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1 Global Elements



1.1 event

1.1.1 Description:

An abstract global element used as a basis for substition of event types
1.1.2 Contents:

Element event is defined by the complex type Event

1.1.3 Used by:

«  Complex type: DataDocument

1.1.4 Substituted by:
. Element: creditEventNotice

1.1.5 Figure:

®event C ®eventld
Event Eventld

1.1.6 Schema Fragment:

<xsd: el ement nane="event" type="Event" abstract="true">
<xsd: annot ati on>
<xsd: docunent atjon xm ;| ang="en">

An abstract gl obal elenment used as a basis for substition of

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


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Element.creditEventNotice

1.2 strategy

1.2.1 Description:

A strategy product.

1.2.2 Contents:

Element strategy is defined by the complex type Strategy
1.2.3 Used by:

1.2.4 Substituted by:

1.2.5 Figure:
>y ® premiumProductReference %
N\
®sira Reference
Strategy = —
:+ @ product
2

1.2.6 Schema Fragment:

<xsd: el ement nane="strategy" type="Strategy" substitutionG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
A strategy product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



2 Global Complex Types



2.1 Account

2.1.1 Description:

A generic account that represents any party's account at another party. Parties may be identified by the
account at another party.

2.1.2 Contents:

aF]ccountBeneficiary (zero or one occurrence; of the type Reference) A reference to the party beneficiary of
the account.

2.1.3 Used by:
*  Complex type: Party

2.1.4 Derived Types:

2.1.5 Figure:

—O-
___Ca

@ accountld
Accountld

@ accountName %

Account —|CDATA

0 ® sccountBeneficiary
—|Reference

2.1.6 Schema Fragment:

<xsd: conpl exType name="Account">
<xsd: annot ati on>
<xsd: docupent ati on xm : |l ang="en">
A generic account that represents any party's account at anot her
party. Parties may be identified by the actount at another party.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: sequence>
<xsd: sequence maxQCccur s="unbounded" >
<xsd: el ement nane="account|ld" type="Accountl|d">
<xsd: annot ati on> _
<xsd: docunent ation xnl:lang="en">
An account identifier. FOr exanple an Account nunber
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="account Nane" type="xsd: normalizedString" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
The nane by which the acCount is known.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> o )
<xsd: el ement nanme="account Beneficiary" type="Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en"> |
A reference to the party beneficiary of the account.
</ xsd: docunent at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Party

</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence> . i
<xsd:attribute nane="id" type="xsd:|ID' use="required">
<xsd: annot ati on> .
<xsd: docunent ation xm :lang="en"> o
The unique i1dentifier for the account within the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd:attribute>
</ xsd: conpl exType>



2.2 Accountid

2.2.1 Description:

The data type used for party identifiers.

2.2.2 Contents:

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

2.2.3 Used by:
Complex type: Account

2.2.4 Derived Types:

2.2.5 Figure:

2 @ accountldScheme
Accountld uri

2.2.6 Schema Fragment:

<xsd: conplexType name="Account | d">
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en"> o
The data type used for party identifiers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: nornallzedStrln?
<xsd: attribute nane="account | dScheme" fype="xsd: anyURl ">
<xsd: annot at i on>
<xsd: docurment ati on xnl :|ang="en">
The 1dentifier scheme uséd with this accountld. A unique
URI to determ ne the authorlt ative issuer of these
identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: attri bute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Account

2.3 Allocation

2.3.1 Description:

2.3.2 Contents:

allocationTradeld (exactly one occurrence; of the type PartyTradeldentifier) Unique ID for the allocation.
Either

ahccountRIeference (exactly one occurrence; of the type Reference) Reference to the subaccount definition in
the Party list.

Or
partyReference (exactly one occurrence; of the type Reference) Reference to the party definition.
Either

allocatedFraction (exactly one occurrence; of the type xsd:decimal) The fractional allocation (0.45 = 45%) of
the notional and "block" fees to this particular client subaccount.

Or

allocatedNotional (exactly one occurrence; of the type Money) The notional allocation (amount and currency)
to this particular client account.

collateral (zero or one occurrence; of the type Collateral) The sum that must be posted upfront to collateralize
against counterparty credit risk.

creditChargeAmount (zero or one occurrence; of the type Money) Special credit fee assessed to certain
institutions.

approvals (zero or one occurrence; of the type Approvals) A container for approval states in the workflow.

masterConfirmationDate (zero or one occurrence; of the type xsd:date) The date of the confirmation
executed between the parties and intended to govern the allocated trade between those parties.

2.3.3 Used by:
*  Complex type: Allocations

2.3.4 Derived Types:

2.3.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Allocations

@ alocationTradeld
PartyTradel dentifier

Reference

@ accountReference %

Reference

@ partyReference %

@ allocatedFraction #

decimal
* | @ al| ocatedNotional
Allocation Money
@ collateral
Collateral

@ creditChargeAmount
Money

@ spprovals
Approvals

éo)@@@

date

@ masterConfirmationDate 4
=

2.3.6 Schema Fragment:

<xsd: conpl exType nane="Al | ocation">
<xsd: sequentce> . o
<xsd: el ement name="al | ocati onTradel d" type="PartyTradeldentifier">
<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" >
Unique ID for the allocafion.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el ement nanme="account Ref erence" type="Reference">
<xsd: annot ati on>
<xsd; docunentation xm :lang="en"> ) )
Ref erence to the subaccount definition in the Party |ist.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="partyReference" type="Reference">
<xsd: annot ati on> _
<xsd; docunentation xnl ;| ang="en">
Ref erence to the garty definition
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: choi ce> . .
<xsd: el ement nanme="al | ocat edFracti on" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentatjon xnm :lang="en"> ]
The fractional allocation (0.45 = 45% of the notional and
bl ock"™ fees to this particular client subaccount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="al | ocat edNoti onal " type="NMoney" >
<xsd: annot ati on>
<xsd: document ati on xm ;| ang="en"> ]
The notional allocation ?anvunt and currency) to this



particular client account.
</ Xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenEnt>
</ xsd: choi ce> )
<xsd: el ement nanme="col | ateral " type="CbIIateraI" m nQccur s="0">
<xsd annot at i on>
<xsd: document ati on xm : Ian?
The sum that nust. be pos ed upfront to collateralize against
counterparty credit risk
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="cr edi t Char geAmount " type="NMoney" mi nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
SpeC|aI credit fee assesSed to certain institutions.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="approval s" type="Approval s" ninQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A contai ner for gproval states in the workfl ow
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="master Confirnati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl ;| ang="en">
The date of the confirm |on execut ed between the parties, and
i ntended to govern the allocated trade between those parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2.4 Allocations

2.4.1 Description:
2.4.2 Contents:

allocation (one or more occurrences; of the type Allocation)

2.4.3 Used by:

*  Complex type: RequestAllocation
Complex type: Trade

2.4.4 Derived Types:

2.4.5 Figure:

*

Allocations

@

@ allocation
Allocation

2.4.6 Schema Fragment:

<xsd: conpl exType nane="Al | ocati ons">

<xsd: sequence>

<xsd

s el ement

nane="al | ocati on" type="Allocation"

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

maxCQccur s="unbounded"/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Trade

2.5 AllocationTradeldentifier

2.5.1 Description:

This type is used to identify that a trade id is referring to a bock trade.

2.5.2 Contents:

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

* Atype defining one or more trade identifiers allocated to the trade by a party. A link identifier
allows the trade to be associated with other related trades, e.g. trades forming part of a larger
structured transaction. It is expected that for external communication of trade there will be only
one tradeld sent in the document per party.

blockTradeld (zero or one occurrence; of the type PartyTradeldentifier) The trade id of the block trade. This is
used by each one of the allocated trades to reference the block trade.

2.5.3 Used by:

2.5.4 Derived Types:

2.5.5 Figure:
@ partyReference
Reference
(Ef‘Uadad
S Tradeld

:

AllocationTradel dentifier .
® E:‘Mnkm
Linkld

@ 0 @ blockTradeld
2 PartyTradel dentifier

2.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunent ati on xnm :| ang="en"> o )
This type is used to Identify that a trade id is referring to a
bock trtade. .
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> o .
<xsd: el ement nanme="bl ockTradel d" type="PartyTradeldentifier” mnCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en"> o
The trade id of the block trade. This is used bY each one
of the allocated trades to reference the bl ock frade.
</ xsd: docunent ati on>
</ xsd: annot ati on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.6 Approval

2.6.1 Description:
A specific approval state in the workflow.
2.6.2 Contents:

type (exactly one occurrence; of the type xsd:normalizedString) The type of approval (e.g. "Credit").

status (exactly one occurrence; of the type xsd:normalizedString) The current state of approval (.e.g
preapproved, pending approval, etc.)

approver (zero or one occurrence; of the type xsd:normalizedString) The full name or identifiying 1D of the
relevant approver.

2.6.3 Used by:
Complex type: Approvals

2.6.4 Derived Types:

2.6.5 Figure:

®type
CDATA

* @ status %
Approval — CDATA

0 @ spprover
—|cDATA

2.6.6 Schema Fragment:

<xsd: conplexType nane=" Approval ">
<xsd: annot at | on>
<xsd: docupent ati on xm : |l ang="en"
A specific apProvaI state in the wor kf | ow.
</xsd docunenta i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="type" type="xsd:normalizedString">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Iang— en”
The type of Pprova (e. 0. Credlt ).
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement > ., _ o
<xsd: el ement name="status" type="xsd: normalizedString">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> )
The current state of approval (.e.g preapproved, pending
approval, etc.)
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > ., _ S Y
<xsd: el ement name="approver" type= xsd'nornallzedStrlng m nCccur s="0">
<xsd: annot at | on>
<xsd: docunment ati on xni:|lang="e
The full nanme or ident |f|y|ng ID of the rel evant approver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Approvals

</ xsd: conpl exType>



2.7 Approvals

2.7.1 Description:

2.7.2 Contents:
approval (one or more occurrences; of the type Approval)
2.7.3 Used by:

*  Complex type: Allocation

2.7.4 Derived Types:

2.7.5 Figure:

*

Approvals

@ spproval
O M

Approval

2.7.6 Schema Fragment:

<xsd: conpl exType name="Approval s">
<xsd: sequentce>
<xsd: el ement nane="approval " type="Approval" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Allocation

2.8 BlockTradeldentifier

2.8.1 Description:

This type is used to identify that a trade id is referring to a bock trade.

2.8.2 Contents:

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

* Atype defining one or more trade identifiers allocated to the trade by a party. A link identifier
allows the trade to be associated with other related trades, e.g. trades forming part of a larger
structured transaction. It is expected that for external communication of trade there will be only
one tradeld sent in the document per party.

allocationTradeld (zero or more occurrences; of the type Parngradeldentifier) The trade id of the allocated
trade. This is used by the block trade to reference the allocated trade.

blockTradeld (zero or one occurrence; of the type PartyTradeldentifier) The trade id of the parent trade for
N-level allocations. This element is only used to model N-level allocations in which the trade acts as block and
allocated trade at the same time.This basically means the ability to allocate a block trade to multiple allocation
trades, and then allocate these in turn to other allocation trades (and so on if desired).

2.8.3 Used by:
*  Complex type: RequestAllocation

2.8.4 Derived Types:

2.8.5 Figure:

@ partyReference a

Reference
@ @ tradeld
Tradeld
* C C ®|inkid %
— *
BlockTradel dentifier Linkld

O @ allocationTradeld
PartyTradel dentifier

-

2
@ blockTradeld

PartyTradel dentifier

2.8.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Bl ockTr adel dentifier">
<xsd: annot ati on>
<xsd; docunent ati on xnl :|ang="en"> o )
This type is used to identify that a trade id is referring to a
bock trade.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestAllocation

</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> . o .
<xsd: el ement nanme="al | ocati onTradel d" type="PartyTradeldentifier” m nGCccurs="0" nmaxQOccl
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
The trade id of the allocated trade. This is
bl ock trade to reference the allocated trade
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > L i
<xsd: el ement nanme="bl ockTradel d" type="PartyTradeldentifier” mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The trade id of the parent trade fo

used by the

r N-level allocations.
This elenment is only used to nodel N-level allocations in
which the trade acts as block and all ocated trade at the
same tinme. This basically nmeans the ability to allocate a
block trade to nultiple’allocation trades; and then
allocate these in turn to other allocation trades (and so
on if deS|red2,
</ 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>



2.9 Collateral
2.9.1 Description:

A type for defining the obligations of the counterparty subject to credit support requirements

2.9.2 Contents:

independentAmount (exactly one occurrence; of the type IndependentAmount) Independent Amount is an
amount that usually less creditworthy counterparties are asked to provide. It can either be a fixed amount or a
Bercentage of the Transaction's value. The Independent Amount can be: (iLtransferred before any trading
etween the parties occurs 1as a deposit at a third party's account or with t
trading has occurred (typically because a downgrade has occurred). In situation (i), the Independent Amount is
not included in the calculation of Exposure, but in situation (ii), it is Included in the calculation of Exposure.
Thus, for situation (ii), the Independent Amount may be transferred along with any collateral call. Independent
Amount is a defined term in the ISDA Credit Support Annex. ("with respect to a party, the amount specified as

such for that party in Paragraph 13; if no amount is specified, zero")
2.9.3 Used by:

Complex type: Allocation
Complex type: Trade

2.9.4 Derived Types:

2.9.5 Figure:
* @ independentAmount
Collateral IndependentAmount

2.9.6 Schema Fragment:

<xsd: conpl exT
<xsd ah

> anhnot a%ll on>

pe nane="Col | ateral ">

<xsd; docupentation xnl ;| ang="en">

</

A'type

for defining the obl

ations of the counterparty subject

to ctredit support fequirenents

xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: sequence>

<xsd: el enent

</

<xsd: annot ati on>

name="i ndependent Amount" type="I|ndependent Anount ">

<xsd: docunentation xnl:lang="en">

I ndependent Anpunt 1s an anmount that usua

I
creditworthy counterparties are asked to provide. It can
either be a fixed amobunt or a percentage of the Transaction's
val ue. The I ndependent Anpunt can be: (i) transferred before
any tradi ng between the parties occurs (as a deposit at a
third party's account or with the counterparty) or (ii)
callable after trading has occurred (typically because” a
downgr ade has occurre In situation {i), the Independent .
Anpunt is not_included in the calculatioh of Exposure, but in
situation (ii), it is_included in the calculatio f
Exposure. Thus, for situation (ii1), the |Independent Anount
may be transferred along wth anY col lateral call. .
| ndependent unt i's defined termin the | SDA Credit
Support Annex. ("with esPect to a party, the anount
speci fied as such for that party in Paragraph 13; if no
amount is specified, zero")

</ xsd: docunent at | on>
</ xsd: annot at i on>
xsd: el enent >

</ xsd: sequence>

</ xsd:

conpl exType>

e counterparty) or (ii) callable after


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Allocation
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2.10 DataDocument

2.10.1 Description:

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

2.10.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Document)

*  The abstract base type from which all FpML compliant messages and documents must be
derived.

validation (zero or more occurrences; of the type Validation)

party (zero or more occurrences; of the type Party) The parties obligated to make paYments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

2.10.3 Used by:

Complex type: ValuationDocument

2.10.4 Derived Types:
*  Complex type: ValuationDocument

2.10.5 Figure:

—(vaidamion.model j_@m
Validation

C:‘Wmﬂe
*
Trade
4 @ portfoli
- 2\ C* portrolio
DataDocument klj @— Portfolio .
+

®ecvent
Event

~ ®party
— Oy

2.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Dat aDocunent " >
<xsd: annotati on>
<xsd: docunent ati on xn1:|an9:"en"> ) ) )
A type defining a content nodel that is backwards conpatible with
der FpM. rel éases and which can be used to contain sets of data
wi t hout  expressing any processing intention
d: docunent at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-main-4-2.xsd#Complex.ValuationDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-main-4-2.xsd#Complex.ValuationDocument

</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Docunent ">
<xsd: sequence> . .
<xsd: group ref="Validation. nodel"/>
<xsd: choi ce>
<xsd: sequence> )
<xsd: el ement nane="trade" type="Trade" m nQccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
The root elenment in an FpM. trade docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="portfolio" type="Portfolio" m nCccurs="0" maxCccurs="unbounded":
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an9: en" >
An arbltarY grouplnP of frade references (and
possi bly ot her portfolios).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: sequence> . . . .
<xsd: el ement ref="event" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
A busi ness event.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> i
<xsd: el ement nanme="party" type="Party" m nQccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">

The parties obligated to make paynments fromtinme to tine
during the termof the trade. This will include, at a
m nimum the principal parties involved in the swap or,
forward rate agreenent. Other parties paying or receiving
fees, commissions etc. nmust al so be specifiéd if
referenced in other party payments.

</ xsd: docunent ati on>

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



2.11 Document

2.11.1 Description:
The abstract base type from which all FpML compliant messages and documents must be derived.
2.11.2 Contents:

2.11.3 Used by:

Element: FpML
»  Complex type: DataDocument
Complex type: Message

2.11.4 Derived Types:

»  Complex type: DataDocument
*  Complex type: Message

2.11.5 Figure:

*

Document

[

2.11.6 Schema Fragment:

<xsd: conpl exType nanme="Document" abstract="true">
<xsd: annot at | on>
<xsd: docunment atjon xn :lang="e )
The abstract base type fron1mh|ch all FpM. conpliant nmessages and
docunent s nust be derived.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd:attri buteGoup ref="StandardAttributes.atts"/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-main-4-2.xsd#Element.FpML
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.Message
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.Message

2.12 Event

2.12.1 Description:

A type defining the basic structure of FpML business events; it is refined by its derived types.
2.12.2 Contents:

eventld (zero or more occurrences; of the type Eventld)

2.12.3 Used by:

* Element: event

Complex type: Amendment

Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

Complex type: Termination

2.12.4 Derived Types:

Complex type: Amendment

*  Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

*  Complex type: Termination

2.12.5 Figure:

* S‘meﬂ%
Event Eventld

2.12.6 Schema Fragment:

<xsd: conpl exType name="Event" abstract="true">
<xsd: annot ati on> _
<xsd; docunentation xnl ;I ang="en"> ) )
A type defining the basiC structure of FpM business events; it
is refined by I'ts derived types.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement nane="eventld" type="Eventld" m nCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnm :lang="en"/>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Element.event
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Amendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Increase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Novation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Termination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Amendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Increase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Novation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Termination

2.13 Eventid

2.13.1 Description:

An event reference identifier allocated by a party. FpML does not define the domain values associated with
this element. Note that the domain values for this element are not strictly an enumerated list.

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

2.13.3 Used by:

*  Complex type: AllegedNovationAgreement

Complex type: ConfirmedNovationAgreement
Complex type: ConsentGrantedNovationAgreement
*  Complex type: ConsentRefusedNovationAgreement
*  Complex type: ConsentRequestNovationAgreement
Complex type: Event

Complex type: MatchedNovationAgreement

*  Complex type: NovateTradeNovationAgreement

*  Complex type: RequestConfirmationNovationAgreement
Complex type: StatusNotificationNovationAgreement
« Complex type: TradeNovatedNovationAgreement

2.13.4 Derived Types:

2.13.5 Figure:

* ®id _| (®eventidScheme
Eventld 1D uri

2.13.6 Schema Fragment:

<xsd:conp|exT¥pe name="Event | d">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
event reference identifier allocated bY a party. FpM. does not
ine the domain values associated with this elenent. Note that
tdonaln values for this elenent are not strictly an enunerated
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString"> .
<xsd:attribute name="eventl| dSchenme" usé="required" type="xsd:anyURl "/>
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

——0
-85
VDO Wno—


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllegedNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.ConfirmedNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.ConsentGrantedNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.ConsentRefusedNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.ConsentRequestNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Event
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http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovateTradeNovationAgreement
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http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.StatusNotificationNovationAgreement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeNovatedNovationAgreement

2.14 IndependentAmount

2.14.1 Description:

2.14.2 Contents:

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

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

paymentDetail (one or more occurrences; of the type PaymentDetail) A container element allowing a
schedule of payments associated with the Independent Amount.

2.14.3 Used by:

Complex type: Collateral

2.14.4 Derived Types:

2.14.5 Figure:

S 4|:PayerRecei ver.model j

EH

IndependentAmount o 2 paymentDetail
PaymentDetall

2.14.6 Schema Fragment:

<xsd: conpl exType nane="| ndependent Anbunt " >
<xsd: sequence> .
<xsd. group ref="Payer Recei ver. nodel "/> )
<xsd: el ement nanme="paynentDetail" type="PaynentDetail" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docupentatjon xnl:|ang="en">
A contai ner elerment allow ng a schedul e of paynents
associ ated with the I ndependent Anount.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Collateral

2.15 Linkld

2.15.1 Description:

The data type used for link identifiers.

2.15.2 Contents:

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

2.15.3 Used by:
e Complex type: PartyTradeldentifier

2.15.4 Derived Types:

2.15.5 Figure:

o R

2.15.6 Schema Fragment:

<xsd: conplexType name="Li nkl d" >
<xsd: annot at | on>
<xsd: docunentation xnl :lang="en"
The data type used for ITnk |dent|f|ers
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: nornallzedStrln?
<xsd:attribute name=' i d" type="xsd > )
<xsd: attri bute nane="11inkldSchene" type="xsd: anyURI " use="required"/>
</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PartyTradeIdentifier

2.16 Party

2.16.1 Description:
A type defining party information.
2.16.2 Contents:

E)é:llrct: Id (one or more occurrences; of the type Partyld) A party identifier, e.g. a S.W.I.F.T. bank identifier code

partyName (zero or one occurrence; of the type xsd:normalizedString) The name of the party. A free format
string. FpML does not define usage rules for this element.

account (zero or more occurrences, of the type Account) Accounts serviced by this party. These are not
accounts where this party is beneficiary, but instead where they are provided and by this party to the
beneficiary party.

2.16.3 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:
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:

AcceptQuote
AllocationAmended
AllocationCancelled
AllocationCreated
AmendmentConfirmed
CancelTradeCashflows
CancelTradeConfirmation
CancelTradeMatch
ConfirmationCancelled
ConfirmTrade
CreditEventNotification
DataDocument
IncreaseConfirmed
ModifyTradeConfirmation
ModifyTradeMatch
NovateTrade

NovationAlleged
NovationConfirmed
NovationConsentGranted
NovationConsentRefused
NovationConsentRequest
NovationCreated
NovationMatched
NovationStatusNotification
PositionReport
QuoteAcceptanceConfirmed
QuoteUpdated
RequestAllocation
RequestAmendmentConfirmation
RequestincreaseConfirmation
RequestNovationConfirmation
RequestQuote
RequestQuoteResponse
RequestTerminationConfirmation
RequestTradeConfirmation


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-cashflow-matching-4-2.xsd#Complex.CancelTradeCashflows
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.CancelTradeConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.CancelTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ConfirmTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNotification
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovateTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRefused
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.NovationStatusNotification
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Complex.PositionReport
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.QuoteUpdated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestNovationConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.RequestQuote
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.RequestQuoteResponse
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.RequestTradeConfirmation

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

RequestTradeMatch
RequestTradeStatus
RequestValuationReport
TerminationConfirmed
TerminationCreated
TradeAffirmation
TradeAffirmed
TradeAlleged
TradeAlreadyMatched
TradeAlreadySubmitted
TradeAmended
TradeAmendmentRequest
TradeAmendmentResponse
TradeCancelled
TradeCashflowsAsserted
TradeCashflowsMatchResult
TradeConfirmed
TradeCreated
TradelncreaseRequest
TradelncreaseResponse
TradeMatched
TradeMismatched
TradeNotFound
TradeNovated

TradeStatus
TradeTerminationRequest
TradeTerminationResponse
TradeUnmatched
ValuationReport

2.16.4 Derived Types:

2.16.5 Figure:

@ partyld
Partyld

B @ CDATA

@ partyName a

C @ account
*
Account

2.16.6 Schema Fragment:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TerminationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendmentResponse
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeCashflowsAsserted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeCashflowsMatchResult
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeIncreaseResponse
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeNovated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.TradeStatus
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationResponse
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeUnmatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Complex.ValuationReport

<xsd: conpl exType nanme="Party">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"?
A type defining party information.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="partyld" type="Partyld" naxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatijon xm :Ilang="en"> ) o
ABP%rty identifier, e.g. a SWI.F.T. bank identifier code

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="partyNanme" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> )
The nane of the party. Afree format string. FpM. does not
define usage rules for this elenent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="account" type="Account” m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentatjon xpl: Il ang="en">
Accounts serviced by thiS party, These are not accounts where
this party is benef|C|ar¥, but " | nstead where they are
provided and by this party to the beneficiary party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd: I D' use="required">
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en"> o
The id uniquely identifying the Party wi thin the docunent.
</ xsd: docunent ati on>
</ xsd:; annot ati on>
</ xsd:attri bute>
</ xsd: conpl exType>



2.17 Partyld

2.17.1 Description:

The data type used for party identifiers.

2.17.2 Contents:

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

2.17.3 Used by:
«  Complex type: Party

2.17.4 Derived Types:

2.17.5 Figure:

L 4 @ partyldScheme
Partyld uri

2.17.6 Schema Fragment:

<xsd:conp|exT¥pe name="Partyl d">
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en"> o
The data type used for party identifiers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString"> )
<xsd:attri bute nane="partyl dScheme"” type="xsd: anyURl " default="http://ww. fpm .org/ext/i:s
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Party

2.18 PartyPortfolioName

2.18.1 Description:
A type to represent a portfolio name for a particular party.
2.18.2 Contents:

partyReference (exactly one occurrence; of the type Reference? A pointer style reference to a party identifier
defined elsewhere in the document. The party referenced has allocated the trade identifier.

portfolioName (one or more occurrences; of the type PortfolioName)
2.18.3 Used by:

*  Complex type: Portfolio

2.18.4 Derived Types:

2.18.5 Figure:

@ partyReference a

S Reference

—
° @ portfolioName
PortfolioName

PartyPortfolioName

2.18.6 Schema Fragment:

<xsd: conplexType nanme="PartyPortfolioNanme">
<xsd: annot at | on>
<xsd: docunentati on xm :lang="en">
A type to represent a portfolio nane for a particular party.
</ xsd’ docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="partyReference" type="Reference">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
A pointer style referencé to a party
el sewhere in"the docunent. The party
the trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="portfol i oName" type="PortfolioNane" maxCccurs="unbounded"/>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Portfolio

2.19 PartyRole

2.19.1 Description:
A generic party role type. This can be extended to provide specialization of roles.
2.19.2 Contents:

Either

party (exactly one occurrence; of the type Reference) A reference to the party fulfilling this role.

Or

account (exactly one occurrence; of the type Reference) A reference to the account fulfilling this role.

2.19.3 Used by:
«  Complex type: TradeSide

2.19.4 Derived Types:

2.19.5 Figure:

@ party
‘ Reference
PartyRole ® account

Reference

2.19.6 Schema Fragment:

<xsd: conpl exType nanme="PartyRol e">
<xsd: annot af | on>
<xsd: docupent ati on xni :|ang="en"> )
A generic Party role typeé. This can be extended to provide
spéci al 1 zat i on’ of rol es.
</xsd docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: annot at i on>

<xsd: document ation xm : | ang="en"> ) o
The party fulfilling thiS role can be identified either
directly; or |nd| rectly via the account used to fulfil this

rol e
</xsd docunent at i on>
</ xsd: annot at1 on>
<xsd: el enent nane="party" type="Reference">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Areference to the party fulfilling this role.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="account" type="Reference">
<xsd: annot ati on>
<xsd: docunment ation xm :1ang="en"
A reference to the account fulfllllng this role.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.TradeSide

2.20 PartyTradeldentifier

2.20.1 Description:

A type defining one or more trade identifiers allocated to the trade by a party. A link identifier allows the trade
to be associated with other related trades, e.g. trades forming part of a larger structured transaction. It is
expected that for external communication of trade there will be only one tradeld sent in the document per

party.
2.20.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Tradeldentifier)

» Atype defining a trade identifier issued by the indicated party.

linkld (zero or more occurrences; of the type Linkld) A link identifier allowing the trade to be associated with
other related trades, e.g. the linkld may contain a tradeld for an associated trade or several related trades may
be given the same linkld. FpML does not define the domain values associated with this element. Note that the
domain values for this element are not strictly an enumerated list.

2.20.3 Used by:

Complex type: AllocationTradeldentifier
*  Complex type: BlockTradeldentifier

*  Complex type: Allocation

Complex type: AllocationCancelled
Complex type: AllocationTradeldentifier
*  Complex type: BlockTradeldentifier

*  Complex type: CancelTradeConfirmation
»  Complex type: CancelTradeMatch
Complex type: ConfirmTrade

»  Complex type: PartyTradeldentifiers

*  Complex type: TradeAmendment
Complex type: TradeHeader

Complex type: Tradeldentifyingltems

*  Complex type: TradeValuationltem

2.20.4 Derived Types:

*  Complex type: AllocationTradeldentifier
«  Complex type: BlockTradeldentifier

2.20.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.BlockTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Allocation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.BlockTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.CancelTradeConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.CancelTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ConfirmTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PartyTradeIdentifiers
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.TradeHeader
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeIdentifyingItems
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Complex.TradeValuationItem
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.BlockTradeIdentifier

@ partyReference a

Reference

* ®tradeld %%
PartyTradel dentifier — @ Tradeld
® o @ inkid
Linkld

2.20.6 Schema Fragment:

<xsd: conpl exType nanme="PartyTradel dentifier">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

type defining one or nore trade identifiers allocated to the
trade by a parfy. Alink identifier allows the trade to be
associ ated wWwth other related trades, e.g. trades formng part of
a larger structured transaction, It 1s expected that for externa
conmuni cation of trade there wll be only one tradeld sent in the

docunent per party.
</ xsd: docunent ati on
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="Tradeldentifier">
<xsd: sequence> Wy " Wy W wAn " "
<xsd: el ement nanme="Iinkld" type="Linkld" m nQOccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docupentation xnl ;I ang="en"> )
identifier allowhng the trade to be associ ated
ther related trades, e.g. the linkld naY contain a
d for an associ ated trade or several related trades
e given the sane |inkld, FpM. does not define the
mal n val ues associated with this elenent, Note that the
domai n values for this elenent are not strictly an
enunerated |ist.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>

o3~
—ox



2.21 PartyTradeldentifiers

2.21.1 Description:

A type containing multiple partyTradeldentifier.

2.21.2 Contents:

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier)
2.21.3 Used by:

*  Complex type: PositionConstituent

2.21.4 Derived Types:

2.21.5 Figure:
* o @ party Tradel dentifier
Party Tradel dentifiers u PartyTradel dentifier

2.21.6 Schema Fragment:

<xsd: conplexType nane="PartyTradel dentifiers">
<xsd: annot at | on>
<xsd: docunentation xm ; IanP ="en"> o
A type contai ni ng mui tiple partyTradel dentifier.
</ xsd? docunent at | oh>
</ xsd: annot ati on>
<xsd: sequence> o o
<xsd: el enent nane="partyTradel dentifier" type="PartyTradeldentifier" maxQccurs="unbounded"/
</ xsd: sequence>
</ xsd: conpl'exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-valuation-4-2.xsd#Complex.PositionConstituent

2.22 PartyTradelnformation

2.22.1 Description:
A type defining additional information that may be recorded against a trade.
2.22.2 Contents:

partyReference (exactly one occurrence; of the type Reference) Identifies that party that has ownership of
this information.

trader (zero or more occurrences; of the type Trader) Identifies the person or persons who assumed the role
of trader for this trade.

2.22.3 Used by:
Complex type: TradeHeader

2.22.4 Derived Types:

2.22.5 Figure:

@ partyReference
S Reference

_

Tradelnformation
ik : E:‘Wmﬂa
Trader

2.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PartyTradel nformati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining additional information that nmay be recorded
agai nst a trade.
</ xSd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="partyReference" type="Reference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) o )
Identifies that party that has ownership of this infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el ement name="trader" type="Trader"” m nCccurs="0" maxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
Identifies the person or persons who assuned the role of
trader for this trade
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.TradeHeader

2.23 PaymentDetail

2.23.1 Description:

2.23.2 Contents:

Either

adjustablePaymentDate (exactly one occurrence; of the type AdjustableDate?2) A fixed amount payment date
that shall be subject to adjustment in accordance with the applicable business day convention if it would
otherwise fall on a day that is not a business day. The applicable business day convention and business day
are those specified in the dateAdjustments element within the generalTerms component. ISDA 2003 Term:
Fixed Rate Payer Payment Date

Or

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

Either
paymentAmount (exactly one occurrence; of the type Money) A fixed payment amount.

2.23.3 Used by:
e Complex type: IndependentAmount

2.23.4 Derived Types:

2.23.5 Figure:

@ adjustablePaymentDate %

AdjustableDate2
@ odjustedPaymentDate 4

date

* - @ paymentAmount

PaymentDetail Money
@ paymentRule
PaymentRule I:‘

9 @ paymentAmount
- Money

2.23.6 Schema Fragment:

<xsd: conpl exType nanme="PaynentDetail ">
<xsd: sequence>
<xsd: choi ce m nCccurs="0"> )
<xsd: el ement nanme="adj ust abl ePaynent Dat e" type="Adj ust abl eDat e2" >
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" > i
fixed amount paynent date that shall be subject to
adj ustment i n accordance with the aPPllcable usi ness day
convention If it _would otherwi se fa on a day that is not
a business day. The applicabl e busi ness daY conventi on and
busi ness day are those specified in the dat eAdj ustnents


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.IndependentAmount

el enment. within the general Terns conponent. |SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent date. This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not iIntended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choi ce>
<xsd: el enrent nane="paynent Amount" type="NMoney">
<xsd: annot ati on> |
<xsd; docunent ati on xm : | ang="en" >
A fixed paynent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el enent nanme="paynent Rul e" type="Paynent Rul e">
<xsd: annot ati on> |
<xsd: docunentation xnl :Ilang="en">
A type defining the calculation rule.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="paynent Amount" type="Money" mi nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentation xnl :|lang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



2.24 PaymentRule

2.24.1 Description:
The abstract base type from which all calculation rules of the independent amount must be derived.
2.24.2 Contents:

2.24.3 Used by:

*  Complex type: PercentageRule
*  Complex type: PaymentDetail

2.24.4 Derived Types:
«  Complex type: PercentageRule

2.24.5 Figure:

O]

PaymentRule

2.24.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Payment Rul e" abstract="true">
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en"> .
The abstract base type ffomwhjch all calculation rules of the
i ndependent anpunt nust be derived.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PercentageRule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PaymentDetail
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PercentageRule

2.25 PercentageRule

2.25.1 Description:

A type defining a content model for a calculation rule defined as percentage of the notional amount.
2.25.2 Contents:

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

* The abstract base type from which all calculation rules of the independent amount must be
derived.

paymentPercent (exactly one occurrence; of the type xsd:decimal) A percentage of the notional amount.

notionalAmountReference (exactly one occurrence; of the type Reference) A reference to the notional
amount.

2.25.3 Used by:

2.25.4 Derived Types:

2.25.5 Figure:
@ paymentPercent
‘ ~ O_ decimal
£ ® 1
PercentageRule @ notional AmountReference
Reference

2.25.6 Schema Fragment:

<xsd: conpl exType name="Percent ageRul e" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> . .
A type defining a content nodel for a calculation rule defined as
percentage of thhe notional anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Paynent Rul e" >
<xsd: sequence> )
<xsd: el ement name="paynent Percent" type="xsd: deci nal ">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en">
A percentage of the notional amount.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > .
<xsd: el ement nane="noti onal Anount Ref erence" type="Reference">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
A reference to the notiohal anount.
</ 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>



2.26 Portfolio

2.26.1 Description:
A type representing an arbitary grouping of trade references.
2.26.2 Contents:

partyPortfolioName (zero or one occurrence; of the type PartyPortfolioName) The name of the portfolio
together with the party that gave the name.

tradeld (zero or more occurrences; of the type Tradeld)

portfolio (zero or more occurrences; of the type Portfolio) An arbitary grouping of trade references (and
possibly other portfolios).

2.26.3 Used by:

*  Element: portfolio

Complex type: QueryPortfolio
»  Complex type: DataDocument
*  Complex type: Portfolio

2.26.4 Derived Types:
*  Complex type: QueryPortfolio
2.26.5 Figure:

‘ .
@ partyPortfolioName

PartyPortfolioName

2

@ tradeld %
—) *
Portfolio CTradeId

O @ portfolio
Portfolio

2.26.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Portfolio">
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
type representing an arbitary grouping of trade references.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . . .
<xsd: el ement nanme="partyPortfoli oNane" type="PartyPortfolioNane" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnl ;I ang="en"> .
The nane of the portfoli 0 together with the party that gave
t he nane. ]
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el enent > .
<xsd: el enrent nane="tradel d" tyPe:"TradeId" m nCccurs="0" maxCccurs="unbounded"/ >
<xsd:glenenE pane;"portfollo" ype="Portfoli1 0" mnCOccurs="0" nmaxCccur s="unbounded" >
<xsd: annot at i on


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Element.portfolio
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.QueryPortfolio
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Portfolio
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.QueryPortfolio

:docurmentation xm:| an%;:" en"> )
é\grﬂ bitar groupi ng of trade references (and possibly other
0
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.27 PortfolioName

2.27.1 Description:

The data type used for portfolio names.

2.27.2 Contents:

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

2.27.3 Used by:
*  Complex type: PartyPortfolioName

2.27.4 Derived Types:

2.27.5 Figure:

L 4 ®id @ portfolioNameScheme
PortfolioName 1D uri

2.27.6 Schema Fragment:

<xsd:conp|exT¥pe name="Portf ol i oName" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
The data type used for portfolio nanes.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base:"xsd:nornal|zedStr|n?">
<xsd:attr|bute nane="id" type="xsd:ID'I>
<xsd: attri bute nanme="portfoli oNameSchene" type="xsd:anyURl"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PartyPortfolioName

2.28 QueryParameter

2.28.1 Description:

A type representing criteria for defining a query portfolio. The criteria are made up of a QueryParameterld,
QueryParameterValue and QueryParameterOperator.

2.28.2 Contents:

gueryParameterld (exactly one occurrence; of the type QueryParameterld)
queryParameterValue (zero or one occurrence; of the type xsd:normalizedString)
gueryParameterOperator (zero or one occurrence; of the type QueryParameterOperator)

2.28.3 Used by:
*  Complex type: QueryPortfolio

2.28.4 Derived Types:

2.28.5 Figure:
@ queryParameterld
QueryParameterld
2 ® queryParameterValue
QueryParameter £ @CDATA
G ® queryParameterOperator %
QueryParameterOperator

2.28.6 Schema Fragment:

<xsd: conpl exType name="QueryPar anet er" >
<xsd: annot ati on>
<xsd; docunentation xnl : Il ang="en"> o )
A t¥pe,represent|ng criteria for deflnlnP a query portfolio. The
criteria are made Up of a QueryParaneterld, %JeryParamsterVal ue
and er yPar anet er Qper at or
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="queryParaneter]|d
<xsd: el enent nane="quer yPar anet er Va
<xsd: el ement name="quer yPar anet er Op
</ xsd: sequence>
</ xsd: conpl exType>

" type="QueryParaneterld"/> )
| ue” type="xSd: normalizedString" mnQccurs="0"/>
erator” type="QueryParaneterQpéerator” m nCccurs="0"/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.QueryPortfolio

2.29 QueryParameterld

2.29.1 Description:

A type representing an identifier for a parameter describing a query portfolio. An identifier can be anything
from a product name like swap to a termination date.

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

2.29.3 Used by:
*  Complex type: QueryParameter

2.29.4 Derived Types:

2.29.5 Figure:

* ®id | (®queryParameterldScheme
QueryParameterld 1D uri

2.29.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Quer yPar aneter | d">
<xsd: annot ati on>
<xsd: docunent ati on_xnl : | ang="en" >
A type rePresentlng an 1dentifier for a para
query portfolio. An identifier can be anythi ng
nane” | | ke smaP_to a termnation date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normal i zedString
<xsd:attribute nanez"queryparaneterldSc
<xsd:attri bute nane="id" {ype="xsd: | D"/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

3
—
—0
=
Q.
D
(2]

">
Eene" type="xsd: anyURl " use="required"/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.QueryParameter

2.30 QueryParameterOperator

2.30.1 Description:

A type representing an operator describing the relationship of a value to its corresponding identifier for a
parameter describing a query portfolio. Possible relationships include equals, not equals, less than, greater
than. Possible operators are listed in the queryParameterOperatorScheme.

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

2.30.3 Used by:

Complex type: QueryParameter

2.30.4 Derived Types:

2.30.5 Figure:

* ®id @ queryParameterOperatorScheme
QueryParameterOperator ID uri

2.30.6 Schema Fragment:

<xsd: conpl exType name="Quer yPar anet er Oper at or" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o ) )
A type representing an operator describing the relationship of a
value to Its correSponding identifier for a paraneter describing
a query portfolio. Possible relationshi PS i nclude equal s, not
equal's; less than, greater than. Possible operators are listed in
t he quer yPar anet er Qper at or Schene.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ o
<xsd: ext ensi on base="xsd: nornmal i zedStri ng">
<xsd: attrjbute name="queryParanet er r
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

at or Schenme" type="xsd: anyURl " defaul t="http://ww.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.QueryParameter

2.31 QueryPortfolio

2.31.1 Description:

A type representing a portfolio obtained by qfuerylng the set of trades held in a repository. It contains trades
matching the intersection of all criteria specified using one or more queryParameters or trades matching the
union of two or more child queryPortfolios.

2.31.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Portfolio)
* Atype representing an arbitary grouping of trade references.

gueryParameter (one or more occurrences; of the type QueryParameter)
2.31.3 Used by:

*  Element: queryPortfolio

2.31.4 Derived Types:

2.31.5 Figure:

‘ .
@ partyF?ortfoI ioName

PartyPortfolioName

sz‘nadad
S Tradeld

QueryPortfolio — ‘portfolio
O

Portfolio

@ © @ queryParameter
u QueryParameter

2.31.6 Schema Fragment:

<xsd: conplexType nane="QueryPortfolio">
<xsd: annot at | on>
<xsd docunentation xm : | ang="en" >
type representing a portfolio obtained by guerylng the set of
ades held in a repository. It contalins trades hatching the
ntersection of all criteria specified using one or noré )
queryParaneters or trades matching the unlon of two or nore child
queryPortfolios.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> .
<xsd: ext ensi on base="Portfolio">
<xsd: sequence>
<xsd: el enent nane="queryParaneter" type="QueryParameter" maxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Element.queryPortfolio

2.32 Strategy

2.32.1 Description:

A type defining a group of products making up a single trade.

2.32.2 Contents:

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

premiumProductReference (zero or one occurrence; of the type Reference) Indicates which product within a
strategy represents the premium payment.

product (one or more occurrences; of the type Product) An abstract element used as a place holder for the
substituting product elements.

2.32.3 Used by:

* Element: strategy

2.32.4 Derived Types:

2.32.5 Figure:

&) @ premiumProductReference
Y —|Reference

o 9Qproduct

2.32.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Str at egy" >
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> ) )
A type defining a group of products making up a single trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Product">
<xsd: sequence> ] )
<xsd: el ement nane="prem unProduct Ref erence" type="Reference" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnml : Il ang="en">
I ndi cates which product wWithin a strategy represents the
prem um paynment .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement ref="product" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Element.strategy

2.33 Trade

2.33.1 Description:
A type definiting an FpML trade.
2.33.2 Contents:

tradeHeader (exactly one occurrence; of the type TradeHeader) The information on the trade which is not
product specific, e.g. trade date.

product (exactly one occurrence; of the type Product) An abstract element used as a place holder for the
substituting product elements.

otherPartyPayment (zero or more occurrences; of the type Payment) Other fees or additional payments
associated with the trade, e.g. broker commissions, where one or more of the parties involved are not principal
parties involved in the trade.

brokerPartyReference (zero or more occurrences; of the type Reference) Identifies that party (or parties) that
brokered this trade.

calculationAgent f(zer(.) or one occurrence; of the type CalculationAgent) The ISDA Calculation Agent
responsible for performing duties associated with an optional early termination.

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located.

collateral (zero or one occurrence; of the type Collateral) Defines collateral obiligations of a Party

documentation (zero or one occurrence; of the type Documentation) Defines the definitions that govern the
document and should include the year and type of definitions referenced, along with any relevant
documentation (such as master agreement) and the date it was signed.

governingLaw (zero or one occurrence; of the type GoverningLaw) TBA

allocations (zero or one occurrence; of the type Allocations) "Short-form" representation of allocations in_
which the key block economics are stated once within the trade structure, and the allocation data is contained
in this allocations structure.

tradeSide (zero or one occurrence; of the type TradeSide) The parties to the Trade are grouped into Trade
Sides. Each Trade has as many as two sides. Each side is a buyer or receiver of each leg or stream.

2.33.3 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:

AcceptQuote
AllocationCancelled
AllocationCreated
Amendment
DataDocument
ModifyTradeConfirmation
ModifyTradeMatch
PositionConstituent
QuoteAcceptanceConfirmed
RequestTradeConfirmation
RequestTradeMatch
TradeAffirmation
TradeAmended
TradeAmendment
TradeCancelled
TradeConfirmed
TradeCreated
TradeValuationltem

2.33.4 Derived Types:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.Amendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.DataDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-valuation-4-2.xsd#Complex.PositionConstituent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-pretrade-4-2.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.RequestTradeConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-reporting-4-2.xsd#Complex.TradeValuationItem

2.33.5 Figure:

@ tradeHeader
TradeHeader

@ product

?

@ otherPartyPayment
Payment

Reference

@ brokerPartyReference a

® calculationAgent a

CalculationAgent
* = @ cal culationAgentBusinessCenter
Trade BusinessCenter

@ collateral
Collateral

@ documentation a

Documentation

@ governingLaw

GoverningLaw

@ dlocations
Allocations
@ tradeSide
TradeSide

~é>o@@@@@@®®

2.33.6 Schema Fragment:

<xsd: conplexType nane="Tr ade" >
<xsd: annot at i on>
<xsd: docunment ati on xm : [ ang="en" >
A type definiting an Fp trade.
</ xsd? docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement name="tradeHeader" type="TradeHeader">
<xsd: annot at | on>
<xsd: docunment ati on xni: | ang="en" o
The information on the tFrade mhlch is not product specific,
e.q. trade date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .,
<xsd:. el enent ref="product"/> _
<xsd: el ement nanme="ot her PartyPaynment" type="Paynment" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot at | on>



<xsd:; docunent ation xnl :lang="en"> ) )
her fees or additional "paynents associated with the trade,
e.g. broker comm ssions, where one or npre of the parties
i nvol ved are not grlnC|paI parties involved in the trade.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="br oker Part yRef erence" type="Reference" mi nCccurs="0" nmaxCccurs="unbounde
<xsd:annot ati on> Y
<xsd: docupentation xm :lang="en"> )
Identifies that party (of parties) that brokered this trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ati on xnm :lang="en"> )
The | SDA Cal cul ati on Agent responsib
associated with an optional early te
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="cal cul ati onAgent Busi nessCenter" type="Busi nessCenter" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent atj on xn1:|an9; en" >
The city in which the office throu
Agent 15 acting for purposes of th
</ xSd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="col |l ateral" type="Collateral" m nQccurs="0">
<xsd: annot ation> . -
<xsd; docunent ati on xm ;| ang="en" >
Defines collateral obiligations of a Party
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="docunentation" type="Docunentation” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?ﬁ"en">
e

le for performng duties
rm nation.

gh whi ch | SDA Cal cul ati on
€ transaction is | ocated.

Defines the definitions at govern the docunment and shoul d
i nclude the year and type of definitions referenced, alon
w th any rel evant docunentation (such as master agreenent
and the"date it was signed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot ati on> ° Y
<xsd: docunentation xnm :lang="en">

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="al | ocati ons" type="Allocations" m nCccurs="0">
<xsd: annotation> . .
<xsd: docupentation xnl :|lang="en">

"Short-form' representation of allocations in which the key
bl ock econom cs_ are stated once within the trade structure,
and the allocation data is contained in this allocations

structure. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="tradeSi de" type="TradeSi de" mi nCccurs="0" maxCccurs="2">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> ) )
The parties to the Trade are grouped into Trade Sides. Each
Trade has as nany as two sideS. Each side is a buyer or
recei ver of each’leg or stream
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.34 TradeHeader

2.34.1 Description:
A type defining trade related information which is not product specific.
2.34.2 Contents:

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) The trade reference
identifier(s) allocated to the trade by the parties involved.

partyTradelnformation (zero or more occurrences; of the type PartyTradelnformation) Additional trade
information that may be provided by each involved party.

tradeDate (exactly one occurrence; of the type IdentifiedDate) The trade date.
2.34.3 Used by:

Complex type: Trade
2.34.4 Derived Types:

2.34.5 Figure:

° @ party Tradel dentifier
u Party Tradel dentifier

* Bl O @ party Tradel nformation
TradeHeader L Party Tradel nformation

@ tradeDate
IdentifiedDate

2.34.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeHeader " >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> ) ) )
A typ?_deflnlng trade related information which is not product
speci fic. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> Lo o
<xsd: el enent nane="partyTradeldentifier" type="PartyTradeldentifier" maxCccurs="unbounded":
<xsd: annot ati on> |
<xsd: docunent ati on xn1;|an?;"en">
The trade reference idenfifier(s) allocated to the trade by
the parties iInvol ved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . ]
<xsd: el enent nane="partyTradel nfornmation" type="PartyTradel nformation" minCccurs="0" nmaxQCc
<xsd: annot ati on> .
<xsd: docunmentati on xm : |l ang="en"> )
Additional trade informatfion that nay be provided by each
i nvol ved party,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o
<xsd: el enent nane="tradeDate" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
The trade date,
</ xsd: docunent ati on>
</ xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Trade

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



2.35 Tradeld

2.35.1 Description:

A trade reference identifier allocated b%/ a Rarty. FpML does not define the domain values associated with this
element. Note that the domain values for this element are not strictly an enumerated list.

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

2.35.3 Used by:

Complex type: Portfolio
*  Complex type: Tradeldentifier

2.35.4 Derived Types:

2.35.5 Figure:

* ®id _| (®tradeldScheme
Tradeld ID uri

2.35.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel d" >
<xsd. annotation> .
<xsd: docunent ati on xn1:|anP; en" >
trade reference identifier allocated by

>

I ap y. FPNL does not
defi ne the domai n val ues associated wwth this elenent. Note that
}hetdonaln values for this elenent are not strictly an enunerated

i st.

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString"> i
<xsd: attribute name="tradel dSchene" Eypez"xsd:anyURl" use="required"/>
<xsd:attri bute nane="1d" type="xsd: | >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.Portfolio
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.TradeIdentifier

2.36 Tradeldentifier

2.36.1 Description:

A type defining a trade identifier issued by the indicated party.

2.36.2 Contents:

partyReference (exactly one occurrence; of the type Reference? A pointer style reference to a party identifier
defined elsewhere in the document. The party referenced has allocated the trade identifier.

tradeld (one or more occurrences; of the type Tradeld)

2.36.3 Used by:

«  Complex type: PartyTradeldentifier
Complex type: BestFitTrade

Complex type: ConfirmationCancelled
Complex type: RequestTradeStatus

*  Complex type: TradeAffirmed
Complex type: TradeAlleged

*  Complex type: TradeAlreadyMatched
*  Complex type: TradeAlreadySubmitted
«  Complex type: TradeCancelled

*  Complex type: TradeMatched
Complex type: TradeMismatched

e  Complex type: TradeNotFound
Complex type: TradeStatusltem
Complex type: TradeUnmatched

2.36.4 Derived Types:
Complex type: PartyTradeldentifier

2.36.5 Figure:

@ partyReference
'S Reference

_

Tradel dentifier _@ @ tradeld
Tradeld

2.36.6 Schema Fragment:

<xsd: conpl exType name="Tradel dentifier">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, ) o
A type defining a trade identifier issued by the indicated party.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="Reference">
<xsd: annot ati on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PartyTradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-posttrade-4-2.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.TradeStatusItem
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeUnmatched
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<xsd: docunent atjon xm : |l ang="en">
A pointer style referencé to a party
el sewhere I n"the docunent. The party
the trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="tradel d" type="Tradel d" nmaxCccurs="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.37 Trader

2.37.1 Description:

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

2.37.3 Used by:

Complex type: PartyTradelnformation

2.37.4 Derived Types:

2.37.5 Figure:

* @ traderScheme
Trader uri

2.37.6 Schema Fragment:

<xsd: conplexT%Be name="Tr ader " >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng" > i
<xsd:attribute nanme="trader Schene™ typé="xsd: anyUR " use="optional "/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-doc-4-2.xsd#Complex.PartyTradeInformation

2.38 TradeSide

2.38.1 Description:

The parties to the trade form into sides. Each side has defined roles in the lifecyle of the trade fulfilled by
parties. Each party role is given in the likely order they would be filled during the lifecycle of a trade.

2.38.2 Contents:

orderer (zero or one occurrence; of the type PartyRole) The Party placing the order. This could be a fund
manager acting on behalf of a client, or a hedge fund acting on it's own behalf. This is the role with the
investment discretion.

introducer (zero or one occurrence; of the type PartyRole) Party that can relay an order directly to the trading
floor at a firm. This is potentially a different firm, but may be the same as that taking the order. In effect the
introducer is the first dealer to take the order. The reason an introducing dealer may forward a trade is
sometime because it doesn't have the capacity to execute effectively but does have the relationship with the
Orderer. Introducing Party is an industry standard term. This is semantically equivalent to the FIX and
1ISO20022 Introducing Firm.

executor (zero or one occurrence; of the type PartyRole) The Party executing or striking the trade. Executing
Party is an industry standard term. This is semantically equivalent to the FIX and 1ISO20022 Executing Firm or
Traager.

confirmer (zero or one occurrence; of the t?/pe PartyRole) The party that undertakes the confirmation process
for this Trade Side. The confirmer essentially manages the matching and affirmation of trades. This is often the
creditor or is increasingly outsourced to service providers such as Swapswire.

creditor (exactly one occurrence; of the type PartyRole) The party whose name appears on the contract as
being responsible for credit of the trade. This is the Party in the Trade Side the credit risk is against. For
exadmple If a hedge fund was to trade in the name of it's prime broker, then the prime broker would be the
creditor.

calculater (zero or one occurrence; of the type PartyRole) The calculater is the Party that calculates,
negotiates, and agrees the values to be paid at each payment date.

settler (zero or one occurrence; of the type PartyRole) The Settler is the party that makes the payments.
Increasingly this is a service that can be externalized from the other roles. An example of a settlement service
provide is SwapClear.

beneficiary (zero or one occurrence; of the type PartyRole) The party that suffers the economic effect of the
trade. This is usually referred to as the primary Principal in FIX and 1SO20022 - which is slightly confusing in
that there are potentially many Princiapal/Agency relationships. The beneficiary may be distinct from the
creditor - an example is a Hedge Fund trading in the name of it's Prime Broker.

accountant (zero or more occurrences; of the type PartyRole) The Accountants for the trade. There are
potentially many accountants. This is known in FIX and ISO20022 for Collective Investment Vehicles as the
Th:]rld Party Administrator (TPA), however all trades for all parties have at least one party accounting for the
trade.

2.38.3 Used by:
e Complex type: Trade

2.38.4 Derived Types:

2.38.5 Figure:
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@ orderer
- PartyRole

—|PartyRole [=]

@ executor
—|PartyRole

@ confirmer
—/|PartyRole

___Ca
@ @ introducer
@
@

* @ creditor
TradeSide — PartyRole

@ @ calculater

- PartyRole

@OSettler

—|PartyRole

‘ ..
@ beneficiary

PartyRole

@ accountant
—Q®
PartyRole

2.38.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Tr adeSi de" >
<xsd: annot at i on>

<xsd: docunentation xm :lang="en"> ) ) )
The parties to the trade forminto sides, Each side has defined
roles in the lifecyle of the trade fulfilled by Partles, ac
party role is giveh in the likely order they would be filled
during the lifécycle of a trade.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: annot ati on> _
<xsd: docunent at i on xn1:laa%:"en">
Agency rel ations occur when one Party undertakes one role and
anot her undertakes a different role.” For exanple a Fund woul d
be Beneficiary, use a Fund Manager as Orderer, use a trading
firmas Introducer, and a broker as Executor, but give up
Clearing to their prine oker, Al roles always eXist. An
absent el enment neans the role isn't stated.
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd: el enent nane="orderer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xni: |l ang="en">
The Party placing the order. This could be a fund, nanager
acting on behalf of a client, or a hedge fund acting on it's
own behalf. This is the role with the investnent diScretion
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement name="introducer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, )
Party that can relay an order directly to the trading fl oor

O
=



at afirm This is potentially a different firm but may be
the sane as that taking the order. In effect the introducer
Is the first dealer to take the order. The reason an )
i ntroducing dealer nmay forward a trade is sonetine because it
doesn't have the capaC|t¥ to execute effectively but _does
have the relationship wwth the Orderer. IntroduCing Party is
an industry standard term This 1s semantically equivalent to
the FI X and |1 SO20022 Introducing Firm

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="executor" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on_xnl : | ang="en" > ) )
The,PartY executing or striking the trade, Executing Party is
an industry standard term ThiS |s semantically equivalent to
the FI X and |1 SO20022 Executing Firmor Trader
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="confirner" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en"> ) ) )
The party that undertakeS the confirmation process for this
Trade Side. The confirnmer essentially manages the matching
and affirnmation of trades. This is often the creditor or is
Increasingly outsourced to service providers such as

pSW r e. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="creditor" type="PartyRole">
<xsd: annot ati on> .
<xsd: docunent ation xnml : |l ang="en"> )
The party whose nane appears on the contract as bein

responsible for credit of the trade. This is the partfy in the
Trade Side the credit risk is against. For exanple if a hedge
fund was to trade in the nane of it's prime broker, then the

prinme broker would be the creditor.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="cal cul ater" type="PartyRol e" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : I ang="en"> )
The calculater is the Party that cal cul ates, negotiates, and
agrees the values to be paid at each paynent date.
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="settler" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The Settler is the party that makes the paynents.
Increasingly this is a service that can be externalized from
t he oth%{ roles. An exanple of a settlenment service provide
I's ear.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o .
<xsd: el ement nanme="beneficiary" type="PartyRole" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:|an%:"en"> ) )
The partY that suffers the economc effect of the trade. This
is usually referred to as the primary Principal in FIX and
| SC20022 = which |s_slgghtly confusing in that there are
Botentlally many Princiapal 7 Agency relationships. The )
eneficiary may be distinct fromthe creditor - an exanple is
a Hedge Fund trading in the nane of it's Prine Broker
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nane="accountant" type="PartyRol e" m nCccurs="0" maxQccur s="unbounded" >

<xsd:annot ati on> | .
<xsd: docunent ati on xn1:|an?: en" >
r

The Accountants for the ade. There areCBotentlaIIXD
accountants. This is known in FIX and |1 SO20022 for [lective
I nvestment Vehicles as the Third Party Administrator (T
however all trades for all parties have at |east one party

accounting for the trade.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:ID' use="required"/>
</ xsd: conpl exType>



2.39 Validation

2.39.1 Description:

A reference identifying a rule within a validation scheme.

2.39.2 Contents:

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

2.39.3 Used by:
« Complex type: Reason

2.39.4 Derived Types:

2.39.5 Figure:

2 @ aidationScheme
Validation uri

2.39.6 Schema Fragment:

<xsd:conp|exT¥pe name="Val i dati on">
<xsd: annot at i on>
<xsd: docunentation xm ;lang="en"> . .
A reference identifying a rule within a validation schene.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nane="validati onSchene" “type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-msg-4-2.xsd#Complex.Reason

3 Global Simple Types



3.1 QueryParameterValue

3.1.1 Description:

A type representing a value corresponding to an identifier for a parameter describing a query portfolio.
3.1.2 Contents:

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

3.1.3 Used by:

3.1.4 Derived Types:

3.1.5 Schema Fragment:

<xsd:S|aneTyPe nane=" Quer yPar anet er Val ue" >
<xsd: annotati on>
<xsd: docunent ati on_xm : [ ang="en" > i i o
A type representing a value corresponding to an identifier for a
par anmet er describing a query portfolio.
</ xsd: docunent ati on>
</ xsd: annot at | on> )
<xsd:restriction base="xsd:string"/>
</ xsd: si npl eType>



4 Schema listing

<xsd: schenn target Nanespace="http://ww. fp
<xsd: i1 nclude SchenalLocati on="fpnl - shar ed- 4-
<xsd: si npl eType nanme="Quer yPar anet er Val ue" >
<xsd: annot ati on>
<xsd:docunentat|on,xn1:IanP:"en"> ) ) o
A type representlng,a val ue corresPondgng to an identifier for
a paraneter describing a query portfolio.
</ xsd: docunent ati on>
</ xsd: annot at | on> )
<xsd:restriction base="xsd:string"/>
</xsd:5|nPIeType>
<xsd: conpl exType name="Account">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
A generic account that répresents any p
anot her party. Parties may be identifie
anot her party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: sequence maxQccur s="unbou
<xsd: el enent nanme="account|d
I

's account at

rty
by the account at

a
d

nded" >
type="Account | d">

<xsd: annot ati on> .
<xsd: docunent ati on_xnl : | ang="en" >
An account identifier. For exanple an Account nunber.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="account Nane" type="xsd: normalizedString" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatijon xnl:Ilang="en">
The nane by which the acCount is known.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> o )
<xsd: el enent nanme="account Beneficiary" type="Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
A reference to the party beneficiary of the account.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="id" type="xsd: | D' use="required">
<xsd: annot ati on>
<xsd: docunent ation xpl :Ilang="en"> o
The unique identifier for the account within the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</xsd:attri bute>
</xsd:conPIexType>
<xsd: conpl exType name="Account|d">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> o
The data type used for party identifiers.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base= xsd:nornallzedStr|n? >
<xsd: attri bute nane="accountl dSchene" type="xsd: anyURl ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang
The identifier scheme use
URI to determne the auth
identifiers,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: attr| bute>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Al | ocation">
<xsd: sequentce> . o
<xsd: el ement nane="al | ocati onTradel d" type="PartyTradel dentifier">
<xsd: annot ati on> _
<xsd; docunment ati on xm ;| ang="en">
Unique ID for the allocafion
</ xsd: docunent ati on>

en

= >
d wth this accountld, A unique
oritative issuer of these

m . org/ 2005/ FpM_- 4- 2" el erment For nDef aul t =" qual i fi ed"
2. xsd"/ >



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el ement nane="account Ref erence" type="Reference">
<xsd:annot ation> | Y
<xsd; docunentation xm :lang="en"> ) )
Ref erence to the subaccolnt definition in the Party |ist.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nane="partyReference" type="Reference">
<xsd: annot ation> . .
<xsd; docunent ati on xnm :lang="en">
Ref erence to the Barty definition
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choj ce> ) )
<xsd: el ement nane="al | ocat edFracti on" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentatjon xm :|lang="en"> )
The fractional allocation (0.45 = 45% of the notiona
and "block" fees to this particular client subaccount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el enent nanme="al | ocat edNoti onal " type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentati on xnl ;| ang="en" > )
The notional allocation fannunt and currency) to this
particul ar client accoun
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement nanme="collateral" type="Collateral" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
The, sumthat nmust be posted upfront to collateralize
agai nst counterparty credit risk.
</ xSd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="cr edi t Char geAmount" type="NMoney" mni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> S ) )
Special credit fee assesSed to certain institutions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="approval s" type="Approval s" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docupentation xnl :lang="en">
A cont al ner for agproval states in the workfl ow.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="mast er Confirmati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1;|an9; en" > )
The date of the confirmafion executed between the parties
and i ntended to govern the allocated trade between those
arties.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Al | ocati ons">
<xsd: sequence> ) )
<xsd: el ement nane="al |l ocati on" type="Allocation" nmaxQccurs="unbounded"/ >
</ xsd: sequence>
</xsd:conPIexType> ) o
<xsd: conpl exType nanme="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunent ati on xnl :|ang="en"> o )
This type is used to identify that a trade id is referring to a
bock trtade. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">



<xsd: sequence> o .
<xsd: el enent nane="bl ockTradel d" type="PartyTradel dentifier" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl :|ang="en">
The trade id of the block trade. This is used by each
?nedof the allocated trades to reference the bl ock
rade
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Approval ">
<xsd annota I on>
<xsd: docunentatlon xm 1 ang="en"
A specific apProvaI stateé in the wor kf | ow.
</xsd docunenta i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="type" type="xsd'nornal|zedStr|ng">
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang—
The type of aPprovaI (e. g "Credlt")
</ xsd: docunenta I on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="status" type="xsd: nornalizedString">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> )
The current state of approval (.e.g preapproved, pending
approval , etc.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="approver" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1 | ang="en" >
The full name or identifiying ID of the rel evant approver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Approval s">
<xsd: sequence>
<xsd: el enent nane="approval " type="Approval" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane="Bl ockTradel dentifier">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
This type is used to |dent|fy that a trade id is referring to a
bock trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> . o .
<xsd: el enent nane="al | ocationTradel d" type="PartyTradel dentifier" m nCccurs="0"
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"
The trade id of the allocated trade This is used by
t he bl ock trade to reference the aliocated trade.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > o .
<xsd: el enent nane="bl ockTradel d" type="PartyTradel dentifier" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"
The trade id of the parent. trade for N|eve
allocations. This elenment is only used to nodel N Ievel
all ocations in which the trade acts as bl ock and
all ocated trade at the sane tlne Thi s basical |y neans
the ability to allocate a block trade to mult IPI
allocatlon trades, and then allocate these in turn to
ot her allocation trades (and so on if desired).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>

maxQx



</ xsd: conmpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType nane="Col |l ateral ">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en">, )
A type for defining the obligations of the counterparty subject
to credit supPprt requirenments
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el enent nanme="i ndependent Anount" type="1ndependent Anbunt" >
<xsd: annot ati on> .
<xsd: document ati on xm : I ang="en">

I ndependent Anpunt is an anount that usually |ess
creditworthy counterparties are asked to provide. It can
elther be a fixed anbunt or a percentage of the .
Transaction's value. The I ndependent Anpunt can be: (i)
transferred before any trading between the parties occurs
(as a deposit at a third Party‘s account or with the
counterPartE) or (ii) callable after trading has occurred
typicall ecause a downgrade has occurred), In situation
|?, t he. 1 ndependent Anpbunt is not included in the
cal cul ati on of Exposure, but In_situation EII), it is
included in the calcul ation of Exposure. Thus, for
situation (ii), the Independent Amount may be transferred
along with any collateral call. |ndependent Amount is a
efined termin the | SDA Credit Support Annex. ("with
respect to a partK, t he, amount specified as such for that
party in Para?rap 13; if no amount is specified, zero")
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>

</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Dat aDocunent" >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
A type defining a content nodel that is backwards conpatible
with ol der Fp rel eases and which can be used to contalin sets
of data w thout expressing any processing intention.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Docunent ">
<xsd: sequence> . .
<xsd: group ref="Validation.nodel"/>
<xsd: choi ce>
<xsd: sequence>

<xsd: el ement nane="trade" type="Trade" mi nQccurs="0" maxCccurs="unbounded" >

<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The root elenment in an FpM. trade docunent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el emrent nane="portfolio" type="Portfolio" m nCccurs="0"

<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">
An arbitar groupln? of frade references (and
possi bly ot hér portfolios).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence>
<xsd: el enent ref="event" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
busi ness event.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>

maxCccur s=" unboundec

<xsd: el ement nane="party" type="Party" m nQccurs="0" maxCccur s="unbounded" >

<xsd: annotation> . .
<xsd: docunentatjon xn:Ilang="en">
The parties obligated to make paynen
time during the termof the trade. T
at a mninmum the PrlnC|paI parties
swap. or forward rate agreement. Q he
receiving fees, conm sSions etc. nus
if referénced In other party paynents.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Docunent" abstract="true">
<xsd: annot ati on>
<xsd: docunentatjon xnm :Ilang="en"> )
The abstract base the fromwhich all FpM. conpliant nessages
and docunents nust be derived.
</ xsd: docunent at i on>
</ xsd: annot at i on> )
<xsd:attri buteGoup ref="StandardAttributes.atts"/>
</ xsd: conpl exType>
<xsd: conpl exType name="Event" abstract="true">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> ) )
A type defining the basiC structure of FpM business events; it
is refined by I'ts derived types.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nane="eventld" type="Eventld" m nCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"/>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Event | d">
<xsd: annot ati on>
<xsd: docunentation xn : I ang="en">

An event reference identifier allocated by a party. FpM. does
not define the domain values associated with this el enment. Note
that the dommin values for this elenment are not strictly an

enunerated |ist.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normalizedString"> )
<xsd: attr| bute nane="event| dSchene" usé="required" type="xsd:anyURl"/>
<xsd:attribute name="id" type="xsd:|D"'/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="| ndependent Anount" >
<xsd: sequence> .
<xsd:. group ref="PayerRecei ver. nodel "/> )
<xsd: el enent nanme="paynentDetai |l " type="PaynentDetail" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunent atjon xm :|ang="en">
A cont ai ner el enent allomnng a schedul e of paynents
associ ated wth the I ndependent Anobunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Li nkld">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
The data type used for |ink identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmalizedString">
<xsd:attribute name="id" type="xsd:|D'I> )
<xsd:attribute nane="1inkldScheme" type="xsd:anyURI" use="required"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Party">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
A type defining party information.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="partyld" type="Partyld" naxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



ABP%rty identifier, e.g. a S WI.F.T. bank identifier code

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="partyName" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentatjon xm :lang="en"> i
The nane of the party. Afree format string. FpM does not
define usage rules for this elenment.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="account" type="Account” m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentatjon xpl:|lang="en">
Accounts_serviced by thiS party. These are not accounts
where this party is benef|C|ar¥ but instead where they are
provided and by this party to the beneficiary party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence> ) )
<xsd:attribute nane="id" type="xsd:|ID' use="required">
<xsd: annot ati on>
<xsd: docunentatjon xm :|ang="en"> o
The id uniquely identifying the Party within the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd:attribute>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Partyl d">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> o
The data type used for party identifiers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > )
<xsd: ext ens| on base="xsd: nornualize

dstr >

li in
<xsd:attri bute nane="partyl dSchene" tyge "xsd:anyURI " default="http://ww.fpm .org/ext/

</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="PartyPortfolioNane">
<xsd: annotati on>
<xsd: docunentation xnm :lang="en"> )
A'type to represent a portfolio name for a particular party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="Reference">
<xsd: annot ati on> |
<xsd: docunent atjon xm : I ang="en">
A pointer style referencé to a party
el sewhere in"the docunent, The party
allocated the trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="portfoli oNane" type="PortfolioNane" maxCccurs="unbounded"/>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="PartyRol e">
<xsd: annot ati on>
<xsd: docupentation xm :|lang="en"> )
A generic Farty role type. This can be extended to provide
speci al 1 zati on’ of rol es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: annot ati on>

<xsd: docunentation xm :[ang="en"> i o )
The party fulfilling thiS role can be identified either
dl{ectly, or indirectly via the account used to fulfil this

rol e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: el enent name="party" type="Reference">
<xsd: annot ati on> |
<xsd: docunentation xnml :lang="en"> | )
A reference to the party fulfilling this role.
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enrent nanme="account" type="Reference">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> i
A reference to the account fulfilling this role.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType> o
<xsd: conpl exType nanme="PartyTradel dentifier">
<xsd: annot ati on>
<xsd: docunentation xnml : |l ang="en">

A type deflnln? one or nbre trade identifiers allocated to the
trade by a parfy. Alink identifier allows the trade to be
associated Wwth other related trades, e, g. trades forn1n9 part
of a larger structured transaction. it s expected that for
ext ernal “comuni cation of trade there wll be only one tradeld
sent in the document per party.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="Tradeldentifier">
<xsd: sequence> . . .
<xsd: el ement name="1inkld" type="Linkld" m nQccurs="0" maxCQccurs="unbounded" >

<xsd: annot at i on>

<xsd: docupentation xnl:Ilang="en"> ]
Alink identifier allow ng the trade to be associ at ed
with other related trades, e.g. the linkld may contain
a tradeld for an associated trade or several rtelated
trades nmay be given the sane |inkld. FPNL does not
define the domai n val ues associated with this el enent.
Note that the domain values for this el enent are not
strictly an enunerated |ist.

</ xsd: docunent ati on>

</ xsd; annot ati on>

</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> o
<xsd: conp exType nane="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> o
A type containing nultiple partyTradeldentifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement name="partyTradeldentifier" type="PartyTradeldentifier"
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="PartyTradel nf ornati on">
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> )
A type defining additional information that may be recorded
agai nst a trade.
</ xSd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement nane="partyReference" type="Reference">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) )
Identifies that party that has ownership of this
information.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >

maxCccur s=" unboundet

<xsd: el ement nanme="trader" type="Trader" mi nQccurs="0" maxCccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Identifies the person or persons who assuned the role of
trader for this trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="PaynentDetail ">
<xsd: sequence>
<xsd: choi ce m nCccurs="0"> .
<xsd: el ement nanme="adj ust abl ePaynment Dat e" type="Adj ust abl eDat e2" >
<xsd: annot at i on>



<xsd; docunent ati on xml : | ang="en"
fixed anount paynent date that shall be sub ect to
adj ustment 1 n accordance mnt t he aPP i cab usi ness day
convention iIf it would otherw se on a ay that iIs
not a business day, The applicabl e busi ness_day
convention and busi ness day are those specified in the
dat eAdj ustnents el enent wthin the general Terns
conponent | SDA 2003 Term Fixed Rate Payer Paynent Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"
The adj ust ed paynent date ThIS dat e shoul d al ready be
adj usted for an P |ca Ie busi ness day convention. This
conponent I's no en for use in trade confirmation
but may be speC|f|e to allow the fee structure to al so
serve as a cashflow type conponent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
<xsd: choi ce>
<xsd: el enent nane="paynent Amount" type="NMoney" >
<xsd: annot at | on>
<xsd; docunentati on xnil: Iang "en" >
Afixed payment anount
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence>
<xsd: el enent nane="paynent Rul e" type="Paynent Rul e">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en">
A type defining the cal ctl ation rule.
</ xsd? docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Amount" type="NMoney" ni nQccurs="0">
<xsd: annot at | on>
<xsd; document ati on xnl : | ang="en">
A fixed paynment anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane="Payment Rul e" abstract="true">
<xsd: annot at i on>
<xsd: docunment ati on xm :1ang="en" .
The abstract base type frontmhlch all calculation rules of the
i ndependent anpunt nust be derived.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: conpl exType>
<xsd: conp exTY e nane="Per cent ageRul e" >
<xsd: annota I on>
<xsd: docunment ati on xni:|ang="en"> ) )
A'type defining a contenf nodel for a calculation rule defined
as percentage of the notional anount.
</ xsd. docunentati on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Payment Rul e" >
<xsd: sequence> .
<xsd: el ement name="paynent Percent" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunment ati on xmi : | ang="en">
A percentage of the notional anount .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="noti onal Amount Ref er ence" type="Reference">
<xsd: annot ati on> _ .
<xsd: document ati on xm : | ang="en">
A reference to_the notional anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Portfolio">
<xsd: annot at | on>
<xsd docunent ation xnl : | ang="en">
ype representing an arbitary grouping of trade references.
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent name="partyPortfoli oNane" type="PartyPortfolioNane" ni nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en"
Fne name of the portfolio together with the party that gave
€ nane.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent nanme="tradel d" yFe—"TradeId" m nCccurs="0" maxCccurs="unbounded"/ >
<xsd: el ement name="portfolio" type="Portfolio" mnCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunment ati on xm : 1 ang="en"> )
An arbitar Prou ing of trade references (and possibly
ot her portfoli os
</ xsd: docunentatron>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exType nane="Port fol i oNane" >
<xsd: annot at | on>
<xsd: document ati on xnl:|ang="en">
The data type used for portfolio nanes.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > .,
<xsd: ext ensi on base=" xsd: normal i zedStrin >
<xsd:attribute nane= i d" type="xsd;_ | D'
<xsd:attri bute nane="portfo |ohhneSchene type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe name="Quer yPar anet er " >
<xsd annota i on>
<xsd: document ati on_xm : | ang="en">

A type representing crrterra for defining a query portfolio.
The criteria are made up of a QueryParaneterld,
ryPar amet er Val ue and CUeryParaneteGCerator

</xsd docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane= mqueryParanmeter|d" type="QueryParaneterld"/>
<xsd: el enent nane="quer yPar anet er Val ue” type="x5d: nornmal i zedString" m nCccurs="0"/>
<xsd: el enent nane="quer yPar anet er Operator” type="QueryParanet er Qpérator” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="QueryParaneterl|d">
<xsd: annot at | on>
<xsd: document ati on_xn : Iang "en" > o
A type representing an identifier for a paraneter describing a
query por folio. An identifier can be anything froma product
name ke smaF to a termnation date.
</ xsd: docunenta i on>
</ xsd: annot ati on>
<xsd: sranerntent>

<xsd: ext ensi on base=" xsd: normal i zedStri g" )
<xsd:attribute nane= queryParanete ridSchene" type="xsd:anyURl" use="required"/>
<xsd:attribute nane=" ype="xsd: 1 D'/ >

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Quer yPar amet er Oper at or " >
<xsd: annot at i on>
<xsd; docunent ation xnl :lang="en">

A tyPe representing an operator describing the relationship of
a va ue to its corfesponding identifier for a paraneter
describing a query portfolio. Possible relat |onsh| s incl ude
equal s, ndt_ equals, |ess than, greater than. Possible operators
are listed in the queryParamet ef Oper at or Schene.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >



<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attri bute nane="queryPar anet er Oper at or Schene" type="xsd: anyURI " defaul t="http://w
<xsd:attri bute nane="id" type="xsd:ID'/>

</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane="QueryPortfolio">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
A type rePresentlng a portfolio obtained by querying the
trades held in a repository. It contains trades natching
intersection of all criteria specified using one or noreée
queryParaneters or trades matching the unioh of two or nor
child queryPortfolios.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Portfolio">
<xsd: sequence>
<xsd: el ement nane="queryParaneter" type="QueryParaneter" nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Strat egy" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type defining a group of products making up a single trade.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence> . .
<xsd: el ement nanme="prem unProduct Ref erence" type="Reference" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl :Ilang="en">
I ndi cates which product wWithin a strategy represents
t he prem um paynent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</xsd:element> ., ., .,
<xsd: el ement ref="product” maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Trade" >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
A type definiting an Fp trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="tradeHeader" type="TradeHeader">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, ) o
The informati on on the trade which is not product specific,
e.g. trade date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd:.elenent ref="product"/> )
<xsd: el enent nanme="ot her PartyPaynment" type="Paynent" m nCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

set of
t he
e

O her fees or additional "paynents associated with the
trade, e, g. broker comm ssions, where one or nore of the
arties involved are not principal parties involved in the

rade. .
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="br oker Part yRef erence" type="Reference" m nCccurs="0" naxQOccurs="unbour
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
{degtlfles that party (or parties) that brokered this
rade.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The | SDA Cal cul ation Agent responsible for performng
duties associated wth an optional early term nation
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="cal cul ati onAgent Busi nessCenter" type="Busi nessCenter"” mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ) ]
The city in which the office through which | SDA Cal cul ati on
Agent IS acting for purposes of thé transaction is |ocated.
</ xSd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el emrent > )
<xsd: el ement nanme="col |l ateral" type="Collateral"” m nQccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl :|ang="en">
Defines collateral obiligations of a Party
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="docunentation" type="Docunentation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent at i on xnj:lan?: en
Defines the definitions that govern the docunent and should
i nclude the year and type of definitjons referenced, alon
wi th any rel evant documentation (such as master agreenent
and the"date it was signed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot ati on> |
<x%%AQOcunentat|on xm : 1 ang="en">

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . ) )
<xsd: el ement nanme="al |l ocati ons" type="Allocations"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docupent ati on xm : | ang="en" >

"Short-form' representation of allocations in which the key
bl ock economics are stated once within the trade structure,
and the allocation data is contained in this allocations

structure. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="tradeSi de" type="TradeSi de" mi nCccurs="0" maxCccurs="2">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
The parties to the Trade are grouped
Trade has as many as two sideS. Each
recei ver of each’leg or stream
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType nane="TradeHeader" >
<xsd: annotati on>
<xsd: docunentati on xnl: |l ang="en"> ) ) )
A tpr,deflnlng trade related i nformati on which is not product
speci fi c. ;
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier" maxCccurs="unboundec
<xsd: annot ati on> .
<xsd: docunentati on xnl ;| ang="en">
The trade reference identifier(s) allocated to the trade by
the parties invol ved.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="partyTradel nformation" type="PartyTradel nformati on" m nCccurs="0" nax(
<xsd: annot ati on> .
<xsd: docunentati on xnl : Il ang="en"> )
Additional trade iInfornmafion that may be provided by each
i nvol ved party,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

into Trade Sides. Each
side is a buyer or



<xsd: el ement nane="tradeDate" type="ldentifiedDate">
<xsd: annot ati on> _
<xsd: docunent ation xnl:lang="en">
The trade date,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Tradel d">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en">
i

A trade reference identifier allocated by a party. FpM. does
not define the domai n val ues associated with this el ement. Note
that the donmin values for this elenent are not strictly an

enunerated |1st.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >

<xsd: ext ens| on base="xsd: mal i zedString" >

nor
<xsd:attribute nane:"tradeldSchene"IEyPE:"xsd:anyURI" use="required"/>

<xsd:attribute name="id' 'xsd:
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Tradel dentifier">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">, ) o
A type defining a trade identifier issued by the indicated

fype=

party. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="Reference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en">
A pointer style referencé to a part
el sewhere in”the docunment. The part
allocated the trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="tradel d" type="Tradel d* maxCccurs="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Trader" >
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normal jzedString">

<xsd:attribute nane="trader Scheme" typé="xsd:anyURI" use="optional "/>

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType> )
<xsd: conpl exType nanme="TradeSi de" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

The parties to the trade forminto sides. Each side has definped
roles in the lifecyle of the trade fulfilled by Partles, Each
party role is giveh in the likely order they would be filled
during the lifécycle of a trade.

</ xsd: docunent at i on>

</ xsd: annot ati on>
<xsd: sequence>
<xsd: annot ati on>
<xsd: docunent ati on xn1:|aag:"en">
Agency rel ations occur when one Party undertakes one ral e and
anot her undertakes a different role.” For exanple a Fund woul d
be Beneficiary, use a Fund Manager as Orderer, use a trading
firmas Introducer, and a broker as Executor, but give up
Clearing to their prime broker, Al roles always eXist. An
absent el enent neans the role isn't stated.
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd: el ement nanme="orderer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en">
The Party BIaC|ng the order. This could be a fund manager
acting on behal f of a client, or a hedge fund acting on
it's own behalf. This is the role wwth the I nvest nent
di scretion. i
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



<xsd: el ement nanme="introducer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>

<xsd: docunentation xnl:|lang="en">, )
Party that can relay an order directly to the trading floor
at afirm This is Eotentlally a different firm but nmay be
the sane as that taking the order. In effect the introducer
Is the first dealer to take the order. The reason an
i ntroducing dealer may forward a trade is sonetine because
it doesn't "have the capacity to execute effectively but
does have the relationship with the O derer. Introducing
Party Is an industry standard term This is semantically
equi valent to the FI X and | SO20022 I ntroduci ng Firm

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="executor" type="PartyRole" m nCccurs="0">
<xsd:annot ati on> | -
<xsd: docunent ati on_xnl : | ang="en" > )
The Party executing or striking the trade. Executing Party
is an | ndustry standard term_ This is semantically
$quavalent to"the FI X and |1 SO20022 Executing Firm or
rader.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="confirner" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) ) )
The party that undertakeS the confjrmati on process for this
Trade Side. The confirner essentially manages the matchi ng
and affirmation of trades. This is often the creditor or is
i ncreasingly outsourced to service providers such as
SW re.
</xsdpdocunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="creditor" type="PartyRole">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The partE whose nane appéars on the contract as bein?
responsi ble for credit of the trade. This is the parfy in
the Trade Side the credit risk is against. For exanple if a
hedge fund was to trade in the nane of it's prine broker
then the prine broker would be the creditor.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement name="cal cul ater" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en"> )
The calculater 1s the Party that cal cul ates, negoti ates,
and agrees the values to be paid at each paynent date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enment nane="settler" type="PartyRole" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The Settler is the party that nakes the paynents. .
Increasingly this is a Service that can be externalized
fromthe other roles. An exanple of a settlenment service
provide is SwapCd ear.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="beneficiary" type="PartyRole" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en">
The party that suffers the economic effect of the trade.
This is usually referred to as the primary Principal in FIX
and | SO20022 -~ whi ch |s,slgghtly confu3|nP in that there
are potentially many, Princiapal’Agency relationships. The
beneficiary may be distinct fromthe tredito
is a Hedge  Fund trading in the nane of it'
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

- an_exanpl e

tor
s Prine Broker.

<xsd: el ement nanme="accountant" type="PartyRol e" m nCccurs="0" maxQccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
The Accountants for the trade. There a t

r

ially many
accountants, This is known in FI X and Ior
y

re poten
f | SO20022
Col I ective Investnent Vehicles as the Third Pa

Ir



Admi ni strator (TPA), however all trades for all parties
have at | east one party accounting for the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="id" type="xsd:|ID' use="required"/>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Val i dation">
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> ) )
Areference identifying a rule within a validation schene.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attribute name="val i dati onSchene" "t ype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> .
<xsd:attri buteG oup nane="StandardAttributes.atts">
<xsd:attribute nane="version"” use="required">
<xsd: si npl eType>
<xsd:restriction base="xsd:token">
<xsd.enuneration val ue="4-0"/>
<xsd: enuneration value="4-1"/>
<xsd: enunerati on val ue="4-2"/>
</ xsd;restriction>
</ xsd: si I IeTgpe>
</ xsd:attri bute
</ xsd: attri buteG oup>
<xsd: el emrent nane="event" type="Event" abstract="true">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> ) o
An abstract gl obal el enent used as a basis for substition of
event types .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="strategy" type="Strategy" substitutionG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
A strategy product.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group, nane="Tr adeOr Tr adeRef er ence. nodel " >
<xsd: choj ce>
<xsd: el ement nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > )
An elenment that allows the full details of the trade to
used as a nmechanismfor identifying the trade for which
post-trade event Berta|ns
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el ement nanme="tradeRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docupentatjon xnl:|ang="en">
A container since an individual trade can be referenced b
two or nore different partyTradeldentifier elements - eac
al | ocat ed bY a different party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: group> . .
<xsd: group name="Val i dati on. nodel ">
<xsd: sequence> ) ) ) ) )
<xsd: el enent nanme="validation" type="Validation" m nQccurs="0" maxCQccurs="unbounded"/ >
</ xsd: sequence>
</xsd:%rou >
</ xsd: schema
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