati on>
<xsd; docunentatijon xnl:lang="en">
A type describing the strike price.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: sequence> o o .
<xsd: el ement nanme="conm ssi on" type="Conm ssion" m nQccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> S
Thi s optional conponent Specifies the copm ssion to be
charged for executing the hedge transactions.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
<xsd: choi ce> i i i i
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> .
Specifies the nethod according to which an anpunt or a date
is determ ned. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="anount Rel ati veTo" type="Anmpunt Ref erence">
<xsd: annot ati on>
<xsd: docupentatijon xnl:|ang="en"> .
The href attribute value™wi Il be a poin
to the el ement or conponent el sewhere
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t he anchor anount is defined.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: sequence> . . .
<xsd: el ement nanme="grossPrice" type="Actual Price" m nCccurs="0">
<xsd: annot ati on> |
<xsd:dpcunentat|on_xn1:Ian%:"en"> o
Specifies the price of the underlyer, before conm ssions.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="netPrice" type="Actual Price">
<xsd: annot ati on> _
<xsd: docunment ati on. xm : | ang="en" > S
Specifies the price of the underlyer, net of conm ssions.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="accruedl nterestPrice" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?="en"> )
Specifies the accrued inferest that are part of the dirty
price in the case of a fixed Incone security or a
convertijble bond. Expressed in percentage of the
noti onal . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="f xConver si on" type="FxConversion" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">

Specifies the currency conversion rate that aﬁplies to an
amount. This rate can either be defined el sewnere in the
docurent (case of a quanto swap), or explicitly described

t hrough this conponent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> . . i
<xsd: el ement nanme="cl eanNet Pri ce" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> . .
The net price excluding accrued interest. The "Dirty Price"
for bonds is put in thé "netPrice" elenent, which includes
accrued interest. _Thus netPrice - cleanNetbrice = ]
accruedl nterest. The currency and price expression for this
field are the sane as those for the (dirty) netPrice.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . o .
<xsd: el ement nane="quot ati onCharacteristics" type="QuotationCharacteristics" m nGCccurs="0":
<xsd: annot ati on>
<xsd: docunent ati on> )
Al'l ows | nformati on about how the price was quoted to be
provi ded. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.39 PriceQuoteUnits

1.39.1 Description:

The units in which a price is quoted.

1.39.2 Contents:

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

1.39.3 Used by:

e Complex type: ParametricAdjustment
*  Complex type: PricingParameterShift

1.39.4 Derived Types:

1.39.5 Figure:
1.39.6 Schema Fragment:

<xsd: conplexType nane="Pri ceQuot eUnits" >
<xsd: ahnot at | on>
<xsd: docunent ati on source="http://ww.FpM. org" xm:|ang="en">
The units in which a price is quoted.
</ xsd: docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nornallzedStr|n% >
<xsd:attribute nanme="priceQuoteUnitsSchene" type="xsd:anyURl " defaul t="http://ww.fpn . or
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-mktenv-4-4.xsd#Complex.ParametricAdjustment
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.PricingParameterShift

1.40 QuotationCharacteristics

1.40.1 Description:
A type representing a set of characteristics that describe a quotation.
1.40.2 Contents:

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

1.40.3 Used by:

Complex type: PositionReport

*  Complex type: Price

*  Complex type: SensitivitySetDefinition
*  Complex type: ValuationSet

1.40.4 Derived Types:

1.40.5 Figure:
1.40.6 Schema Fragment:

<xsd: conpl exType nanme="Quot ati onCharacteristics">
<xsd: annot ati on> _
<xsd: docunmentati on. xm : | ang="en" > o )
A type_representlng a set of characteristics that describe a
quot ati on. )
</ Xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . .
<xsd: group ref="QuotationCharacteristics.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-reporting-4-4.xsd#Complex.PositionReport
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Price
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-valuation-4-4.xsd#Complex.ValuationSet

1.41 QuoteTiming

1.41.1 Description:

The type of the time of the quote.

1.41.2 Contents:

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

1.41.3 Used by:
1.41.4 Derived Types:

1.41.5 Figure:
1.41.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Quot eTi ni ng" >
<xsd: annot ati on>
<xsd: docunent atijon source="http://ww. FpM.. org" xnl :lang="en">
The type of the tinme of the quote.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: noral i zedStri ng">
<xsd: attribute name="quot eTi m ngScheme™ type="xsd: anyURl " default="http://ww.fpm . org/cc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.42 Ratelndex

1.42.1 Description:

1.42.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)

» Abstract base class for all underlying assets.

floatingRatelndex (exactly one occurrence; of the type FloatingRatelndex)
term (exactly one occurrence; of the type Interval) Specifies the term of the simple swap, e.g. 5Y.

paymentFEr;(R/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the index
pays, e.g. 6M.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the index.
1.42.3 Used by:

. Element: ratelndex

1.42.4 Derived Types:

1.42.5 Figure:
1.42.6 Schema Fragment:

<xsd: conpl exType nanme="Rat el ndex" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence> . .
<xsd: el ement nanme="fl oati ngRat el ndex" tyge:"FloatlngRateIndex"/>
<xsd: el enent name="terni type="Interva
<xsd: annot ati on> .
<xsd: docunent ation xnl ;I ang="en">
Specifies the termof thé sinple swap, e.g. 5Y.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="paynent Frequency” type="Interval"” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> )
Specifies the frequency at which the index pays, e.g. 6M
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ XSd' el erT'E‘nt > n H n n H n 5 n n
<xsd: el ement nane="dayCount Fraction" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" >
The day count basis for the index.
</ xsd: doctunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.rateIndex

1.43 SimpleCreditDefaultSwap

1.43.1 Description:

1.43.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

Either
referenceEntity (exactly one occurrence; of the type LegalEntity) The entity for which this is defined.
Or

creditEntityReference (exactly one occurrence; of the type LegalEntityReference) An XML reference a credit
entity defined elsewhere in the document.

term (exactly one occurrence; of the type Interval) Specifies the term of the simple CD swap, e.g. 5Y.

paymentFéﬁ/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the swap
pays, e.g.

1.43.3 Used by:
*  Element: simpleCreditDefaultSwap

1.43.4 Derived Types:

1.43.5 Figure:
1.43.6 Schema Fragment:

<xsd: conplexTyES nane="Si npl eCr edi t Def aul t Swap" >
<xsd | exCont ent >
<xsd: exten3|on base=" UnderlylngAsset">
<xsd: sequence>
<xsd: roup ref="CreditEntity. nodel"
<xsd: annot ati on>
<xsd: document ati on xni:|ang="en"> ) )
The reference entity, index, etc. upon which the CDS is

</xsd docunent at i on>
</ xsd: annot ati on>
</ xsd: gr oup>
<xsd: el'enent nane="tern' type="Interval ">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;1 ang="en"
SpeC|f|es the termof the S|nple CD swap, e.g. 5Y.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="
Specifies the frequency at mhlch the swap pays, e.g. 6M
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ 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/fpml-asset-4-4.xsd#Element.simpleCreditDefaultSwap

1.44 SimpleFra

1.44.1 Description:

1.44.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)
» Abstract base class for all underlying assets.

startTerm (exactly one occurrence; of the type Interval) Specifies the start term of the simple fra, e.g. 3M.
endTerm (exactly one occurrence; of the type Interval) Specifies the end term of the simple fra, e.g. 9M.
dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the FRA.

1.44.3 Used by:

* Element: simpleFra

1.44.4 Derived Types:

1.44.5 Figure:
1.44.6 Schema Fragment:

<xsd: conpl exType nanme="Si npl eFra">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence>
<xsd: el ement nane="start Terni' type="Interval">
<xsd: annot ati on> _
<xsd: docunentation xnl ;I ang="en">
Specifies the start termof the sinple fra, e.g. 3M
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el emrent nanme="endTerni type="Interval">
<xsd: annot ati on> .
<xsd: docunent ati on xni:langz"en">
Specifies the end termof the sinple fra, e.g. 9M
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="dayCount Fracti on" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
The day count basis for the FRA
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.simpleFra

1.45 SimplelRSwap

1.45.1 Description:

1.45.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type UnderlyingAsset)

» Abstract base class for all underlying assets.

term (exactly one occurrence; of the type Interval) Specifies the term of the simple swap, e.g. 5Y.

paymentFErS(K/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the swap
pays, e.g. 6M.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the swap.
1.45.3 Used by:

*  Element: simplelrSwap

1.45.4 Derived Types:

1.45.5 Figure:
1.45.6 Schema Fragment:

<xsd: conplexTyES nane="Si npl el RSwap" >
<xsd: conpl exCont ent >
<xsd: exten3|on base="Under| yi ngAsset ">
<xsd: sequence>
<xsd: el enent name="terni type="Interval">
<xsd: annot at i on>
<xsd: docunEntatlon xm ;1 ang="en" >
Specifies the termof the S|nple swap, e.g. 5Y.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="
SpeC|f|es the frequency at mhlch the swap pays, e.g. 6M
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . )
<xsd: el ement nane="dayCount Fraction" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot at | on>
<xsd docunent ation xnm ;| ang="en">
day count basis for the swap.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.simpleIrSwap

1.46 SingleUnderlyer

1.46.1 Description:
A type describing a single underlyer
1.46.2 Contents:

underlyingAsset (exactly one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

openUnits (zero or one occurrence; of the type xsd:decimal) The number of units (index or securities) that
constitute the underlyer of the swap. In the case of a basket swap, this element is used to reference both the
ngmkl)er of basket units, and the number of each asset components of the basket when these are expressed in
absolute terms.

dividendPayout (zero or one occurrence; of the type DividendPayout) Specifies the dividend payout ratio
associated with an equity underlyer. A basket swap can have different payout ratios across the various
underlying constituents. In certain cases the actual ratio is not known on trade inception, and only general
conditions are then specified. Users should note that FpML makes a distinction between the derivative
contract and the underlyer of the contract. It would be better if the agreed dividend payout on a derivative
contract was modelled at the level of the derivative contract, an approach which may be adopted in the next
major version of FpML.

couponPayment (zero or one occurrence; of the type PendingPayment) The next upcoming coupon payment.
1.46.3 Used by:

*  Complex type: Underlyer
1.46.4 Derived Types:

1.46.5 Figure:
1.46.6 Schema Fragment:

<xsd: conpl exType name="Si ngl eUnder| yer">
<xsd: annot ati on>
<xsd: docunent ati on xni:!anpz"en">
A type describing a single underlyer
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent ref="underlyin
<xsd: el emrent nanme="openUnit
<xsd: annot ati on> .
<xsd: docunent ati on_ xmn :
The nunber of units (
underlyer of the swap
e
c

Asset "/ > ) )
" type="xsd: deci mal" m nCccurs="0">

na="en" >
dgx or securltlesL that constitute the
I'n the case of a basket swap his.
elenent is used to r rence both the nunber of basket units,
and the nunber of each as
these are expressed in ab
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="di vi dendPayout" type="Di vi dendPayout"” m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xnl:lang="en"> ) ) )
Specifies the dividend payout ratio associated with an equity
underlyer. A basket swap Can have different Payout rati os
across’the varjous underlying constituents. In certain cases
the actual ratio is not khown on trade i|nception, and on
ed. Users shoul d note that
e

set conponents of the basket when
sol ute terns.

eneral conditions are then specifi
RNL makes a di stinction between the derivative contract and
the underlyer of the contract. |t would be better iIf the
agreed di vi dend Payout on a_derivative contract was nodel | ed
at the level of the derivative contract, an apB{oach whi ch
may be adopted in the next mmjor version of FpM.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="couponPaynent" type="Pendi ngPayment" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">


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/fpml-asset-4-4.xsd#Complex.Underlyer

The next upconi ng coupon paynent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.47 Underlyer

1.47.1 Description:

A type describing the whole set of possible underlyers: single underlyers or multiple underlyers, each of these
having either security or index components.

1.47.2 Contents:

Either

singleUnderlyer (exactly one occurrence; of the type SingleUnderlyer) Describes the swap's underlyer when
it has only one asset component.

Or

basket (exactly one occurrence; of the type Basket) Describes the swap's underlyer when it has multiple asset
components.

1.47.3 Used by:

»  Complex type: DeprecatedEquityLeg

»  Complex type: DeprecatedVariancelLeg

*  Complex type: DirectionalLegUnderlyer

*  Complex type: EquityDerivativeBase

*  Complex type: ReturnSwapLegUnderlyer

1.47.4 Derived Types:

1.47.5 Figure:
1.47.6 Schema Fragment:

<xsd: conpl exType name="Under |l yer">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) )
A type deSCFIbInP t he whol e set of possible underlyers: single
under|yers or mul'tiple underlyers, each of these having either
security or 1ndex conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: cho| ce> ) .
<xsd: el ement nanme="si ngl eUnder| yer" type="Si ngl eUnderl| yer">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en"> )
Descri bes the swap's undéerlyer when it has only one asset
conponent . .
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el enent nane="basket" type="Basket">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en"> ) )
Descri bes the swap's undéerlyer when it has nultiple asset
conponents. .
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-return-swaps-4-4.xsd#Complex.DeprecatedEquityLeg
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.DeprecatedVarianceLeg
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.DirectionalLegUnderlyer
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eqd-4-4.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-eq-shared-4-4.xsd#Complex.ReturnSwapLegUnderlyer

1.48 UnderlyingAsset

1.48.1 Description:

Abstract base class for all underlying assets.

1.48.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type IdentifiedAsset)
* A generic type describing an identified asset.

currency (zero or one occurrence; of the type Currency) Currency in which the underlying asset is
denominated.

exchangeld (zero or one occurrence; of the type Exchangeld) Identification of the exchange on which this
asset is transacted for the purposes of calculating a contractural payoff. The term "Exchange” is assumed to
have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions.

clearanceSystem (zero or one occurrence; of the type ClearanceSystem) Identification of the clearance
system associated with the transaction exchange.

definition (zero or one occurrence; of the type ProductReference) An optional reference to a full FpML

product that defines the simple product in greater detail. In case of inconsistency between the terms of the

3lmplleé)zjoo;uct and those of the detailed definition, the values in the simple product override those in the
etailed definition.

1.48.3 Used by:

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

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

Deposit

ExchangeTraded
FxRateAsset

Loan

Mortgage

MutualFund

Ratelndex
SimpleCreditDefaultSwap
SimpleFra

SimpleIRSwap

1.48.4 Derived Types:

Deposit

ExchangeTraded
FxRateAsset

Loan

Mortgage

MutualFund

Ratelndex
SimpleCreditDefaultSwap
SimpleFra

SimpleIRSwap

1.48.5 Figure:
1.48.6 Schema Fragment:

<xsd: conpl exType nanme="Underlyi ngAsset" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> )
Abstract base class for all underlying assets.


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Deposit
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTraded
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.FxRateAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Loan
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Mortgage
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.MutualFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.RateIndex
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleCreditDefaultSwap
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleFra
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleIRSwap
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Deposit
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.ExchangeTraded
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.FxRateAsset
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Loan
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Mortgage
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.MutualFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.RateIndex
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleCreditDefaultSwap
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleFra
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SimpleIRSwap

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="IdentifiedAsset">
<xsd: sequence> .
<xsd: el ement name="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xni : Iang 'en" > ) )
Currency in which the underlyi ng asset is denom nat ed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="exchangel d" type="Exchangel d" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni: | ang="en">
Identification of the exZhange on whijch t
transacted for the purposes of calculatin
payoff. The tern1 Exchange” is assuned to
neani ng. as defined in the | SDA 2002 Equit
Def i ni Ti ons.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cl earanceSystent type="d earanceSystent m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en" >
Identification of the cléarance system associated wth
the transacti on exchange.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="definition" type="ProductReference" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

his asset is

g a contractural
have the.

y Derivatives

An optional reference to a fuII FpM. product that defines
the sipple product in greater detai In case of
i nconsi stency between the terns of the si mpl e product and
those of the'detailed definition, the values in the

I npl.e product override those in the detailed definition.

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



1.49 UnderlyingAssetTranche

1.49.1 Description:

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

1.49.3 Used by:

Complex type: Loan

1.49.4 Derived Types:

1.49.5 Figure:
1.49.6 Schema Fragment:

<xsd: conpl exT%ge nane="Under | yi ngAsset Tranche" >
<xsd:siI npl eContent> .,
<xsd: ext ensi on base="xsd:t oken">
<xsd: attri bute nane="I| oanTrancheSchene" type="xsd:anyURlI" defaul t="http://ww. fpnl . org/cc
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


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

2 Global Elements



2.1 basket

2.1.1 Description:

Defines the underlying asset when it is a basket.
2.1.2 Contents:

Element basket is defined by the complex type Basket
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el enent nanme="basket" type="Basket" substitutionG oup="underlyingAsset">
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en"> o
Defines the underlying aSset when it is a basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.2 bond

2.2.1 Description:

Defines the underlying asset when it is a bond.
2.2.2 Contents:

Element bond is defined by the complex type Bond
2.2.3 Used by:

Complex type: BondReference
Complex type: ReferenceObligation

2.2.4 Substituted by:

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: el ement nane="bond" type="Bond" substitutionG oup="underlyingAsset">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> o
Defines the underlying asset when it is a bond.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-ird-4-4.xsd#Complex.BondReference
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-cd-4-4.xsd#Complex.ReferenceObligation

2.3 cash

2.3.1 Description:

Defines a simple underlying asset type that is a cash payment. Used for specifying discounting factors for
future cash flows in the pricing and risk model.

2.3.2 Contents:
Element cash is defined by the complex type Cash
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el ement nanme="cash" type="Cash" substitutionG oup="underl|yi ngAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : |l ang="en"> .
Defines a sinple underlying asset type that is a cash Ra¥nent ..
Used for specifying discounting factors for future cas [ows in
the pricing and ri Sk nodel.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >



2.4 convertibleBond

2.4.1 Description:

Defines the underlying asset when it is a convertible bond.

2.4.2 Contents:

Element convertibleBond is defined by the complex type ConvertibleBond
2.4.3 Used by:

»  Complex type: ReferenceObligation

2.4.4 Substituted by:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: el ement name="converti bl eBond" type="Converti bl eBond" substitutionG oup="underlyingAsset":
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> o )
Defines the underlying aSset when it is a convertible bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >


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

2.5 deposit

2.5.1 Description:

Defines a simple underlying asset that is a term deposit.
2.5.2 Contents:

Element deposit is defined by the complex type Deposit
2.5.3 Used by:

2.5.4 Substituted by:

2.5.5 Figure:
2.5.6 Schema Fragment:

<xsd: el enrent nane="deposit" type=" Dep05| t" substitutionG oup="underlyingAsset">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en . i
Defines a si "PI e underlyl ng asset that is a termdeposit.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >



2.6 equity

2.6.1 Description:

Defines the underlying asset when it is a listed equity.
2.6.2 Contents:

Element equity is defined by the complex type EquityAsset
2.6.3 Used by:

2.6.4 Substituted by:

2.6.5 Figure:
2.6.6 Schema Fragment:

<xsd: el enrent nanme="equity" type="EquityAsset" substitutionG oup="underlyingAsset">
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en"> o ) )
Defines the underlying aSset when it is a listed equity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.7 exchangeTradedFund

2.7.1 Description:

Defines the underlying asset when it is an exchange-traded fund.

2.7.2 Contents:

Element exchangeTradedFund is defined by the complex type ExchangeTradedFund
2.7.3 Used by:

2.7.4 Substituted by:

2.7.5 Figure:
2.7.6 Schema Fragment:

<xsd: el ement nanme="exchangeTradedFund" type="ExchangeTradedFund" substituti onG oup="underl yi ng/
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en"> o
Defines the underlying aSset when it is an exchange-traded fund.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.8 future

2.8.1 Description:

Defines the underlying asset when it is a listed future contract.
2.8.2 Contents:

Element future is defined by the complex type Future

2.8.3 Used by:

2.8.4 Substituted by:

2.8.5 Figure:
2.8.6 Schema Fragment:

<xsd: el enent name="future" type="Future" substitutionG oup="underlyingAsset">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> o )
Defines the underlying aSset when it is a listed future contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.9 fxRate

2.9.1 Description:

Def(ijnelzs a simple underlying asset type that is an FX rate. Used for specifying FX rates in the pricing and risk
model.

2.9.2 Contents:
Element fxRate is defined by the complex type FxRateAsset
2.9.3 Used by:

2.9.4 Substituted by:

2.9.5 Figure:
2.9.6 Schema Fragment:

<xsd: el ement nanme="fxRate" type="FxRateAsset" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : |l ang="en"> .
Defines a sinple underlying asset type that is an FX rate. Used
for specifying FX rates”in"the pricing and ri sk nodel.
</ xsd: docunent at'i on>
</ xsd; annot at1 on>
</ xsd: el emrent >



2.10 index

2.10.1 Description:

Defines the underlying asset when it is a financial index.
2.10.2 Contents:

Element index is defined by the complex type Index
2.10.3 Used by:

2.10.4 Substituted by:

2.10.5 Figure:
2.10.6 Schema Fragment:

<xsd: el ement nane="i ndex" type="I|ndex" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en"> o ) ) )
Defines the underlying aSset when it is a financial index.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.11 loan

2.11.1 Description:

Defines a simple underlying asset that is a loan.
2.11.2 Contents:

Element loan is defined by the complex type Loan
2.11.3 Used by:

»  Complex type: ReferenceObligation

2.11.4 Substituted by:

2.11.5 Figure:
2.11.6 Schema Fragment:

<xsd: el ement nanme="| oan" type="Loan" substitutionG oup="underl|yi ngAsset">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en .
Defines a si rrPI e underlying asset that is a |oan.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >


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

2.12 mortgage

2.12.1 Description:

Defines an underlying asset that is a mortgage.

2.12.2 Contents:

Element mortgage is defined by the complex type Mortgage
2.12.3 Used by:

»  Complex type: ReferenceObligation

2.12.4 Substituted by:

2.12.5 Figure:
2.12.6 Schema Fragment:

<xsd: el ement nanme="nortgage" type="Mrtgage" substitutionG oup="underl|yi ngAsset">
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en">
Defines an und_erlgl ng asSet that is a nortgage.
</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el ement >


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

2.13 mutualFund

2.13.1 Description:

Defines the underlying asset when it is a mutual fund.

2.13.2 Contents:

Element mutualFund is defined by the complex type MutualFund
2.13.3 Used by:

2.13.4 Substituted by:

2.13.5 Figure:
2.13.6 Schema Fragment:

<xsd: el emrent nanme="nut ual Fund" type="Mitual Fund" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en"> o
Defines the underlying aSset when it is a mutual fund.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.14 ratelndex

2.14.1 Description:

Defines a simple uno!erIKing asset that is an interest rate index. Used for specifying benchmark assets in the
market environment in the pricing and risk model.

2.14.2 Contents:
Element ratelndex is defined by the complex type Ratelndex
2.14.3 Used by:

2.14.4 Substituted by:

2.14.5 Figure:
2.14.6 Schema Fragment:

<xsd: el ement nanme="rat el ndex" type="Ratelndex" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : |l ang="en"> . . .
Defines a sinple underlying asset that is an interest rate index.
Used for specifying benchmark assets in the nmarket environment in
the pricing and ri Sk nodel.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >



2.15 simpleCreditDefaultSwap

2.15.1 Description:

Defines a simple underlying asset that is a credit default swap.

2.15.2 Contents:

Element simpleCreditDefaultSwap is defined by the complex type SimpleCreditDefaultSwap
2.15.3 Used by:

2.15.4 Substituted by:

2.15.5 Figure:
2.15.6 Schema Fragment:

<xsd: el ement nane="si npl eCr edi t Def aul t Swap" type="Si npl eCredi t Def aul t Swap" substituti onG oup="1
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en . .
Defines a si "PI e underlyl ng asset that is a credit default swap.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >



2.16 simpleFra

2.16.1 Description:

Defines a simple underlying asset that is a forward rate agreement.
2.16.2 Contents:

Element simpleFra is defined by the complex type SimpleFra
2.16.3 Used by:

2.16.4 Substituted by:

2.16.5 Figure:
2.16.6 Schema Fragment:

<xsd: el enent name="si npl eFra" type:" Si npl eFra" substituti onG oup="underl|yi ngAsset" >
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en .
Defines a sinple underlying asset that is a forward rate
agreenment .
</ x3d: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >



2.17 simplelrSwap

2.17.1 Description:

Defines a simple underlying asset that is a swap.

2.17.2 Contents:

Element simplelrSwap is defined by the complex type SimplelIRSwap
2.17.3 Used by:

2.17.4 Substituted by:

2.17.5 Figure:
2.17.6 Schema Fragment:

<xsd: el enrent nane="si npl el r Swap" type:" Si mpl el RSwap" substituti onGroup="underlyi ngAsset">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en .
Defines a si "PI e underlyl ng asset that is a swap.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >



2.18 underlyingAsset

2.18.1 Description:

Define the underlying asset when it is a listed security.

2.18.2 Contents:

Element underlyingAsset is defined by the complex type Asset
2.18.3 Used by:

*  Complex type: BasketConstituent

*  Complex type: CashflowObservation
Complex type: InstrumentSet

*  Complex type: SingleUnderlyer
Complex type: TradeUnderlyer

2.18.4 Substituted by:

* Element: basket

* Element: bond

* Element: cash

*  Element: convertibleBond

* Element: deposit

*  Element: equity

*  Element: exchangeTradedFund
*  Element: future

* Element: fxRate

* Element: index

 Element: loan

* Element: mortgage

*  Element: mutualFund

* Element: ratelndex

*  Element: simpleCreditDefaultSwap
* Element: simpleFra

*  Element: simplelrSwap

2.18.5 Figure:
2.18.6 Schema Fragment:

<xsd: el ement nanme="underlyi ngAsset" type="Asset" abstract="true">
<xsd: annot ati on>
<xsd; docunentation xm :lang="en"> . .
Define the underlgl ng asSet when it is a listed security.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el emrent >


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.BasketConstituent
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-reconciliation-4-4.xsd#Complex.CashflowObservation
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-riskdef-4-4.xsd#Complex.InstrumentSet
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.SingleUnderlyer
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-reconciliation-4-4.xsd#Complex.TradeUnderlyer
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.basket
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.bond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.cash
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.convertibleBond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.deposit
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.equity
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.exchangeTradedFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.future
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.fxRate
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.index
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.loan
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.mortgage
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.mutualFund
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.rateIndex
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.simpleCreditDefaultSwap
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.simpleFra
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Element.simpleIrSwap

3 Groups



3.1 Basketldentifier.model

3.1.1 Description:
A group that specifies a name and an identifier for a given basket.
3.1.2 Contents:

3.1.3 Used by:

Complex type: Basket
Complex type: BasketReferencelnformation

3.1.4 Figure:
3.1.5 Schema Fragment:

<xsd:

roup nane="Basket|dentifier.nodel">
<xsd: annotation>
<xsd: docunentation xpl:Iang="en">

A group that specifies a nane and an identifier for a given

basket . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: sequence>
<xsd: el enent
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|lang="en">

nane="basket Nane" type="Basket Nane" >

The nane of the basket eXxpressed as a free format string.
FpM. does not define usage rules for this elenment.

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

</ xsd: el enent >
<xsd: el ement nanme="basket|d" type="Basket|d"
<xsd: annot ati on> _
<xsd; docunentation xnl ;I ang="en">
A CDS basket identifier

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement nanme="basket|d" type="Basketld"
<xsd: annot ati on>
<xsd: docunentatjon xpl;Ilang="en">
basket identifier
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>

</ xsd: gr oup>

m nCccur s="0" maxCccur s="unbounded" >

maxCccur s="unbounded" >


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Basket
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-cd-4-4.xsd#Complex.BasketReferenceInformation

3.2 BondCalculation.model

3.2.1 Description:
A group that specifies Bond Calculation elements
3.2.2 Contents:

paymentFErsﬁ/(lquency (zero or one occurrence; of the type Interval) Specifies the frequency at which the bond
pays, e.g. 6M.

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count basis for the bond.
3.2.3 Used by:

Complex type: Bond
*  Complex type: Mortgage

3.2.4 Figure:
3.2.5 Schema Fragment:

<xsd:group nane="BondCal cul ati on. nodel ">
<xsd: annotation>
<xsd: docunentati on xm :lang="en"> .
A group that specifies Bond Cal cul ation el enents
</ xsd: docunent at | on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el ement nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en">
Speci fies the frequency at which the bond pays, e.g. 6M
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement name="dayCount Fracti on" type="DayCount Fracti on”™ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml ;lang="en">
The day count basis for the bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Bond
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Mortgage

3.3 BondChoice.model

3.3.1 Description:
A model group which provides choices between all bond underlyers.
3.3.2 Contents:

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

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

3.3.3 Used by:
Complex type: BondOption

3.3.4 Figure:
3.3.5 Schema Fragment:

<xsd: group nanme="BondChoi ce. nodel "
<xsd: annot ati on>
<xsd: docunentation xpl :lang="en"
A nodel group which provides ch0|ces bet ween all bond underl yers.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: el enent ref="bond">
<xsd: annot at i on>
<xsd: document ati on xnl ;| ang="en">
A bond i nstrument referenced by a contract
</xsd docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el enent ref="converti bl eBond">
<xsd annot ati on>
<xsd: docurment ati on xni :|ang="en">
A convertible bond instrunent referenced by a contract.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: gr oup>


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.
http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-bond-option-4-4.xsd#Complex.BondOption

3.4 BondContent.model

3.4.1 Description:
A group that specifies Bond Content elements
3.4.2 Contents:

Either

issuerName (exactly one occurrence; of the type xsd:string)

Or

issuerPartyReference (exactly one occurrence; of the type PartyReference)

seniority (zero or one occurrence; of the type CreditSeniority) The repayment precedence of a debt
instrument.

couponType (zero or one occurrence; of the type CouponType) Specifies if the bond has a variable coupon,
step-up/down coupon or a zero-coupon.

couponRate %zero or one occurrence; of the type xsd:decimal) Specifies the coupon rate (expressed in
percentage) of a fixed income security or convertible bond.

maturity (zero or one occurrence; of the type xsd:date) The date when the principal amount of a security
becomes due and payable.

3.4.3 Used by:

Complex type: Bond
Complex type: Mortgage

3.4.4 Figure:
3.4.5 Schema Fragment:

<xsd: group nane="BondCont ent . nodel ">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A group that specifies Bond Content el enents
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Specifies the issuer nanme of a fixed i ncome secur
convertjble bond. This name can ejther be explici
or specified as an href 1nto another elenment of t
such as the obligor
</ xsd: docunent at | on>
</ xsd: annot ati on> . .
<xsd:. el enent nanme="issuer Nane" type="xsd:string"/>
<xsd: el emrent nanme="1|ssuer Part yRef erence" type="PartyReference"/>
</ xsd: choi ce> . . o .
<xsd: el ement name="seniority" type="CreditSeniority" mnQCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
The repaynent precedence of a debt instrunent.
</ xsd: docunhent at | on>
</ xsd: annot ati on>
</ xsd: el ement > .
<xsd: el emrent nanme="couponType" type="CouponType" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Specifies If the bond haS a vari abl e coupon, step-up/down
coupon or a zero-coupon.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) .
<xsd: el emrent nane="couponRate" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xm : |l ang="en">
Speci fies the coupon rate (expressed
fixed income security or convertible
</ xsd: docunent at i on>

ity or
tly stated,
he” docunent,

i n percentage) of a
bong. ge)


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-asset-4-4.xsd#Complex.Bond
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</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm ;| ang="en"> i
The date when the principal anmount of a security becones due
and payable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>



3.5 CreditEntity.model

3.5.1 Description:
An item which has credit characteristics that can be modeled, e.g. a firm, index, or region.
3.5.2 Contents:

Either
referenceEntity (exactly one occurrence; of the type LegalEntity) The entity for which this is defined.
Or

creditEntityReference (exactly one occurrence; of the type LegalEntityReference) An XML reference a credit
entity defined elsewhere in the document.

3.5.3 Used by:
*  Complex type: SimpleCreditDefaultSwap

3.5.4 Figure:
3.5.5 Schema Fragment:

<xsd: group nane= Cred|tEnt|ty nodel "
<xsd: annot at i on>
<xsd: docunentati on xm : |l ang="en">
An item which has credit characteristics that can be nodel ed,
afir i ndex, or region.
</xs :docunent at i on>’
</ xsd: annot at i on>
<xsd: choj ce> )
<xsd: el enent nane=' referenceEnt|ty type="Legal Entity">
<xsd: annot at i on>
<xsd: docunment ati on xni : | ang='
The entity for which thls |s deflned
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="credi tEntityReference" type="Legal EntityReference">
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en"> ) )
M. reference a credit entity defined el sewhere in the
docunent . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: gr oup>
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3.6 Exchangeldentifier.model

3.6.1 Description:

3.6.2 Contents:

relatedExchangeld (zero or more occurrences; of the type Exchan%eIdZ)A short form unique identifier for a
related exchange. If the element is not present then the exchange shall be the primary exchange on which
listed futures and options on the underlying are listed. The term "Exchange” is assumed to have the meaning
as defined in the ISDA 2002 Equity Derivatives Definitions.

optionsExchangeld (zero or more occurrences; of the type Exchangeld) A short form unique identifier for an
exchange on which the reference option contract is listed. This is to address the case where the reference
exchange for the future is different than the one for the option. The options Exchange is referenced on share
options when Merger Elections are selected as Options Exchange Adjustment.

3.6.3 Used by:
e Complex type: ExchangeTraded

3.6.4 Figure:
3.6.5 Schema Fragment:

<xsd: group name="Exchangel denti fi er. nodel ">
<xsd: sequence> i
<xsd: el ement nane="rel at edExchangel d" type="Exchangel d" m nCccurs="0" naxQccur s="unbounded'
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
A short formunique idenfifier for a related exchange. |f the
el epent is not present then the exchange shall be the primary
exchange on which listed futures and options on the
underlying are listed. The term"Exchange" is assunmed to have
t he meani ng as defined in the |1 SDA 2002 Equity Derivatives
Definitions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="opti onsExchangel d" type="Exchangel d" m nCccurs="0" nmaxQccur s="unbounded'
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> .
A short formunique identifier for an_exchange on which the
reference option contract is listed. This is to address the
case where the reference exchange for the future is different
than the one for the option. Thé options_Exchange is
referenced on share options when rger Elections are
sel ected as tions Exchange Adj ustnent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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3.7 Quotation.model

3.7.1 Description:

Some kind of numerical measure about an asset, eg. its price or NPV, together with characteristics of that
measure.

3.7.2 Contents:

value (zero or one occurrence; of the type xsd:decimal) The value of the the quotation.

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

3.7.3 Used by:

*  Complex type: BasicQuotation
Complex type: PricingStructurePoint
Complex type: Quotation

3.7.4 Figure:
3.7.5 Schema Fragment:

<xsd:8roup nanme="Quot at i on. nodel ">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en"> . .
Sone kind of nuperical neasure about an asset, eg. its price or
NPV, together wth characteristics of that neasure.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
<xsd: sequence> . )
<xsd: el ement nanme="val ue" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
The val ue of the the quotation.
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
</ xsd: el ement > . o
<xsd: group ref="Quotati onCharacteristics.nodel">
<xsd: annot ati on>
<xsd: docunment ati on. xm : | ang="en" >
The characteristics of the quotation.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>
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3.8 QuotationCharacteristics.model

3.8.1 Description:
A group collecting a set of characteristics that can be used to describe a quotation.
3.8.2 Contents:

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

Either
businessCenter (exactly one occurrence; of the type BusinessCenter) A city or other business center.
Or

exchangeld (exactly one occurrence; of the type Exchangeld) The exchange (e.g. stock or futures exchange)
from which the quote is obtained.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

3.8.3 Used by:

*  Complex type: MultiDimensionalPricingData
*  Complex type: QuotationCharacteristics

3.8.4 Figure:
3.8.5 Schema Fragment:

<xsd: group nanme="Quot ati onCharacteristics. nodel ">
<xsd: annotation>
<xsd: docunentation xm :lang="en"> o
A grouB collecting a set "of characteristics that can be used to
deScri be a quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="neasureType" type="Asset MeasureType" m nCccurs="0">
<xsd:annot ati on> L
<xsd: docunentatjon xm :lang="en"> )
The the of the value that is nmeasured. This could be an NPV,
a cash flow, a clean price, etc.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="quoteUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en"> )
The optional units that the neasure
supplied, this is assuned to be a pri
units.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

n. If not
urrency
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<xsd: el ement nane="si de" type="QuotationSi deEnum' m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en" >
The side (bid/ md/ask) of the neasure.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>

<xsd: docupentation xnml : Il ang="en"> ) )
The optional currency that the nmeasure is expressed in. If |
not supplied, this |5 defaulted fromthe reportingCurrency in
t he val uati onScenarioDefinition

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nanme="tim ng" type="QuoteTi m ng" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) ) )
When during a day the quote is for. Typically, if thi
el ement s supplied, the QuotelLocation needs also to
suppl i ed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: group ref="CQuoteLocation. nodel” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xml : | ang="en" >
Where the quote is from
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: group> . . . .
<xsd: element nanme="informati onSource" type="Informati onSource" m nCccurs="0" maxCccur s="unl
<xsd: annot ati on> _
<xsd: docunent at i on xn1:laa%:"en"> ) )
The i nformati on source ere_a published or_displ ayed narket
rate will be obtained, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) .
<xsd: el ement nane="tinme" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> )
When the quote was observed or derived.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="val uati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl :lang="en">
en the quote was conputed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="expiryTi ne" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en"> )
When does the quote ceasé to be valid.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="cashFl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en"> ]
For cash flows, the type of the cash flows. Exanples include:
C?upon payment, Prem um Fee, Settlenent Fee, Brokerage Fee,
etc

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: gr oup>

(S
be



3.9 QuoteLocation.model

3.9.1 Description:
A group describing where a quote was or will be obtained, e.g. observed or calculated.
3.9.2 Contents:

Either
businessCenter (exactly one occurrence; of the type BusinessCenter) A city or other business center.
Or

exchangeld (exactly one occurrence; of the type Exchangeld) The exchange (e.g. stock or futures exchange)
from which the quote is obtained.

3.9.3 Used by:

3.9.4 Figure:
3.9.5 Schema Fragment:

<xsd: group nanme="Quot eLocati on. nodel ">
<xsd: annotation>
<xsd: docunentation xnl ;I ang="en"> ) )
A group descr|b|nP where a quote was or will be obtained, e.g.
obServed or cal culated.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: cho| ce> . .
<xsd: el ement nane="busi nessCenter" type="Busi nessCenter">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A city or other business center.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enrent name="exchangel d" type="Exchangel d">
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> )
The exphange (e.g. stock or futures exchange) from which the
qguote i s obtal ne
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>



4 Schema listing

<xsd: schenna ecore; nsPrefix=" fpm ecore packa e=" r?.pr" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: i ncl ude_schenaLocat i on="f pni - S har ed- 4- 4. xsd"T>
<xsd: conpl exType nane="Actual Price">
<xsd:sequence> )
<xsd: el enent nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xml : | ang="en">

Specifies the currenc aSSOCIated with the net price. This
el enent is not presen t he prlce I's expressed I n
pFrcenE?ge terns (as speC|f|ed t hrough the priceExpression
el emren

</ xsd: docunent at i on>
</ xsd:; annot at |1 on>
</ xsd: el ement > .
<xsd: el enent name="anount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentatlon xm ;| ang="en" >
Specifies the net price amount. In the ¢
i ncome security or a convertibie bond, t
the accrued interests.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="pri ceExpressi on" type="Pri ceExpressi onEnuni' >
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
Specifies whether the price Is expressed in absolute or
relative terns,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT¥pe nane=" AnyAsset Ref erence" >
<xsd annota i on>
<xsd: docunent ati on xm : | ang="en" > )
Areference to an asset, e.g. a portfolio, trade, or reference
|nstrunEnt
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Ref er en
<xsd:attribute nane="href"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Asset" abstract="true">
<xsd: annot at | on>
<xsd: docunentation xnl ;I ang="en"> )
Abstract base class for all underlying assets.
</ xsd: docunent at i on>
</ xsd: annot at i on> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conpl exType name="Asset Measur eType" >
<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en">
A schene |dent|f¥|ng the“types of measures that can be used to
descri be an asse
</ xsd: docunent at i on>
</ xsd: annot at |1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nornal i zedSt ri ng" > .
<xsd:attribute nane="asset MeasureSchenme" default="http://ww.fpm .org/ codi ng- scheme/ as:
</ xsd; extenS|on>
</ xsd: S|np eCont ent >
</ xsd: conP exTy e>
<xsd: co ex Ype nane=" Asset Pool " >
<xsd: annota i on>
<xsd: document ati on xm :|ang="en">
Characterise the asset pool behind an asset backed bond.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: group ref:"Vérslo Hi st ory. nodel " n1ancurs—"0"/>
<xsd: el enent nane="initial Factor" type="xsd: deci mal"’
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ]
The part of the nortgage that is outstanding on trade

se of a fixed
I's

a
his price includes

nce" > .
type="xsd: | DREF" use="required"/>



i nception, i.e. has not been repaid Yet as principal. It is
expressed as a nultiplier factor to the nprgage: nmeans
that the whol e nortage, anount is outstandi ng, 0.8 neans

t hat 20% has been repaid.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="current Factor" type="xsd: decimal" m nCccurs="0">
<xsd:annot ation> | Y
<xsd: docunentatjon xm :lang="en">

The part of the nortgage that is currently outstanding. It
is expressed simlar tothe initial factor, as factor
multiplier to the nortgage. This termis formally defined
as part of the "ISDA Standard Terns Suppl ement for use with
credit derivatives transactions on nortgage-backed security
w t h pas-as-you-go or physical settlenment”.

</ xsd: docunent ati oh>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Asset Ref erence">
<xsd: annot ati on>
<xsd; docunent ati on xml : | ang="en">
Ref erence to an underlying asset.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference"> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Asset"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Basi cQuot ati on">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en"> ]
Sone kind of nuperical peasure about an asset, eg. its NPV,
together with characteristics of that neasure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: group ref="Quotation. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Basket">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
A type describing the underlyer features of a basket swap. Each
of e basket constituents are described through an enbedded
conponent, the basket ConstituentsType.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Asset">
<xsd: sequence> ) ) )
<xsd: el emrent nanme="openUnits" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> | Y
<xsd: docupentation xnl :|ang="en"> o
The nunber of units Flndex or securities) that
constitute the underlyer of the swap. In"the case of a
basket smaB, this elehent is used to reference both the
nunber of basket units, and the nunber of each asset
conponents of the basket when these are expressed in
absol ute ternms,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="basket Constituent" type="Basket Constituent" maxCQccurs="unbounded":
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en">
Descri bes each of the conponents of the basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nane="basket Di vi sor" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm : Il ang="en"> ) )
Speci fies the basket divisor anpunt. This value is
normal Iy used to,ad{ust t he constituent weight for
pr{g|ng or to adjust for dividends, or other corporate
actions.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent > o )
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en">
Reuses the group that specifies a nane and an
identifier for a given basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>

<xsd: element nanme="basket Currency" type="Currency” m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Specifies the currency for this basket.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Basket Constituent">
<xsd: annot ati on>
<xsd: docunmentati on xm :| ang="en"> )
A type describing each of the constituents of a basket.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd. el enent ref="under|yi ngAsset"
<xsd: el enent nanme="constituéen
<xsd: annot ati on>
<xsd: docunent ation xnl: Il ang="en"> )
Specifies the weight of each of the underlyer constituent
wthin the basket, either in absolute or relative terms.
This is an optional conponent, as certaln swaps do not
speC|fy a specific weight for each of their basket
constitfuents. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

/>
tWei ght" type="ConstituentWight" ninCccurs="0">

<xsd: el enrent nanme="di vi dendPayout" type="Di vi dendPayout" m nCccurs="0">

<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en"> ) )
Specifies the dividend anout rati o associated with an
equity underlyer. A basket swap can have different Payout
rati os across”the various underl|lying constituents. In
certain cases the actual ratio i 5 not known on trade. .
i nception, and onIY general conditions are then specified,
Users should note that FpM. nmakes a distinction between the
derivative contract and the under|lyer of the contract. It
woul d be better if the agreed dividend payout on a
der|vative contract was nodelled at the |evel of the
derivative contract, an approach which nmay be adopted in
t he next na{or_ver5|on of  FpM..
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="underl yerPrice" type="Price" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> )
Specifies the price that "is associated with each of the
basket constjtuents, This conponent is optional, as it is
not absolutely required to accurately describe t he
econom cs_ of e trade, considering the price that
characterizes the equity swap is aSsociated to the |eg of
t he trade. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nanme="under| yerNoti onal " type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

Specifies the notional (i.e. price * quantltyz that is
associated with each of the basket constituents. This
conponent is optional, as it Is not absolutely required to
accurately describe the econom cs of the trade, considering

he notional that characterizes the equity swap is
associated to the leg of the trade.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nane="under| yer Spread" type="SpreadSchedul eRef erence
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

m nCccurs="0">



Provides a link to the spread schedul e used for this
under | yer. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="couponPaynent" type="Pendi ngPaynment" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The next upcom ng coupon paynent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Basket|d">
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng
<xsd: attri bute nane="basket| dSchene" ty
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Basket Nane" >
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attri bute nane="basket NaneSchene" “t ype="xsd: anyURI "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType>
<xsd: conpl exType nane="Bond" >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
An exchange traded bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence>
<xsd: group ref="BondCont ent. nodel "/ > ) )
<xsd: el enrent nanme="par Val ue" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) ) )
Specifies the nomnal ambunt of a fixed incone security
or caonverti bl e bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="faceAmount" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl: Il ang="en"> )
Specifies the total amount of the issue. Corresponds to
the par value nultiplied by the number of issued
security. i
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: group ref="BondCal cul ati on. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Cash">
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="IldentifiedAsset">
<xsd: sequence>
<xsd: el ement name="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an“anmount is denoni nated.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType nane="Conmi ssi on">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
At Re descri bing the conmi ssion that will be charged for each
of e hedge transactions.

>
pe="xsd: anyURI "/ >

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



<xsd: sequence> . . . . . .
<xsd: el ement nanme="conm ssi onDenoni nati on" type="Conmi ssi onDenomi nati onEnuni >
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en"> o
The type of units used t0 express a conmi SsSion
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o .
<xsd: el ement nane="conm ssi onAnmount" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o
The conm ssi on_anount, exPressed in the way indicated by
t he conm ssionType el enent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="currency" type="Currency"
<xsd: annot ati on>
<xsd: docunentatijon xnl;lang="en"> )
The currency I n which an"anount i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > S ) )
<xsd: el ement nanme="conm ssi onPer Trade" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The total conmm ssion per trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent name="f xRat e"
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> o
FX Rates that have been Used to convert conm ssions to a
singl e currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Constituent Wi ght">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en">
ht of each of the underlyer .
relative

A tyPe describing the weig €
constituent within the baSket, either in absolute or

terns. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement name="openUnits" type="xsd: deci mal ">

<xsd: annot ati on>
<xsd: docunent ati on_xm :| ang="en"> ]
? that constitute

The nunber of units (indéx or securities
t he underlyer of the swap. In the case of a basket swap,
is used to reference both the nunber ?L basket
e

this el enent
units, and the nunber of each asset conponents of
basket when these are expressed in absolute terns.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="basket Per cent age" type="RestrictedPercentage">

<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) )
each respective basket constltuentb

e

The relative wel ght of
expressed in percentage. A basket percentage of 5% woul d
represented as 0. 05.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="basket Amount" type="Money" >

<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ]
ht of each respective basket constituent,

The relative weig
expressed as a nbnetary anount.

</xsg:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</xsd:conPIexType> .
<xsd: conpl exType nanme="Converti bl eBond" >

<xsd: conpl exContent> .
<xsd: ext ensi on base="Bond" >

<xsd: sequence>

m nCccurs="0">

type="FxRate" nmi nCccurs="0" maxCccur s="unbounded" >



<xsd: el ement nanme="underl| yi ngEqui ty" type="EquityAsset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
Specifies the equity i1 n which the convertible bond can
be converted. .
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="redenpti onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en">
Earlier date between the convertible bond put dates and
its maturity date.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="CouponType" >
<xsd: annot ati on>
<xsd; docunentation xpl: Il ang="en"> o )
Defines a schene of values for specifiying if the bond has a
vari abl e coupon, step-up/down coupon of a zero-coupon
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: nornalizedString">
<xsd:attribute nane="couponTypeSchene" "t ype="xsd: anyURlI " defaul t="http://ww. f pni
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Deposit">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence>
<xsd: el ement nane="term' type="Interval ">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Specifies the termof the deposit, e.g. 5Y.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl : Il ang="en"> )
EBFCIerS the frequency at which the deposit pays, e.g.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="dayCount Fraction" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
The day count basis for the deposit.
</ xsd: dotunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> o
<xsd: conp exT¥pe nane="Di vi dendPayout " >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> ) ) )
A tyFe describing the dividend payout ratio associated with an
equity underlyer. In certain cases the actual ratio is not
knomnfondtrade i nception, and only general conditions are then
speci fi ed.
</xgd:docunpntat|on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choij ce> o ) )
<xsd: el enent nanme="di vi dendPayout Rati 0" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ation xnl:Iang="en"> ) )
Specifies the actual dividend payout ratio associ ated
w th the equity underlyer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="di vi dendPayout Condi ti ons" type="xsd:string">

.orgl/«



<xsd: annot ati on> .
<xsd: docunentation xnl:Iang="en"> o )
Specifies the dividend payout conditions that will be
applied in the case where the actual ratio is not known,
typically because of regulatory or |egal uncertainties.
</ x5d: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> o . .
<xsd: el ement nanme="di vi dendPaynent"” type="Pendi ngPaynment"” mi nCccurs="0" naxCOccurs="unbour
<xsd: annot ati on>
<xsd: docunentation xni:|ang="en">
The next upconing dividend paynent or paynents.
</ xsd: docunent at | on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType name="Equi t yAsset " >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
An exchange traded equity asset.
</ xsd: docungent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="ExchangeTr aded"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="ExchangeTraded" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en"> ) )
An abstract base class for all exchange traded financi al
products. .
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Under | yi ngAsset ">
<xsd: sequence> o
<xsd: group ref="Exchangeldentifier.nodel"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="ExchangeTr adedCal cul at edPri ce" abstract="true">
<xsd: annotati on>
<xsd: docunentation xnml ;I ang="en">
Abstract base class for all exch
with a price which is calcul ated
constituents. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence> ) )
<xsd: el ement nane="constituent Exchangel d" type="Exchangeld" m nCccurs="0" maxCccurs="
<xsd: annot ati on>
<xsd: docunent ati on_xmni ;I ang="en"> i
Identification of all the exchanges where constituents
are traded. The tern1"ExchanEF" s assuned to have. the
neanln?,as defined in the 1SDA 2002 Equity Derivatives
Definitions,
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="ExchangeTradedContract">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
An exchange traded derivative contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTr aded" >
<xsd: sequence> o o .
<xsd: el ement name="multiplier" type="xsd:positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
Specifies the contract nultiplier that can be
associated with the nunmber of units.
</ xsd: docunent at | on>

ange tr products
frome



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="contract Ref erence" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xni: Ian%:"en"> )
Specifies the contract that can be referenced, besides
t he undel yer type.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el ement nane="expirationDate" type="Adjustabl eO Rel ativeDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The date when the contract expires.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>
<xsd: conpl exType nanme="ExchangeTradedFund" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An exchange traded fund whose price depends on exchange traded
consti tuents.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ExchangeTradedCal cul at edPri ce">
<xsd: sequence> )
<xsd: el enent nane="fundManager" type="xsd:string" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en"> |
Speglfles the fund nanagér that is in charge of the

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe> o
<xsd: co exT¥pe nane="FacilityType">
<xsd annota I on>
<xsd: docunent ation xm : | ang="en" > o
A type describing the type of loan facility.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:3|anerntent>
<xsd: ext ensi on base="xsd: t oke

<xsd:attribute nane="facili y ypeSchene type="xsd: anyURI " defaul t="http://ww.fpm . or¢

</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe name="Fut ure">
<xsd annota i on>
<xsd: document ation xnl :|ang="en">
An exchange traded futuré contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="ExchangeTraded" >
<xsd: sequence> o .
<xsd: el enment nanme="nultiplier" type="xsd: positivelnteger" mnQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"
Specifies the contract multi Iler t hat can be
associ ated with the nunber of units.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="f ut ureContract Ref erence" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : Ian? en" >
Specifies the future confract that can be referenced
be5|des the equity or index reference defined as part
of the Und erlyerAsset type.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement name="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>



<xsd: docunmentati on xm : | ang="en"> )
The date when the future contract expires.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Futurel d">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">, ) o
A type geflnlng a short formunique identifier for a future
contrac
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _
<xsd: ext ensi on base="xsd: normalize
<xsd: attri bute nane="futurel dSch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> .
<xsd: co exTxpe name="FxConver si on" >
<xsd: choi ce .
<xsd: el enent nanme="anpunt Rel ati veTo" type="Anount Reference"/>
<xsd: el ement name="fxRate" type="FxRate" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: conpl exType nane="FxRat eAsset" >
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Under | yi ngAsset ">
<xsd: sequence> ) )
<xsd: el enent nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on> .
<xsd; docunent ati on xm : | ang="en">
Defines the two currencies for an FX trade and. the
guotation rel ationship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent nanme="r at eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xm ;I ang="en" >
Defines the source of thée FX rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType nanme="ldentifiedAsset" abstract="true">
<xsd: annot ati on>
<xsd: docupentation xnl ;| ang="en"> o
A generic type describing an identified asset.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Asset">
<xsd: sequence> ]
<xsd: el ement nane="instrunentld" type="Instrunmentld" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an8:"en?> ) )
Identification of the underlying asset, using public
and/ or private identifiers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nanme="description" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en" >
Long nane of the underlying asset.
</ xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>

tring">
' type="xsd:anyURl "/ >

S
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</ xsd: conmpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType nane="I ndex" >
<xsd: annot ati on>
<xsd: docunent ati on xni : [ ang="en">
A publ i shed i ndex whose price depends on exchange traded
constituents. |
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="ExchangeTr adedCal cul at edPri ce">
<xsd: sequence> .
<xsd: el ement nanme="futureld" type="Futureld" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an?;"en">
A short formunique identifier for the reference future
contract in the case of an index underlyer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Lien">
<xsd: annot ati on>
<xsd; docunentation xnm :lang="en"> ) o
A type describing the [1éns associated with a loan facility.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd; normal i zedStri ng">
<xsd:attribute nane="1ienSchene" type="xsd: anyURl " default="http://ww.fpm
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd. conpl exType> . .
<xsd: conpl exType nane="Loan">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en">
A type describing a |l oan"underlying asset.
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence>
<xsd: choi ce m nCccurs="0" nmaxCccur s="unbounded" >
<xsd: annot at 1 on>
<xsd: docunent ati on xn1:|an%:"en">
Specifies the borrower. There can be nore than one

borrower. It is neant to be used in the event that
there is no Bloonberg Id or the Secured List isn't
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd: el enent nanme="borrower" type="Legal Entity"/>

<xsd: el ement nane="borrower Ref erence" "type="Legal EntityReference"/>
</ xsd: choi ce> . . .
<xsd: el ement nanme="lien" type="Lien" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1;|anP:"en" i
Specifies the seniority level of the lien.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o o .
<xsd: el ement nane="facilityType" type="FacilityType" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> ) )
The type of loan facility (letter of credit, revolving,

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">
The date when the principal anmobunt of the | oan becones
due and payabl e.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="credit Agr eenent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

. or g/ codi ng-



The credit agreenent date is the closing date (the date
where the agreenment has been sr ned) for the loans in
the credit agreenent Fun |n? t he facrlrtres occurs
on (or_sonetimes a little affer) the Credit Agreenent
date. This underlyer, attrl bute is used to he IB identify
ich of the conpany's outstanding | oans are e|n?
referenced by know hg to_which credit a?ree nt
bel ongs,; ISDA Standards Terns Supplenent term Date of

t Agreenent.

C)rgrnal Cr edi
tation>
>

</ xsdidocunen

</ xsd: annot at | on
</ xsd: el ement > . .
<xsd: el ement nanme="tranche" type="Underlyi ngAsset Tranche" m nCccurs="0">
<xsd: annot at i on>

<xsd: docunment ati on xn : | ang="en">
The Toan_ tranche that I's sub ect to the derivative
transaction. It wll yplca y be referenced as the
Bl oonber g tranche _numbe | SDA St andards Ter s

Suppl enent term ﬂommmg'ﬂmmheNmmm
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exType name="Mort gage" >
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en">
A type describing a mort gage asset.
</ xsd? docunent at | oh>
</ xsd: annot at i on>
<xsd: conplebentent .
<xsd: ext ensi on base="Underlyi ngAsset" >
<xsd: sequence>
<xsd: choi ce nmi nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatron
Appl |cable to the case of default swaps on NB t
For specif ¥|ng the insurer nane, when applicable
the element i85 not present it signifies that th
i nsurer i s Not B e)
</ xsd: docunent ati on
</ xsd: annotatron> )
<xsd.elenent nanme="insurer" type="Legal Entity"/>
<xsd: el ement nanme="i nsurer Ref erence” "t ype="Legal EntityRef erence"/ >
</ xsd: choi ce>
<xsd: group ref="BondCont ent. nodel "
<xsd: group ref="BondCal cul ati on. nDdeI"/

erns.
(when
e

<xsd: el ement nanme=' orrgrnaIPrrncrpaIAnnunt t ype="xsd: deci mal " m nCccurs="0">

<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="en" i i
The initial issued anount of the nort gage obligation
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="pool " type="AssetPool" nmi nQccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en">
The norgage pool that is underneath the nortgage
obl i gat i on.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="sector" type="MortgageSector" ninQccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on_ xm : | ang="en"
The sector classification of the nort gage obligation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="tranche" type="xsd:token" mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm ; | ang="en" > ) )
The nortgage obligation franche that is subject to the
derivative transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



<xsd: conpl exType nanme="Mort gageSect or">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type describing the typol ogy of nortgage obligations.
</ xsd® docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >

<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd:attri bute nane="nortgageSect or Schene" type="xsd:anyURl " defaul t="http://ww.fpnl.

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Muit ual Fund" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Under | yi ngAsset" >
<xsd: sequence> .
<xsd: el ement nane="openEndedFund" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl : Il ang="en"> )
Bool ean indicator to specify whether the nutual fund is
an open-ended mutual fund.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="fundManager" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xm :lang="en">
?peglfles the fund nanagér that is in charge of the
und.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Pendi ngPaynent ">
<xsd: annot ati on>
<xsd: docunent ati on> ) ) o
A structure representing a pending dividend or coupon paynent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="paynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> )
The date that the dividend or coupon is due.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xmi :|ang="en">
The anmount of the dividend or coupon paynent. Val ue of
di vi dends or coupon between ex and paY date. Stock; if we
are between ex-date and Pay—date and the dividend is.
payabl e under the swap, then this should be the ex-div
anpunt * # of securities. Bond; regard|l ess of where we are
vis-a-vis resets: (coupon %* face of bonds on swap * gbond

day count fraction using days |ast coupon pay date of the
bo%d t hrough t oday) . g Y P pay

</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="accruedl nterest" type="NMoney" mni nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|ang;"en">
Accrued I nterest on the dividend or coupon paynent. Wen
the TRS is structured to pay a dividend or coupon on reset
after payable date, you nmay earn interest on these anmpunts.
This field indicates"the i nterest accrued on ] )
di vi dend/ coupon from pay date to statenent date, This will
only apply to a handful” of agreenments where dividendss are
held to the next reset AND yoOu receive/pay interest on
unpai d anounts,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Price">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



A type describing the strike price.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o .
<xsd: el ement nanme="conmm ssi on" type="Conmm ssion" mnmi nQccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> S
Thi s optional conponent Specifies the copm ssion to be
charged for executing the hedge transactions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> i . i .
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ]
Specifies the nethod according to which an anmount or a
date 1s determ ned
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="anount Rel ati veTo" type="Anmpunt Ref erence">
<xsd: annot ati on>
<xsd: docupentatijon xnl:|ang="en"> )
The href attribute value™will be a pointer style
reference to the el enent or conponent el sewhere in the
docunent where the anchor amount 1s defined.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: sequence> ) ) )
<xsd: el ement nanme="grossPrice" type="Actual Price" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xnl : | ang="en" >
Specifies the price of the underlyer, before
conm ssions. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="netPrice" type="Actual Price">
<xsd: annot ati on> .
<xsd: docunent ati on_xnl : | ang="en" >
Specifies the price of the underlyer, net of
conm ssions. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="accruedl nterestPrice" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl : | ang="en">
Specifies the accrued i nferest that are part of the
dirty price in the case of a fixed inconme security or a
convertijble bond. Expressed in percentage of the
noti onal . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="f xConver si on" type="FxConversion" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Specifies the currency conversion rate that ap to
an anmount. This rate Can either be defined els i
t he docunent (case of a quanto swap), or expl
descri bed through this conponent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> . . i
<xsd: el ement nanme="cl eanNet Pri ce" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> . .
The net price excluding accrued interest. The "Dirty Price"
for bonds is put in thé "netPrice" elenent, which includes
accrued interest._Thus netPrice - cleanNetbrice = ]
accruedl nterest. The currency and price expression for this
field are the sane as those for the (dirty) netPrice.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . o .
<xsd: el ement nanme="quot ati onCharacteristics" type="QuotationCharacteristics" m nCccurs="(
<xsd: annot ati on>
<xsd: docunent ati on>

n



Al lows information about how the price was quoted to be
provi ded.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Pri ceQuot eUnits" >
<xsd annota i on>
<xsd: document ati on source="http://wwu. FpNL org" xm:lang="en">
The units in which a price is quoted.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: normal i zedStri ng'

<xsd: attribute name="priceQuoteUnitsSc ene type="xsd: anyURl " defaul t="http://ww.fpm .

</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conPIexT pe> ) o
<xsd: conp exT¥pe nane="Quot ati onCharacteristics">
<xsd: annot at | on>
<xsd: docunent ati on xm : Ian?-"en"> o )
At ¥ pe representing a sef of characteristics that describe a
guot ati on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: group ref="QuotationCharacteristics.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e nanme="Quot eTi n ng" >
<xsd: annot at | on>
<xsd: docunment at i on source="http://ww. FpM.. org" xni:|ang="en">
The type of the tinme of the quote.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent> .
<xsd: ext ensi on base=" xsd: normal i zed tr|ng >
<xsd:attribute nanme="quoteTi m ngSche
</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane="Rat el ndex" >
<xsd: conpl exCont ent >
<xsd ext ensi on base="Under | yi ngAsset ">
<xsd: sequence> )
<xsd: el enent name="fl oat i ngRat el ndex" tyge:"FIoatlngRateIndex"/>
<xsd: el ement name="terni type="Interval
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en"
SpeC|f|es the termof the S|nple swap, e.g. 5Y.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"
gBFCIerS the frequency at mhlch t he i ndex pays, e.g.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nane= dabeuntFractlon" t ype="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xm ; Ian?
The day count basis for the |ndex
</ xsd: dotunent at | on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name= "S|aneCredltEbfaultSwap">
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Underl yi ngAsset" >
<xsd: sequence>
<xsd: roup ref="Credi tEntity. nodel ">
<xsd: annot ati on>
<xsd: document ati on xn : Iang en" > ) ]
The reference entity, ex, etc. upon which the CDS is

ed.
</xsd.docunentat|on>

type="xsd: anyURlI " defaul t="http://ww.fpnl.org/



</ xsd: annot ati on>
</ xsd: gr oup>
<xsd: elenent nane="tern' type="Interval ">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
Specifies the termof the sinple CD swap, e.g. 5Y.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > .
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
Specifies the frequency at which the swap pays, e.g.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Si npl eFra">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Underl yi ngAsset" >
<xsd: sequence>
<xsd: el ement name="start Term' type="Interval ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the start termof the sinple fra, e.g. 3M
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nane="endTerni type="Interval">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en">
Specifies the end termof the sinple fra, e.g. 9M
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="dayCount Fraction" type="DayCountFracti on" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl ;| ang="en">
The day count basis for the FRA
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Si npl el RSwap" >
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Underlyi ngAsset ">
<xsd: sequence>
<xsd: el enrent nane="tern' type="Interval ">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
Specifies the termof thée sinple swap, e.g. 5Y.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en">
%RFC|f|es the frequency at which the swap pays, e.g.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="dayCount Fracti on" type="DayCount Fracti on” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
The day count basis for tThe swap.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Si ngl eUnder| yer">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



A type describ
</ xsd: docunent at
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement ref="underlyingAsset"/> . .
<xsd: el ement nanme="openUnits" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> o )
The nunber of units (indéx or securltles? that constitute
t he underlyer of the swap. In the case of a basket swap,
this elenent is used to reference both the nunber of basket
units, and the nunber of each asset conponents of the
basket when these are expressed in absolute terns.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nane="di vi dendPayout" type="Di vi dendPayout" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
Specifies the dividend anout rati o associated with an
equity underlyer. A basket swap can have different Payout
rati oS across”the various under|ying constituents. In
certain cases the actual ratio is not known on trade
i nception, and onl¥ general conditions are then specified,
Users should note that FpM. nakes a distinction between the
derivative contract and the under|lyer of the contract. It
woul d be better If the agreed dividend payout on a
derivative contract was nodelled at the level of the .
derivative contract, an approach which nmay be adopted in
t he next na{or_ver3|on of " FpM..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="couponPaynent" type="Pendi ngPaynment" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The next upcom ng coupon paynent.
</ xsd: docunent at i1 on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Under | yer" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> ) )
A type descrlblnP t he whol e set of possible underlyers: single
under|yers or mul'tiple underlyers, each of these having either
security or 1 ndex conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: cho| ce> ) )
<xsd: el ement nane="si ngl eUnderl| yer" type="Si ngl eUnderl| yer">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Descri bes the swap's underlyer when it has only one asset
conponent . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="basket" type="Basket">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
Descri bes the swap's underlyer when it has nultiple asset
conponent s. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Underlyi ngAsset" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> i
Abstract base class for all underlying assets.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="IldentifiedAsset">
<xsd: sequence> )
<xsd: el enment nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent atj on xn1:|an8:"en?> ) )
Currency in which the underlying asset is denoni nated.
</ xsd: docunent at | on>

ng a single underlyer
on>



</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="exchangel d" type="Exchangeld" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xni:lang="en"> ) ) )
Identification of the exChange on which this asset is
transacted for the purposes of calculating a
contractural payoff. The tern1"ExchanEF" is assuned to
have the nmeani ng as defined in the I SDA 2002 Equity
Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="cl ear anceSyst enf' type="0C earanceSystent' m nCccurs="0">
<xsd: annot ati on>
<xsd: docupent ati on xnl:lang="en"> ) ]
Identification of the clearance system associated with
t he transacti on exchange.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement name="definition" type="Product Reference” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

An optional reference to a full FpM. product that
defines the sinple product in greater detail. In case
of 1 nconsistency between the terns of the sinple
product and thoSe of the detailed definition, the
values in the sinple product override those in the

detail ed definition
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Under | yi ngAsset Tr anche" >
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd:t oken">
<xsd:attri bute nane="1oanTrancheSchene" type="xsd:anyURl " defaul t="http://ww.fpnl.org/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> . . .
<xsd: el ement nane="basket" type="Basket" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> o
Defines the underlying asSset when it is a basket.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enrent nanme="bond" type="Bond" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> .
<xsd; docunentati on xnl :lang="en"> o
Defines the underlying aSset when it is a bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="cash" type="Cash" substitutionG oup="underlyi ngAsset" >
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" > i
Defines a sinple underlying asset type that is a cash Raynent.
Used for specifying discounting factors for future cas | ows
in the pricing and risk nodel.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="converti bl eBond" type="Converti bl eBond" substitutionG oup="underlyi ngAsset
<xsd: annot ati on> .
<xsd; docunentation xn :lang="en"> o )
Defines the underlying aSset when it is a convertible bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="deposit" type="Deposit" substitutionG oup="underlyingAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : |l ang="en"> ) )
Defines a sinple underlying asset that is a termdeposit.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement name="equity" type="EquityAsset" substitutionG oup="underlyingAsset">
<xsd: annot ati on>



<xsd; docunentation xnl:Ilang="en"> o ) )
Defines the underlying aSset when it is a listed equity.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="exchangeTradedFund" type="ExchangeTradedFund" substituti onG oup="underlyi
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> o
Defines the underlying asSset when it is an exchange-traded

und.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="future" type="Future" substitutionG oup="underlyingAsset">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> o )
Defines the underlying asSset when it is a listed future
contract. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="fxRate" type="FxRateAsset" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en"> )
Defines a sinple underlying asset type that is an FX rate. Used
for specifying FX rates”in"the pricing and risk nodel.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="i ndex" type="Index" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> o ) ) )
Defines the underlying aSset when it is a financial index.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nane="| oan" type="Loan" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> _
<xsd; docunent ati on xnl : |l ang="en"> )
Defines a si nP! e underlying asset that is a | oan.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="nortgage" type="Mrtgage" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on> .
<xsd; docunentation xpl :lang="en">
Def i nes an underlgl ng asSet that is a nortgage.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="nut ual Fund" type="Mitual Fund" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> o
Defines the underlying aSset when it is a mutual fund.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="rat el ndex" type="Ratelndex" substitutionG oup="underlyi ngAsset">
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en"> ) )
Defines a sinple underlying asset that is an interest rate
i ndex. Used for specifying benchmark assets in the nmarket
environnent in the pricing and ri sk nodel .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) )
<xsd: el enent nanme="si npl eCr edi t Def aul t Swap" type="Si npl eCr edi t Def aul t Swap"” substituti onG oup:
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en"> ) )
Defines a sinple underlying asset that is a credit default
swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="si npl eFra" type="Si npl eFra" substituti onG oup="underlyi ngAsset" >
<xsd: annot ation> . .
<xsd; docunent ati on xnl : |l ang="en"> )
Defines a sinple underlying asset that is a forward rate
agr eenent . .
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el ement nanme="si npl el r Swap" type="Si npl el RSwap" substituti onG oup="underlyi ngAsset">



<xsd: annot ati on> .
<xsd; docunentati on xni:|
Defi nes a sinple under
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
<xsd: el enment
<xsd: annot ati on>
<xsd; docunent ati on xm : [ ang="en">

ang="en" >
] asset that

yrng

is a swap.

nane="under | yi ngAsset" type="Asset" abstract="true">

Define the underlging asSet when it is a listed security.

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

<xsd: group name="Basketldentifier.nodel ">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

A group that specifies a " nane and an identifier for a given

basket . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: sequence>
<xsd: el ement
<xsd: annot ati on> .
<xsd: docunentatjon xmn:|ang="en">

nane="basket Nane" type="Basket Nane" >

The nane of the basket eXpressed as a free format string.

FpM. does not
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nane="basket|d" type="Basket|d"
<xsd: annot ati on>
<xsd: docunentatjon xm ;I ang="en">
basket identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence>
<xsd: el ement nanme="basket|d" type="Basket|d"
<xsd: annot ati on>
<xsd: docunentatjon xpl ;I ang="en">
A CDS basket i1dentifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>

</ xsd: gr oup> .
<xsd: group name="BondCal cul ati on. nodel ">
<xsd: annot at | on>

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

define usage rules for this elenent.

m nCccur s="0" maxCccur s="unbounded" >

maxCccur s="unbounded" >

oup that specifies Bond Cal cul ation el ements

A gr
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nq
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" >

Specifies the frequency at which the bond pays,

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en">
The day count basis for the bond.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>

</ xsd: gr oup> .
<xsd: group nane="BondChoi ce. nodel ">
<xsd: annot at | on>
<xsd: docunent ation xnl : Il ang="en">
A nodel group which provides choi ces between al
under | yers.

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: el enent ref="bond">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

nane="payment Frequency" type="Interval"

nane="dayCount Fracti on" type="DayCount Fracti on"

m nCccurs="0">

e.g. 6M

m nCccur s="0">

bond



A bond instrunent referenced by a contract
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement ref="converti bl eBond">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
A convertible bond instrunment referenced by a contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>
<xsd: gfoup nanme="BondCont ent . nodel ">
<xsd: annhot ati on>
<xsd: docunentation xm :Ilang="en">
A 8roup that specifies Bond Content el ements
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: choi ce m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Specifies the issuer nanme of a fixed
convertible bond, This name can eithe
stated, or specified as an href into
docunent, such as the obligor
</ xsd: docunent ati on>
</ xsd: annotation> .
<xsd:. el enent nanme="issuer Nane" type="xsd:string"/>
<xsd: el enent nanme="1| ssuer Part yRef erence" type="PartyReference"/>
</ xsd: choi ce> o . o .
<xsd: el ement nane="seniority" type="CreditSeniority" mnCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en"> )
The repaynent precedence of a debt instrunent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="couponType" type="CouponType" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Specifies If the bond haS a vari abl e coupon, step-up/down
coupon or a zero-coupon.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="couponRate" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Speci fies the coupon rate (expressed
fixed income security or convertible
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="maturity" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en"> )
The date when the principal anpbunt of a security becones
due and payabl e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> . .
<xsd: group name="CreditEntity. nodel ">
<xsd: annhot ati on>
<xsd: docunentation xnl :Ilang="en"> o
An item which has credit "characteristics that can be nodel ed,
e.g. a firm index, or region
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
The entity for which this is defined.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="creditEntityReference" type="Legal EntityReference">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

i ncome security or
r be explicitl
anot her el enent of the

i n percentage) of a
bong. ge)



An XML reference a credit entity defined el sewhere in the
docunent . )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup> o
<xsd: group name="Exchangel denti fi er. nodel ">
<xsd: sequence> )
<xsd: el ement nanme="rel at edExchangel d" type="Exchangel d* m nCccurs="0" maxQccur s="unbounde
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an?;"en">
A short formunique idenfifier for a re|ated exchange.
the element is not present then the exchange shall be t
primary. exchange on which listed futures and options on
underl ying are listed. The term "Exchange" is _assuned t
have the meani ng as defined in the | SDA"2002 Equity
Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement nanme="opti onsExchangel d" type="Exchangel d* m nCccurs="0" maxQccur s="unbounde
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an?;"en"> ]
A short formunique idenfifier for an_exchange on which the

| f
he

t he
o]

reference option contract is listed. This is to address the
case ere the reference exchange for the future is
different than the one for the option, The options Exchange
is referenced on share options wnen Merger Elections are
sel ected as CPIIOHS Exchange Adj ust nent.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: group nanme="Quot ati on. nodel ">
<xsd: annotation>
<xsd: docunentation xpl :|ang="en"> ) )
Sonme ki nd of nuperical neasure about an asset, eg. its price or
NPV, together wth characteristics of that neasure.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="val ue" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">
The val ue of the the quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o
<xsd:group ref =" Quot ati onCharacteristics. nodel ">
<xsd: annotation>
<xsd:docunEntat!on_xn1:Ian%:"en">
The characteristics of the quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup> ) o
<xsd: group nanme="Quot ati onCharacteristics. nodel ">
<xsd: annotation>
<xsd: docunentation xm :lang="en"> o
A grouB collecting a set "of characteristics that can be used to
deScri be a quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="neasureType" type="Asset MeasureType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> )
The type of the value that is nmeasured. This could be an
NPV, a cash flow, a clean price, etc.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="quoteUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en" > )
The optional units that the npasure is expressed
supplied, this is assuned to be a price/value in
units.
</ xsd: docunent ati on>
</ xsd: annot at i on>

n. If not
u

i
currency



</ xsd: el enent > . . . .
<xsd: el ement nanme="si de" type="QuotationSi deEnunt' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" >
The side (bid/ md/ask) of the neasure.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The optiopal currency that the neasure is expressed in. If
not supplied, this isS defaulted fromthe reportingCurrency
in the val uati onScenarioDefinition
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement name="tim ng" type="QuoteTi m ng" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
When during a day the quote is for. Typically, if
el ement is supplied, the QuotelLocation needs” al so
suppl I ed. .
</ xsd. docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd:group ref =" Quot eLocati on. nodel " mi nCccurs="0">
<xsd: annotation> .
<xsd: docunent ati on_xmnl : [ ang="en" >
Where the quote is from
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> . . . .
<xsd: element nanme="informati onSource" type="Informati onSource" m nCccurs="0" nmaxCccurs="1
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en"> ) )
The i nformati on source where a published or dlspla¥ed
market rate will be obtained, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="tinme" type="xsd:dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" > i
When the quote was observed or derived.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="val uati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
en the quote was computed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="expiryTi ne" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en"> )
When does the guote ceasé to be valid.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cashFl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
For cash flows, the type of the cash flows. Exanples
i.ncl ude: Coupon Faynen , Premum Fee, Settlenent Fee,
Brokerage Fee, etc:
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: group name="Quot eLocati on. nodel ">
<xsd: annot ati on>
<xsd: docunentatjon xnl ;I ang="en"> ) ]
A group descrlblnP where a quote was or will be obtained, e.g.
obServed or cal cul'at ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement nanme="busi nessCenter" type="Busi nessCenter">
<xsd: annot ati on>

this
to be



<xsd: docunent ati on xm : [ ang="en" >
A city or other business center.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="exchangel d" type="Exchangel d">
<xsd: annot ati on> _
<xsd: documrent ati on xm : 1 ang="en">
The exchange (e.g. stock or futures exchange) from which
the quote i's obtained.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</xsd ch0|ce>
</ xsd %rou
</ xsd: sc
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