FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

FoML

Financial products Markup Language

FPML 4.2 - Post-trade Processes Component Definitions



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

Version: 4.2

This Version:
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28

Latest Version:
http://ww.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28

Previous Version:
http:/iwww.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/

Errata For This Version:
http://www.fpml.org/spec/errata/tr-fpml-4-2-2006-09-28-errata.html

Document built



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

Copyright () 1999 - 2006 by INTERNATIONAL SWAPS AND DERIVATIVES ASSOCIATION, INC.

Financial Products Markup Language is subject to the FpML Public License.
A copy of this license is available at http://www.fpml.org/documents/license.html

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

_p_3_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

Table Of Contents

1 Global Complex Types 13

11 AffectedTransactions 14
1.11 Description: 14
1.1.2 Contents: 14
1.1.3 Used by: 14
114 Derived Types: 14
1.15 Figure: 14
1.1.6 Schema Fragment: 14

1.2 AllocationAmended 15
1.21 Description: 15
1.2.2 Contents: 15
1.2.3 Used by: 15
1.24 Derived Types: 15
1.25 Figure: 15
1.2.6 Schema Fragment: 15

1.3 AllocationCancelled 16
131 Description: 16
1.3.2 Contents: 16
1.3.3 Used by: 16
1.34 Derived Types: 16
1.35 Figure: 16
1.3.6 Schema Fragment: 16

14 AllocationCreated 17
141 Description: 17
1.4.2 Contents: 17
1.4.3 Used by: 17
144 Derived Types: 17
1.45 Figure: 17
1.4.6 Schema Fragment: 17

15 Amendment 18
151 Description: 18
152 Contents: 18
15.3 Used by: 18
154 Derived Types: 18
155 Figure: 18
15.6 Schema Fragment: 18

1.6 AmendmentConfirmed 20
1.6.1 Description: 20
1.6.2 Contents: 20
1.6.3 Used by: 20
1.6.4 Derived Types: 20
1.6.5 Figure: 20
1.6.6 Schema Fragment: 20

1.7 BankruptcyEvent 21
1.71 Description: 21
1.7.2 Contents: 21
1.7.3 Used by: 21
1.74 Derived Types: 21
1.75 Figure: 21
1.7.6 Schema Fragment: 21

1.8 CreditDerivativesNotices 22
1.8.1 Description: 22
1.8.2 Contents: 22
1.8.3 Used by: 22
1.84 Derived Types: 22
1.85 Figure: 22
1.8.6 Schema Fragment: 22

1.9 CreditEvent 24
191 Description: 24
1.9.2 Contents: 24

_p_4_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.9.3 Used by: 24
194 Derived Types: 24
1.9.5 Figure: 24
1.9.6 Schema Fragment: 24

1.10 CreditEventNoticeDocument 25
1.10.1 Description: 25
1.10.2 Contents: 25
1.10.3 Used by: 25
1.10.4 Derived Types: 25
1.10.5 Figure: 25
1.10.6 Schema Fragment: 26

111 CreditEventNotification 27
1.11.1 Description: 27
1.11.2 Contents: 27
1.11.3 Used by: 27
1.11.4 Derived Types: 27
1.115 Figure: 27
1.11.6 Schema Fragment: 27

1.12 FailureToPayEvent 28
1.12.1 Description: 28
1.12.2 Contents: 28
1.12.3 Used by: 28
1.12.4 Derived Types: 28
1.12.5 Figure: 28
1.12.6 Schema Fragment: 28

1.13 FirstPeriodStartDate 29
1.13.1 Description: 29
1.13.2 Contents: 29
1.13.3 Used by: 29
1.13.4 Derived Types: 29
1.13.5 Figure: 29
1.13.6 Schema Fragment: 29

1.14 Increase 30
1.14.1 Description: 30
1.14.2 Contents: 30
1.14.3 Used by: 30
1.14.4 Derived Types: 30
1.14.5 Figure: 30
1.14.6 Schema Fragment: 31

1.15 IncreaseConfirmed 32
1.15.1 Description: 32
1.15.2 Contents: 32
1.15.3 Used by: 32
1.15.4 Derived Types: 32
1.15.5 Figure: 32
1.15.6 Schema Fragment: 32

1.16 Language 33
1.16.1 Description: 33
1.16.2 Contents: 33
1.16.3 Used by: 33
1.16.4 Derived Types: 33
1.16.5 Figure: 33
1.16.6 Schema Fragment: 33

1.17 MimeType 34
1.17.1 Description: 34
1.17.2 Contents: 34
1.17.3 Used by: 34
1.17.4 Derived Types: 34
1.17.5 Figure: 34
1.17.6 Schema Fragment: 34

1.18 NovateTrade 35
1.18.1 Description: 35
1.18.2 Contents: 35
1.18.3 Used by: 35

_p_5_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.18.4 Derived Types: 35
1.18.5 Figure: 35
1.18.6 Schema Fragment: 35

1.19 Novation 36
1.19.1 Description: 36
1.19.2 Contents: 36
1.19.3 Used by: 37
1.19.4 Derived Types: 37
1.19.5 Figure: 37
1.19.6 Schema Fragment: 39

1.20 NovationAlleged 40
1.20.1 Description: 40
1.20.2 Contents: 40
1.20.3 Used by: 40
1.20.4 Derived Types: 40
1.20.5 Figure: 40
1.20.6 Schema Fragment: 40

1.21 NovationAmended 41
1.21.1 Description: 41
1.21.2 Contents: 41
1.21.3 Used by: 41
1.21.4 Derived Types: 41
1.21.5 Figure: 41
1.21.6 Schema Fragment: 41

1.22 NovationCancelled 42
1.22.1 Description: 42
1.22.2 Contents: 42
1.22.3 Used by: 42
1.22.4 Derived Types: 42
1.22.5 Figure: 42
1.22.6 Schema Fragment: 42

1.23 NovationConfirmed 43
1.23.1 Description: 43
1.23.2 Contents: 43
1.23.3 Used by: 43
1.23.4 Derived Types: 43
1.23.5 Figure: 43
1.23.6 Schema Fragment: 43

1.24 NovationConsentGranted 44
1.24.1 Description: 44
1.24.2 Contents: 44
1.24.3 Used by: 44
1.24.4 Derived Types: 44
1.24.5 Figure: 44
1.24.6 Schema Fragment: 44

1.25 NovationConsentRefused 45
1.25.1 Description: 45
1.25.2 Contents: 45
1.25.3 Used by: 45
1.25.4 Derived Types: 45
1.25.5 Figure: 45
1.25.6 Schema Fragment: 45

1.26 NovationConsentRequest 46
1.26.1 Description: 46
1.26.2 Contents: 46
1.26.3 Used by: 46
1.26.4 Derived Types: 46
1.26.5 Figure: 46
1.26.6 Schema Fragment: 46

1.27 NovationCreated a7
1.27.1 Description: 47
1.27.2 Contents: 47
1.27.3 Used by: 47
1.27.4 Derived Types: 47

_p_6_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.27.5 Figure: 47
1.27.6 Schema Fragment: a7

1.28 NovationMatched 48
1.28.1 Description: 48
1.28.2 Contents: 48
1.28.3 Used by: 48
1.28.4 Derived Types: 48
1.28.5 Figure: 48
1.28.6 Schema Fragment: 48

1.29 NovationNotificationMessage 49
1.29.1 Description: 49
1.29.2 Contents: 49
1.29.3 Used by: 49
1.294 Derived Types: 49
1.29.5 Figure: 49
1.29.6 Schema Fragment: 49

1.30 NovationRequestMessage 51
1.30.1 Description: 51
1.30.2 Contents: 51
1.30.3 Used by: 51
1.30.4 Derived Types: 51
1.30.5 Figure: 51
1.30.6 Schema Fragment: 51

1.31 NovationResponseMessage 52
1.31.1 Description: 52
1.31.2 Contents: 52
1.31.3 Used by: 52
1.31.4 Derived Types: 52
1.31.5 Figure: 52
1.31.6 Schema Fragment: 52

1.32 NovationStatus 53
1.32.1 Description: 53
1.32.2 Contents: 53
1.32.3 Used by: 53
1.32.4 Derived Types: 53
1.32.5 Figure: 53
1.32.6 Schema Fragment: 53

1.33 NovationStatusNotification 54
1.33.1 Description: 54
1.33.2 Contents: 54
1.33.3 Used by: 54
1.33.4 Derived Types: 54
1.33.5 Figure: 54
1.33.6 Schema Fragment: 54

1.34 ObligationAccelerationEvent 55
1.34.1 Description: 55
1.34.2 Contents: 55
1.34.3 Used by: 55
1.34.4 Derived Types: 55
1.34.5 Figure: 55
1.34.6 Schema Fragment: 55

1.35 ObligationDefaultEvent 56
1.35.1 Description: 56
1.35.2 Contents: 56
1.35.3 Used by: 56
1.35.4 Derived Types: 56
1.35.5 Figure: 56
1.35.6 Schema Fragment: 56

1.36 PartialTerminationAmount 57
1.36.1 Description: 57
1.36.2 Contents: 57
1.36.3 Used by: 57
1.36.4 Derived Types: 57
1.36.5 Figure: 57

_p_7_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.36.6 Schema Fragment: 57

1.37 RepudiationMoratoriumEvent 59
1.37.1 Description: 59
1.37.2 Contents: 59
1.37.3 Used by: 59
1.37.4 Derived Types: 59
1.37.5 Figure: 59
1.37.6 Schema Fragment: 59

1.38 RequestAllocation 60
1.38.1 Description: 60
1.38.2 Contents: 60
1.38.3 Used by: 60
1.38.4 Derived Types: 60
1.38.5 Figure: 60
1.38.6 Schema Fragment: 60

1.39 RequestAmendmentConfirmation 61
1.39.1 Description: 61
1.39.2 Contents: 61
1.39.3 Used by: 61
1.39.4 Derived Types: 61
1.39.5 Figure: 61
1.39.6 Schema Fragment: 61

1.40 RequestincreaseConfirmation 62
1.40.1 Description: 62
1.40.2 Contents: 62
1.40.3 Used by: 62
1.40.4 Derived Types: 62
1.40.5 Figure: 62
1.40.6 Schema Fragment: 62

141 RequestNovationConfirmation 63
1.41.1 Description: 63
1.41.2 Contents: 63
1.41.3 Used by: 63
1.41.4 Derived Types: 63
1.41.5 Figure: 63
1.41.6 Schema Fragment: 63

1.42 RequestTerminationConfirmation 64
1.42.1 Description: 64
1.42.2 Contents: 64
1.42.3 Used by: 64
1.42.4 Derived Types: 64
1.42.5 Figure: 64
1.42.6 Schema Fragment: 64

1.43 Resource 65
1.43.1 Description: 65
1.43.2 Contents: 65
1.43.3 Used by: 65
1.43.4 Derived Types: 65
1.43.5 Figure: 65
1.43.6 Schema Fragment: 66

1.44 Resourceld 68
1.44.1 Description: 68
1.44.2 Contents: 68
1.44.3 Used by: 68
1.44.4 Derived Types: 68
1.44.5 Figure: 68
1.44.6 Schema Fragment: 68

1.45 ResourcelLength 69
1.45.1 Description: 69
1.45.2 Contents: 69
1.45.3 Used by: 69
1.45.4 Derived Types: 69
1.45.5 Figure: 69
1.45.6 Schema Fragment: 69

_p_8_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.46 RestructuringEvent 70
1.46.1 Description: 70
1.46.2 Contents: 70
1.46.3 Used by: 70
1.46.4 Derived Types: 70
1.46.5 Figure: 70
1.46.6 Schema Fragment: 70

1.47 Termination 71
1.47.1 Description: 71
1.47.2 Contents: 71
1.47.3 Used by: 71
1.47.4 Derived Types: 71
1.47.5 Figure: 71
1.47.6 Schema Fragment: 72

1.48 TerminationAmended 73
1.48.1 Description: 73
1.48.2 Contents: 73
1.48.3 Used by: 73
1.48.4 Derived Types: 73
1.48.5 Figure: 73
1.48.6 Schema Fragment: 73

1.49 TerminationCancelled 74
1.49.1 Description: 74
1.49.2 Contents: 74
1.49.3 Used by: 74
1.49.4 Derived Types: 74
1.49.5 Figure: 74
1.49.6 Schema Fragment: 74

1.50 TerminationConfirmed 75
1.50.1 Description: 75
1.50.2 Contents: 75
1.50.3 Used by: 75
1.50.4 Derived Types: 75
1.50.5 Figure: 75
1.50.6 Schema Fragment: 75

151 TerminationCreated 76
1.51.1 Description: 76
1.51.2 Contents: 76
1.51.3 Used by: 76
1.51.4 Derived Types: 76
1.51.5 Figure: 76
1.51.6 Schema Fragment: 76

1.52 TradeAmended 77
1.52.1 Description: 77
1.52.2 Contents: 77
1.52.3 Used by: 77
1.52.4 Derived Types: 77
1.52.5 Figure: 77
1.52.6 Schema Fragment: 77

1.53 TradeAmendment 78
1.53.1 Description: 78
1.53.2 Contents: 78
1.53.3 Used by: 78
1.53.4 Derived Types: 78
1.53.5 Figure: 78
1.53.6 Schema Fragment: 78

154 TradeAmendmentRequest 80
1.54.1 Description: 80
1.54.2 Contents: 80
1.54.3 Used by: 80
1.54.4 Derived Types: 80
1.54.5 Figure: 80
1.54.6 Schema Fragment: 80

1.55 TradeAmendmentResponse

_p_g_



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

1.55.1 Description: 81
1.55.2 Contents: 81
1.55.3 Used by: 81
1.55.4 Derived Types: 81
1.55.5 Figure: 81
1.55.6 Schema Fragment: 81
1.56 TradeCancelled 82
1.56.1 Description: 82
1.56.2 Contents: 82
1.56.3 Used by: 82
1.56.4 Derived Types: 82
1.56.5 Figure: 82
1.56.6 Schema Fragment: 82
1.57 TradeCreated 83
1.57.1 Description: 83
1.57.2 Contents: 83
1.57.3 Used by: 83
1.57.4 Derived Types: 83
1.57.5 Figure: 83
1.57.6 Schema Fragment: 83
1.58 TradelncreaseRequest 84
1.58.1 Description: 84
1.58.2 Contents: 84
1.58.3 Used by: 84
1.58.4 Derived Types: 84
1.58.5 Figure: 84
1.58.6 Schema Fragment: 84
1.59 TradelncreaseResponse 85
1.59.1 Description: 85
1.59.2 Contents: 85
1.59.3 Used by: 85
1.59.4 Derived Types: 85
1.59.5 Figure: 85
1.59.6 Schema Fragment: 85
1.60 TradeNovated 86
1.60.1 Description: 86
1.60.2 Contents: 86
1.60.3 Used by: 86
1.60.4 Derived Types: 86
1.60.5 Figure: 86
1.60.6 Schema Fragment: 86
1.61 TradeTerminationRequest 87
1.61.1 Description: 87
1.61.2 Contents: 87
1.61.3 Used by: 87
1.61.4 Derived Types: 87
1.61.5 Figure: 87
1.61.6 Schema Fragment: 87
1.62 TradeTerminationResponse 88
1.62.1 Description: 88
1.62.2 Contents: 88
1.62.3 Used by: 88
1.62.4 Derived Types: 88
1.62.5 Figure: 88
1.62.6 Schema Fragment: 88
2 Global Elements 89
2.1 bankruptcy 90
211 Description: 90
2.1.2 Contents: 90
2.1.3 Used by: 20
214 Substituted by: 90
2.15 Figure: 90
2.1.6 Schema Fragment: 20
2.2 creditEvent

-p.10-



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

221 Description: 91
222 Contents: 91
223 Used by: 91
224 Substituted by: 91
225 Figure: 91
2.2.6 Schema Fragment: 91
2.3 creditEventNotice 92
231 Description: 92
2.3.2 Contents: 92
233 Used by: 92
234 Substituted by: 92
235 Figure: 92
2.3.6 Schema Fragment: 92
2.4 failureToPay 93
241 Description: 93
2.4.2 Contents: 93
243 Used by: 93
244 Substituted by: 93
245 Figure: 93
2.4.6 Schema Fragment: 93
25 obligationAcceleration 94
251 Description: 94
25.2 Contents: 94
253 Used by: 94
254 Substituted by: 94
255 Figure: 94
25.6 Schema Fragment: 94
2.6 obligationDefault 95
2.6.1 Description: 95
2.6.2 Contents: 95
2.6.3 Used by: 95
2.6.4 Substituted by: 95
265 Figure: 95
2.6.6 Schema Fragment: 95
2.7 repudiationMoratorium 96
271 Description: 96
2.7.2 Contents: 96
2.7.3 Used by: 96
274 Substituted by: 96
275 Figure: 96
2.7.6 Schema Fragment: 96
2.8 restructuring 97
281 Description: 97
2.8.2 Contents: 97
283 Used by: 97
284 Substituted by: 97
2.85 Figure: 97
2.8.6 Schema Fragment: 97
3 Groups 98
3.1 AmendmentDetails.model 99
311 Description: 99
3.1.2 Contents: 99
3.1.3 Used by: 929
3.14 Figure: 99
3.15 Schema Fragment: 99
3.2 IncreaseDetails.model 100
3.2.1 Description: 100
3.2.2 Contents: 100
3.23 Used by: 100
3.2.4 Figure: 100
3.25 Schema Fragment: 100
3.3 NovationDetails.model 102
331 Description: 102
3.3.2 Contents: 102

-p.11-



FpML 4.2 - Post-trade Processes Component DefinitionsTrial Recommendation 28 September 2006

3.3.3 Used by: 103
3.34 Figure: 103
3.35 Schema Fragment: 105
34 NovationMessage.model 108
34.1 Description: 108
3.4.2 Contents: 108
3.4.3 Used by: 108
3.4.4 Figure: 108
3.4.5 Schema Fragment: 108
35 TerminationDetails.model 109
351 Description: 109
3.5.2 Contents: 109
353 Used by: 109
354 Figure: 109
355 Schema Fragment: 109
4 Schema listing 111

-p.12-



1 Global Complex Types



1.1 AffectedTransactions

1.1.1 Description:

1.1.2 Contents:

Either

trade (exactly one occurrence; of the Blpe Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
1.1.3 Used by:

 Complex type: CreditEventNoticeDocument

1.1.4 Derived Types:

1.1.5 Figure:

4
EE— @—I:TradeOrTradeReference.model j

1.1.6 Schema Fragment:

<xsd: conpl exType nanme="Aff ect edTransacti ons" >
<xsd: group ref="TradeCOr Tr adeRef er ence. nodel " nmaxCOccur s="unbounded"/ >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument

1.2 AllocationAmended

1.2.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that an allocation has been modified.

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

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

amendment (one or more occurrences; of the type TradeAmendment)
party (one or more occurrences; of the type Party)

1.2.3 Used by:

1.2.4 Derived Types:

1.2.5 Figure:
C:f‘anwnmnan
S u TradeAmendment
_ -
AllocationAmended 2 Qparty
O eS
2147483647

1.2.6 Schema Fragment:

<xsd: conplexType nane="Al | ocati onArended" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;| ang="en">
A notification to inform downstreams
acts as source of trade informatio d
has been nodi fi ed.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: el enent name="anendpent" type="TradeAmendnent" maxCOccur s="unbounded" />
<xsd: el ement nane="party" type="Party" m nCccurs="2" maxOccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

%



1.3 AllocationCancelled

1.3.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that an allocation has been cancelled.

1.3.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

Either

trade (exactly one occurrence; of the type Trade)

Or

partyTradeldentifier (exactly one occurrence; of the type PartyTradeldentifier)
party (one or more occurrences; of the type Party)

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Figure:

@®trade
Trade
* @ party Tradel dentifier
E- i party a

AllocationCancelled Party Tradel dentifier

Lty %
2147483647 Party

1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Al | ocati onCancel | ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A notification to informdownstream systens whe
acts as source of trade infornmation detects tha
has been cancel | ed.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: choi ce maxCccur s="unbounded" >
<xsd: el ement nanme="trade" type="Trade"/> o
<xsd: el enrent nanme="partyTradeldentifier" type="PartyTradeldentifier"/>
</ xsd: choi ce> i
<xsd: el ement nane="party" type="Party" m nCccurs="2" maxCOccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.4 AllocationCreated

1.4.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that a new allocation has been created.

1.4.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

trade (one or more occurrences; of the type Trade)
party (one or more occurrences; of the type Party)

1.4.3 Used by:

1.4.4 Derived Types:

1.4.5 Figure:
Ea‘ﬁmde %%
Y Trade
AllocationCreated — 2 Qparty
2147483647 Party

1.4.6 Schema Fragment:

<xsd: conplexType nane="Al | ocati onCreat ed" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;| ang="en">
A notification to inform downstreams
acts as source of trade informatio d
has been creat ed.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade" nmaxQccurs="unbounded"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

hat
cation

oS
%
=
OO
;!—P



1.5 Amendment

1.5.1 Description:
An event type that defines the content of an Amendment transaction.

1.5.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Event)
» Atype defining the basic structure of FpML business events; it is refined by its derived types.

trade (exactly one occurrence; of the type Trade)

amendmentTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Amendment transaction

amendmentEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Amendment
becomes effective

payment (zero or one occurrence; of the type Payment) A payment for the right to amend the trade.
1.5.3 Used by:

*  Complex type: AmendmentConfirmed

*  Complex type: RequestAmendmentConfirmation
Complex type: TradeAmendmentRequest

*  Complex type: TradeAmendmentResponse

1.5.4 Derived Types:

1.5.5 Figure:
@ trade
Trade
@ amendmentTradeDate _
* date
mendment B (AmendmentDetails.modeI j—
@ amendmentEffectiveDate
date

0 @ payment
—|Payment

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Anendnent " >
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">
An event type that definés the content of an Anendnent
transaction,
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: el ement nane="trade" type="Trade"/>
<xsd: group ref="Amendnent Detail s. nodel "/ > i
<xsd: el enent nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeAmendmentResponse

<xsd: docunment ati on xm :| ang="en" >
A paynent for the right to anend the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.6 AmendmentConfirmed

1.6.1 Description:

A message generated when an Amendment is determined to be confirmed.

1.6.2 Contents:

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

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.6.3 Used by:

1.6.4 Derived Types:

1.6.5 Figure:
@ amendment
S [Amendment
: El
AmendmentConfirmed 2 Qparty
. i
2147483647

1.6.6 Schema Fragment:

<xsd: conplexType nane=" Anendnent Conf i r ned" >
<xsd: annot at | on>
<xsd: docunent ati on xnl:|ang="e . .
A nessage generated when an Anendnent is determned to be
confirmed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el enent name="anendnment" type="Anmendnment"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > )
One party el ement for_each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.7 BankruptcyEvent

1.7.1 Description:

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

1.7.3 Used by:

*  Element: bankruptcy

1.7.4 Derived Types:

1.7.5 Figure:

2

BankruptcyEvent

1.7.6 Schema Fragment:

<xsd: conpl exType nane="BankruptcyEvent">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.bankruptcy

1.8 CreditDerivativesNotices

1.8.1 Description:
1.8.2 Contents:

creditEvent (exactly one occurrence, of the type xsd:boolean) This element corresponds to the Credit Event
Notice Delivered Under Old Transaction and Deemed Delivered Under New Transaction under the EXHIBIT C

to 2004 ISDA Novation Definitions.

publiclyAvailableInformation (exactly one occurrence; of the type xsd:boolean) This element corresponds to
the Notice of Publicly Available Information Delivered Under Old Transaction and Deemed Delivered Under

New Transaction under the EXHIBIT C to 2004 ISDA Novation Definitions.

physicalSettlement (exactly one occurrence; of the type xsd:boolean) This element corresponds to the Notice

of Intended Physical Settlement Delivered Under Old Transaction under the EXHIBIT C to 2004 ISDA

Novation Definitions.
1.8.3 Used by:

1.8.4 Derived Types:

1.8.5 Figure:
@ creditEvent
boolean
* @ publiclyAvailablelnformation
CreditDerivativesNotices — boolean

boolean

@ physical Settlement ﬂ

1.8.6 Schema Fragment:

<xsd: conpl exType nane="CreditDerivativesNotices">
<xsd: sequentce>

<xsd: el ement nanme="creditEvent" type="xsd: bool ean">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> )
Thi s el enent corresponds'to the Credi
Under A d Transaction and Deened Del i
Transaction under the EXHIBIT Cto 20
Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

Noti ce Delivered

t t
\6 Under New

O

<xsd: el enrent nane="publicl yAvail abl el nfornati on" type="xsd: bool ean">

<xsd: annot ation> . .
<xsd; docunentati on xnl :lang="en">

This el ement _corresponds™to the Notice of Publicly Available
Information Delivered Under O d Transaction and Deened
Del i vered Under New Transaction under the EXH BIT C to 2004

SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="physical Settlement" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) )
Thi s el ement corresponds to the_Notice of |ntended Physical
Settlement Delivered Under A d Transaction under the H BI'T
C to 2004 | SDA Novation Definitions.
</ xsd: docunent at i on>



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



1.9 CreditEvent
1.9.1 Description:
1.9.2 Contents:
1.9.3 Used by:

Element: cred
Complex type
Complex type
Complex type
Complex type
Complex type
Complex type

itEvent

: BankruptcyEvent

: FailureToPayEvent

: ObligationAccelerationEvent
: ObligationDefaultEvent

: RepudiationMoratoriumEvent
: RestructuringEvent

1.9.4 Derived Types:

Complex type
Complex type
Complex type
Complex type
Complex type
Complex type

1.9.5 Figure:

2

CreditEvent

[

: BankruptcyEvent

: FailureToPayEvent

: ObligationAccelerationEvent
: ObligationDefaultEvent

: RepudiationMoratoriumEvent
: RestructuringEvent

1.9.6 Schema Fragment:

<xsd: conpl exType nane="CreditEvent"/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.creditEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.BankruptcyEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.FailureToPayEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.ObligationAccelerationEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.ObligationDefaultEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RepudiationMoratoriumEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RestructuringEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.BankruptcyEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.FailureToPayEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.ObligationAccelerationEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.ObligationDefaultEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RepudiationMoratoriumEvent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RestructuringEvent

1.10 CreditEventNoticeDocument

1.10.1 Description:

An event type that records the occurrence of a credit event notice.

1.10.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.
affectedTransactions (zero or one occurrence; of the type AffectedTransactions) Trades affected by this
event.

referenceEntity (exactly one occurrence; of the type LegalEntity)

creditEvent (exactly one occurrence; of the type CreditEvent)

publiclyAvailableInformation ﬁzero or more occurrences; of the type Resource) A public information source,
e.g. a particular newsgaper or electronic news service, that may publish relevant information used in the
determination of whether or not a credit event has occurred.

notifyingPartyReference (exactly one occurrence; of the type Reference)
notifiedPartyReference (exactly one occurrence; of the type Reference)
creditEventNoticeDate (exactly one occurrence; of the type xsd:date)
creditEventDate (exactly one occurrence; of the type xsd:date)

1.10.3 Used by:

*  Element: creditEventNotice
*  Complex type: CreditEventNotification

1.10.4 Derived Types:

1.10.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.creditEventNotice
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNotification

@ offectedTransactions
GaAmmwT i [=]
ransactions

@ referenceEntity a

Legal Entity

@ creditEvent
CreditEvent

N

® @ publiclyAvailablelnformation
‘ Resource

EFH-

CreditEventNoticeDocument

Reference

@ notifyingPartyReference %

@ notifiedPartyReference a

Reference

@ creditEventNoticeDate
date

date

@ creditEventDate 4
B

1.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Cr edi t Event Noti ceDocunent " >
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en"> )
Antevent type that records the occurrence of a credit event
noti ce.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence> . o ] o " ey
<xsd: el ement nanme="affectedTransacti ons" type="AffectedTransacti ons” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
Trades affected bg this éevent.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd. el enent name="referenceEntity" type="Legal Entity"/>
<xsd: el enment ref="creditEvent"/> ) )
<xsd: el ement nanme="publi cl yAvai |l abl el nformati on" type="Resource" m nCccurs="0" maxCccur
<xsd: annot ati on> |
<xsd: docunentation xnl :lang="en"> )
public information soufce, e.g. a particul ar newspaper
or electronic news service, that may publish rel evant
information used in the determ nation of whether or not a
credit event has occurred.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd. el enent nane::not!fylngPart Ref erence" type="Reference"/>
<xsd: el ement nane="noti fi edPartyReference" type="Reference"/>
<xsd: el ement nanme="credit Event Noti ceDate" type="xsd: date"/>
<xsd: el ement nane="credi t Event Date" type="xsd: date"/>

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



1.11 CreditEventNotification

1.11.1 Description:

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

»  Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

creditEventNotice (exactly one occurrence; of the type CreditEventNoticeDocument)
party (one or more occurrences; of the type Party)

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Figure:

@ creditEventNotice
'S CreditEventNoticeDocument

CZ @ party
- Party

2147483647

CreditEventNotification

1.11.6 Schema Fragment:

<xsd: conpl exType name="Credit Event Notification">
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ) ] ) )
<xsd: el enent nane="creditEvent Notice" type="CreditEvent NoticeDocunent"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.12 FailureToPayEvent

1.12.1 Description:

1.12.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.12.3 Used by:
* Element: failureToPay

1.12.4 Derived Types:

1.12.5 Figure:

*

FailureToPayEvent

1.12.6 Schema Fragment:

<xsd: conpl exType nane="Fail ureToPayEvent ">
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.failureToPay

1.13 FirstPeriodStartDate

1.13.1 Description:

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

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Figure:

*

FirstPeriodStartDate

1.13.6 Schema Fragment:

<xsd: conplexT&ge nane "FirstPeriodStartDate">
<xsd: sI npl eCont ent
<xsd: ext ensi on base— xsd: dat e" >
<xsd:attribute nane="href" use="required" type="xsd:|DREF"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.14 Increase

1.14.1 Description:

An event type that defines the content of an Increase transaction.

1.14.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

Either

trade (exactly one occurrence; of the type Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
increaseTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Increase transaction

increaseEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Increase
becomes effective

payment (zero or one occurrence; of the type Payment) A payment for the right to increase the trade.
1.14.3 Used by:

Complex type: IncreaseConfirmed

*  Complex type: RequestincreaseConfirmation
*  Complex type: TradelncreaseRequest
Complex type: TradelncreaseResponse

1.14.4 Derived Types:

1.14.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeIncreaseResponse

—(TradeOrTradeRefermce.model j

®increaseTradeDate 4
=

date

date

@ increaseEffectiveDate 4
=

@ increasel nNotional Amount

Money

¢ FH (IncreaseDetaiIs.model :l—
Increase ® outstandingNotional Amount a

Money

@ increasel NNumberOfOptions

decimal

@ outstandingNumberOf Options

decimal

0 @ payment
Payment

1.14.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1| ncrease" >
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en">
An event type that definés the content of an Increase
transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO TradeRef er ence. nodel "/ >
<xsd: group ref="IncreaseDetails. nmodel"/> i
<xsd: el enrent nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en">
A paynment for the right to increase the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.15 IncreaseConfirmed

1.15.1 Description:

A message generated when an Increase is determined to be confirmed.

1.15.2 Contents:

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

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.15.3 Used by:
1.15.4 Derived Types:

1.15.5 Figure:

®increase

‘ Increase

02 @ party
- Party

2147483647

IncreaseConfirmed

1.15.6 Schema Fragment:

<xsd: conpl exType nane="IncreaseConfirnmed">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en"> . .
A nessage generated when an Increase is deternined to be
confirmed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ]
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd:annot ation> | Y
<xsd: docunent ati on xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.16 Language

1.16.1 Description:

The data type used for indicating the language of the resource, described using the ISO 639-2/T Code
1.16.2 Contents:

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

1.16.3 Used by:
« Complex type: Resource

1.16.4 Derived Types:

1.16.5 Figure:

L 4 @ | anguageScheme
Language uri

1.16.6 Schema Fragment:

<xsd: conpl exType nane="Language" >
<xsd:gﬁnota¥Pon> guag

<xsd: docunentation xnl :lang="en">
The data type used for |nd|cat|ngbthe | anguage of the resource,
described using the 1SO 639-2/ T Code

</ xsd: docunent at i on>

</ xsd: annot ati on>

<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng">

<xsd: attri bute nane="I| anguageSchene" type="xsd:anyURl "/ >

</ xsd; ext ensi on>

</ xsd: si mpl eCont ent >

</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.17 MimeType

1.17.1 Description:

The type that indicates the type of media used to store the content. MimeType is used to determine the
software product(s) that can read the content. MIME types are described in RFC 2046.

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

1.17.3 Used by:
Complex type: Resource

1.17.4 Derived Types:

1.17.5 Figure:

* @ mimeTypeScheme
MimeType uri

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="M nmeType" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?E"en"
e

>
The type that_indicates type of nedia used to store the
content. M neTyRe is used to deterni ne the software product&s)
that can read the content. M ME types are described In RFC 2046

</ xsd: docunent ati on>

</ xsd: annot at i on>

<xsd: si npl eCont ent > i i
<xsd: ext ensj on base="xsd; normalizedString">

<xsd:attribute nane="m nmeTypeSchene" type="xsd:anyURl "/ >

</ xsd; ext ensi on>

</ xsd: si npl eCont ent >

</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.18 NovateTrade

1.18.1 Description:

1.18.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)
* Abstract base class for all Novation Request Messages.

1.18.3 Used by:

1.18.4 Derived Types:

1.18.5 Figure:
@ novation
0 Novation
S—r—— 4|:Novat|onMe&age.model j— ile
_@ party%
2147483647 Party

1.18.6 Schema Fragment:

<xsd: conpl exType nane="Novat eTr ade" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.19 Novation

1.19.1 Description:

An event type that records the occurrence of a novation

1.19.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

transferor (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor goutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obligations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and obligations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Remaining Party in the
novation. Remainin%Party means a party which consents to a Transferor's transfer by novation and the
acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations with
respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a four-way
novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a Transferor.
Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations with respect
to Tra_nsf)eror 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2 (four-way
novation).

otherRemainingParty (zero or one occurrence; of the type Reference) A pointer style reference to a party
identifier defined elsewhere in the document. This element is not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a party
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal _
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationTradeDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a trade. If this element is not specified, the novationTradeDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Transaction being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Transaction being novated.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentiaIITy 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that
is the fixed rate payer.

nonReliance (zero or one occurrence; of the type Empty) This element corresponds to the non-Reliance



section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance
document when non-Reliance is applicable.

creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of
Physical Settlement or Notice of Intended Physical Settlement, as applicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

Either

contractualSupplement (zero or more occurrences; of the type ContractualSupplement) DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
ShOrl]J|d b% used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

payment (zero or one occurrence; of the type Payment)
1.19.3 Used by:

1.19.4 Derived Types:

1.19.5 Figure:



2

Novation

_

—(NovationDetaiIsmodeI :I—

,\I,) @ payment ;

@ newTransactionReference

PartyTradel dentifiers

@ oldTransactionReference

PartyTradel dentifiers

@ newTransactionReference

PartyTradel dentifiers

:

@ newTransaction
Trade

:
:

@ oldTransaction
Trade

@ newTransaction
Trade

@ transferor
Reference

@ transferee
Reference

@ remainingParty
Reference

:

@ otherRemainingParty

:

@ novationDate
date

Reference

@ novationTradeDate

date

@ novatedAmount

Money

@ novatedNumberOfOptions
decimal

@ fullFirstCal cul ationPeriod

E

@ firstPeriodStartDate

boolean

@ nonReliance
Empty

FirstPeriodStartDate

@ creditDerivativesNotices
CreditDerivativesNotices

@ contractual Definitions
Contractual Definitions

.

@ contractual Supplement
Contractual Supplement

i

@ contractual TermsSupplement
Contractual TermsSupplement

:




1.19.6 Schema Fragment:

<xsd: conpl exType nanme="Novation">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en"> ]
An event type that records the occurrence of a novation
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">
<xsd: sequence> ] )
<xsd: group ref="NovationDetails. nodel"/> i
<xsd: el enent nane="paynent" type="Payment" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.20 NovationAlleged

1.20.1 Description:

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

» Abstract base class for all Novation Notification Messages.

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Figure:

@ novation
:
‘ Novation
NovationAlleged 4| NovationM essage.model j— e
party
2147483647 Lo

1.20.6 Schema Fragment:

<xsd: conpl exTy%S nane="Novat i onAl | eged" >
<xsd | exCont ent >
<xsd ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.21 NovationAmended

1.21.1 Description:

A notification to inform downstream systems when a system that acts as source of novation event information
detects that a novation has been modified.

1.21.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)
* Abstract base class for all Novation Notification Messages.

1.21.3 Used by:
1.21.4 Derived Types:

1.21.5 Figure:

@ novation
'S Novation
o — 4(NovatlonM&§age.model :l— e
party
2147483647 |
1.21.6 Schema Fragment:
<xsd:conp|exT¥pe nane="Novat i onAnended" >
<xsd: annot at i on>
<xsd: docunent ati on xm ;I ang="en">
A notification to i nform downstream systens when a systemt hat
acts as source of novation event infornmation detects that a

novat i on has been nodified.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.22 NovationCancelled

1.22.1 Description:

A notification to inform downstream systems when a system that acts as source of novation event information
detects that a novation has been cancelled.

1.22.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)
* Abstract base class for all Novation Notification Messages.

1.22.3 Used by:
1.22.4 Derived Types:

1.22.5 Figure:

@ novation
'S Novation
—. 4(Novat|onM essage.model :l— e
party
2147483647 Lo,
1.22.6 Schema Fragment:
<xsd:conp|exT¥pe nane="Novat i onCancel | ed" >
<xsd: annot at i on>
<xsd: docunent ati on xm ;I ang="en">
A notification to i nform downstream systens when a systemt hat
acts as source of novation event infornmation detects that a

novat i on has been cancel | ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.23 NovationConfirmed

1.23.1 Description:

1.23.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.23.3 Used by:
1.23.4 Derived Types:

1.23.5 Figure:

@ novation
Novation

‘ .

———— [E—1 NovationMessage.model :|— e

_@ party
Party

2147483647

1.23.6 Schema Fragment:

<xsd: conpl exType nane="Novati onConfi rmed">
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.24 NovationConsentGranted

1.24.1 Description:

Response message that should be sent by the receiving parties if they agree with the novation. The transferee
or transferor party may include the details of a payment representing the market value of the transaction.

1.24.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationResponseMessage)
* Abstract base class for all Novation Response Messages.

1.24.3 Used by:
1.24.4 Derived Types:

1.24.5 Figure:

@ novation
'S Novation

5 .
NovationConsentGranted D—(NovatlonM essage.model j— 3[e
oMk
Party

2147483647

1.24.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onConsent G ant ed" >

<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en"> o . .
Response nessage that should be sent by the receiving parties if
they agree wth the novation. The transferee or transferor Party
naY i nClude the details of a paynent representing the marke
val ue of the transaction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="Novati onResponseMessage"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.25 NovationConsentRefused

1.25.1 Description:

Response message that should be sent by the transferee or remaining party if they cannot perform the
requested novation.

1.25.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationResponseMessage)
* Abstract base class for all Novation Response Messages.

reason (zero or one occurrence; of the type Reason)
1.25.3 Used by:

1.25.4 Derived Types:

1.25.5 Figure:

@ novation
Novation

—Ca:N ovationM essage.model :l—
‘} 3

& ®party
NovationConsentRefused — - Party

2147483647
C: GD‘Wafon
—|Reason

1.25.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onConsent Ref used" >
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
Response nessage that should be sent by the transferee or
renaining party if they cannot performthe requested novation
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onResponseMessage" >
<xsd: sequence> :
<xsd: el ement nanme="reason" type="Reason" m nQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.26 NovationConsentRequest

1.26.1 Description:

A request message that passes details of the previously negotiated transaction that the transferor wishes to
novate as well as describing the identity and roles of each party. As the same message is sent to both the
transferee and remaining party it must contain the complete description of the underlying transaction (rather
than just a reference) as the transferee will not have record of it.

1.26.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)
» Abstract base class for all Novation Request Messages.

1.26.3 Used by:
1.26.4 Derived Types:

1.26.5 Figure:

@ novation
Novation

* :

T 4|:Novat|onM%sage.model :l— e

_@ party
Party

2147483647

1.26.6 Schema Fragment:

<xsd:conp|exT¥pe name="Novat i onConsent Request " >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> . .
A request nessage t hat Passes details of the previously

negoti ated tranSaction that the transferor wi shes to novate as
wel'l as describing the identity and roles of each party. As the
same nessage 1s sent to both the transferee and renai ning party
It nmust contain the conplete description of the underlying :
transaction (rather_ than just a reference) as the transferee wll
not have record of it.

</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > i
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.27 NovationCreated

1.27.1 Description:

A notification to inform downstream systems when a system that acts as source of novation event information
detects the creation of a new novation event. No representation is being made whether this novation was
confirmed, matched, etc.

1.27.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)
* Abstract base class for all Novation Notification Messages.

1.27.3 Used by:
1.27.4 Derived Types:

1.27.5 Figure:

® novation
-
‘ Novation
NovationCreated ENOV&[IOI’]Mme,modeI j— 5
@ party
2147483647 |00

1.27.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onCr eat ed" >
<xsd: annot ati on>
<xsd: docupent ati on xpl ;I ang="en">

A notification to I nformdownstream systems when a systemthat
acts as source of novation event information detects the creation
of .a new novation event. No representation Is being nade whet her

this novation was confirnmed, natched, etc.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.28 NovationMatched

1.28.1 Description:

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

» Abstract base class for all Novation Notification Messages.

1.28.3 Used by:
1.28.4 Derived Types:

1.28.5 Figure:

@ novation

'S Novation

NovationMatched 4| NovationM essage.model j— e
_G party
Party

2147483647

1.28.6 Schema Fragment:

<xsd: conpl exType nanme="Novati onMat ched" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.29 NovationNotificationMessage

1.29.1 Description:

Abstract base class for all Novation Notification Messages.

1.29.2 Contents:

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

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.29.3 Used by:

*  Complex type: NovationAlleged

*  Complex type: NovationAmended

»  Complex type: NovationCancelled

e Complex type: NovationConfirmed

«  Complex type: NovationCreated

*  Complex type: NovationMatched

»  Complex type: NovationStatusNotification
Complex type: TradeNovated

1.29.4 Derived Types:

*  Complex type: NovationAlleged

*  Complex type: NovationAmended
Complex type: NovationCancelled

*  Complex type: NovationConfirmed

*  Complex type: NovationCreated

*  Complex type: NovationMatched
Complex type: NovationStatusNotification
Complex type: TradeNovated

1.29.5 Figure:

@ novation
' Novation
o 4|:NovationMessﬁge.model :l—
NovationNotificationM essage 3 ‘party
Party

2147483647

1.29.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Novati onNoti fi cati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> o )
Abstract base class for all Novation Notification Messages.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationStatusNotification
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeNovated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationMatched
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationStatusNotification
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeNovated

<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.30 NovationRequestMessage

1.30.1 Description:

Abstract base class for all Novation Request Messages.

1.30.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

novation (exactly one occurrence; of the type Novation)

party (one or more occurrences; of the type Party)

1.30.3 Used by:

« Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.30.4 Derived Types:

*  Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.30.5 Figure:

@ novation
M
‘ ovation
. 4|:N0vationMeﬁsage.model :l—
NovationRequestM essage 3 Qparty
2147483647 Party

1.30.6 Schema Fragment:

<xsd: conplexType nane="Novat i onRequest Message" abstract="true">
<xsd: annot at | on>
<xsd: docunentation xm ;| ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovateTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RequestNovationConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovateTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RequestNovationConfirmation

1.31 NovationResponseMessage

1.31.1 Description:
Abstract base class for all Novation Response Messages.

1.31.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)
* Atype refining the generic message content model to make it specific to response messages.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.31.3 Used by:

Complex type: NovationConsentGranted
e« Complex type: NovationConsentRefused

1.31.4 Derived Types:

Complex type: NovationConsentGranted
« Complex type: NovationConsentRefused

1.31.5 Figure:

@ novation
' Novation
. @—(Novati onM essage.model :l—
NovationResponseM essage ALY party
2147483647 e

1.31.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onResponseMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Response Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> . )
<xsd: group ref="Novati onMessage. nodel" mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRefused
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRefused

1.32 NovationStatus

1.32.1 Description:

The data type used for indicating the status of the trade within the novation process.

1.32.2 Contents:

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

1.32.3 Used by:
 Complex type: NovationStatusNotification

1.32.4 Derived Types:

1.32.5 Figure:

* @ novationStatusScheme
NovationStatus uri

1.32.6 Schema Fragment:

<xsd:conp|exT¥pe name="Novat i onSt at us" >
<xsd: annot at i on>
<xsd: docunentation xnl :lang="en"> o
The data type used for indicating the status of the trade within
t he novati on process.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ _
<xsd: ext ensi on base="xsd: normalizedStrin
<xsd: attri bute nane="novati onSt at usSch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

g">
ene" type="xsd:anyURI "/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationStatusNotification

1.33 NovationStatusNotification

1.33.1 Description:

1.33.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)
» Abstract base class for all Novation Notification Messages.

status (exactly one occurrence; of the type NovationStatus) The status of the trade within the novation
process.

1.33.3 Used by:
1.33.4 Derived Types:

1.33.5 Figure:

@ novation
Novation
4(Nova(tionM essage.model :l—
L 4 B 3| @ party
NovationStatusNotification 2147483647 Party

@) @ status
A4 NovationStatus

1.33.6 Schema Fragment:

<xsd: conpl exType nanme="Novati onStatusNotification">
<xsd: conpl exCont ent > . o .
<xsd: ext ensi on base="Novati onNoti fi cati onMessage" >
<xsd: sequence> .
<xsd: el ement name="status" type="NovationStatus">
<xsd: annot ation> . .
<xsd: docunentation xm :lang="en"> )
The status of the trade within the novation process.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.34 ObligationAccelerationEvent

1.34.1 Description:

1.34.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.34.3 Used by:
*  Element: obligationAcceleration

1.34.4 Derived Types:

1.34.5 Figure:

2

ObligationAccelerationEvent

1.34.6 Schema Fragment:

<xsd: conpl exType name="0bl i gati onAccel erati onEvent">
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.obligationAcceleration

1.35 ObligationDefaultEvent

1.35.1 Description:

1.35.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.35.3 Used by:
*  Element: obligationDefault

1.35.4 Derived Types:

1.35.5 Figure:

2

ObligationDefaultEvent

1.35.6 Schema Fragment:

<xsd: conpl exType nanme="0bl i gati onDef aul t Event ">
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.obligationDefault

1.36 PartialTerminationAmount

1.36.1 Description:
1.36.2 Contents:
1.36.3 Used by:

1.36.4 Derived Types:

1.36.5 Figure:

@ decreasel nNotional Amount

Money

@ outstandingNotional Amount

|

. -
|
|

Partial TerminationA nt -
1 TeminafionAmoy 4 decreasel NNumberOfOptions

decimal

@ outstandingNumberOf Options

decimal

1.36.6 Schema Fragment:

<xsd:conﬁlengpe nanme="Parti al Ter m nati onAnpunt ">
<xsd: choi ce
<xsd: sequence> )
<xsd: el enent nane="decr easel nNoti onal Anbunt" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed_anmount by which the Notional decreases
due to the Partial Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="out st andi ngNot i onal Anount" type="NMoney" >
<xsd: annot ation> . .
<xsd: docunent ati on xm : | ang="en"> i
Specifies the Notional amount after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nane="decreasel nNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anount by_which the Nunber of Options
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
Speci fies the Number of tions after the Parti al
Term nation,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>



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



1.37 RepudiationMoratoriumEvent

1.37.1 Description:

1.37.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.37.3 Used by:
*  Element: repudiationMoratorium

1.37.4 Derived Types:

1.37.5 Figure:

2

RepudiationMoratoriumEvent

1.37.6 Schema Fragment:

<xsd: conpl exType nanme="Repudi ati onMor at ori unEvent ">
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.repudiationMoratorium

1.38 RequestAllocation

1.38.1 Description:

Message used in order to initiate the allocation process.

1.38.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

blockTradeldentifier (exactly one occurrence; of the type BlockTradeldentifier)
allocations (exactly one occurrence; of the type Allocations)
party (one or more occurrences; of the type Party)

1.38.3 Used by:

1.38.4 Derived Types:

1.38.5 Figure:
@ blockTradeldentifier
BlockTradel dentifier
L 4 @ allocations
RequestAllocation — Allocations
02 @ party %
2147483647 [0

1.38.6 Schema Fragment:

<xsd: conplexType nane="Request Al | ocati on" >
<xsd: annot at | on>
<xsd: docunent atjon xm :lang="en">
Message used in order toinitiate the allocation process.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent nane= "bl ockTradel dentifier” type="Bl ockTradeldentifier"/>
<xsd: el enent name="al | ocations" type="Al|ocations"/>
<xsd: el ement nane="party" type=" Party m nQccur s="2" maxCQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>



1.39 RequestAmendmentConfirmation

1.39.1 Description:

A message for requesting that the contained amendment be put forward for matching and confirmation.
1.39.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.39.3 Used by:
1.39.4 Derived Types:

1.39.5 Figure:

@ amendment
‘ Amendment

_

ReguestAmendmentConfirmation
eq 2|le party |
2147483647 )

1.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Request Arendnent Confi rmati on" >
<xsd: annot ati on>
<xsd: docunent ati on xnl :|ang="en"> .
A nmessage for requesting that the contai ned anendnment be put
forward for matching and confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent nane="anendnent" type="Anendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ati on xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.40 RequestincreaseConfirmation

1.40.1 Description:

A message for requesting that the contained increase be put forward for matching and confirmation.
1.40.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.40.3 Used by:
1.40.4 Derived Types:

1.40.5 Figure:

®increase

‘ Increase

_

RequestincreaseConfirmation 2[@ party |
2147483647 :

1.40.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Request | ncr easeConfirmation">
<xsd: annot ati on>
<xsd: docunent ati on xnl :|ang="en"> . .
A nessage for request|ng that the contained increase be put
forward for matching and confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd:annot ation> | Y
<xsd: docunent ati on xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.41 RequestNovationConfirmation

1.41.1 Description:

1.41.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)
* Abstract base class for all Novation Request Messages.

1.41.3 Used by:
1.41.4 Derived Types:

1.41.5 Figure:

@ novation
Novation

* ( .
RequestNovationConfirmation NovationMessage.model j— 3[e
( .o party
Party

2147483647

1.41.6 Schema Fragment:

<xsd: conpl exTy%S nane="Request Novat i onConfirmation">
<xsd | exCont ent >
<xsd ext ension base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.42 RequestTerminationConfirmation

1.42.1 Description:

A message for requesting that the contained termination be put forward for matching and confirmation.
1.42.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.42.3 Used by:
1.42.4 Derived Types:

1.42.5 Figure:

@ termination

< Termination

_

RequestTerminationConfirmation
eq 2|le party |
2147483647 )

1.42.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Request Ter m nati onConfirmati on">
<xsd: annot ati on>
<xsd: docunent ati on xnl :|ang="en"> . . .
A nessage for request|ng that the contained ternination be put
forward for matching and confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> ] ] ) )
<xsd: el ement nanme="terni nation" type="Ternination"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ati on xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.43 Resource

1.43.1 Description:

Describes the resource that contains the media representation of a business event. For example, can describe
a file or a URL that represents the event.

1.43.2 Contents:

resourceld (exactly one occurrence; of the type Resourceld) The unique identifier of the resource within the
event.

language (zero or one occurrence; of the type Language) Indicates the language of the resource, described
using the ISO 639-2/T Code.

sizelnBytes (zero or one occurrence; of the type xsd:decimal) Indicates the size of the resource in bytes. It
could be used by the end user to estimate the download time and storage needs.

length (zero or one occurrence; of the type ResourcelLength) Indicates the length of the resource. For
example, if the resource were a PDF file, the length would be in pages.

mimeType (exactly one occurrence; of the type MimeType) Indicates the type of media used to store the
content. mimeType is used to determine the software product(s) that can read the content. MIME Types are
described in RFC 2046.

name (zero or one occurrence; of the type xsd:normalizedString) The name of the resource.

comments (zero or one occurrence; of the type xsd:string) Any additional comments that are deemed
necessary. For example, which software version is required to open the document? Or, how does this
resource relate to the others for this event?

url (zero or one occurrence; of the type xsd:anyURI) Indicates the URL at which the resource can be found.
1.43.3 Used by:

*  Complex type: CreditEventNoticeDocument

1.43.4 Derived Types:

1.43.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument

@ resourceld
Resourceld

GD‘ﬂamuqﬁ
—|Language

@ @ sizelnBytes
—|decimal

@ ength
S @ Resourcel ength
-
i € mimeType
MimeType

(Zanane
—|cDATA

@ @ comments a

string

®url

uri

1.43.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Resour ce" >
<xsd: annotation> .
<xsd: docunent ation xm : Il ang="en">

Describes the resource that contains the nedia representation of
a business event. For exanple, can describe a file or a URL that

represents the event.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="resourcel d" type="Resourceld">
<xsd: annot ati on> .
<xsd: docunent ation xm :lang="en"> S
The unique identifier of "the resource within the event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent nane="| anguage" type="Language" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunment ati on xm : |l ang="en" >

I ndi cates the | anguage of the resource, described using the

I SO 639-2/ T Code.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nane="si zel nByt es" type="xsd: decinal" m nCccurs="0">

<xsd: annot ati on> . L
<xsd: docunent ation xnm ;I ang="en">

Indicates the size of thée resource in bytes. It could be used

by éhe end user to estimate the downl oad time and storage
needs.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="| ength" type="ResourcelLength" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?:"en"> .
Indicates the Iength of the resource. For exanple, if the
resource were a PDF file, the length woul d be I n pages.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > .
<xsd: el emrent nanme="m nmeType" type="M nmeType">
<xsd: annot at i on>



<xsd: docunent ati on xnl ;| ang="en">
Indicates the type of media used to store the content.
m neType is used to determ ne the software product(s) that
can read the content. MM Types are described in 2046
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="name" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot at | on> Y
<xsd: document ati on xnl : | ang="en">
The nane of the resource.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="comments" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">

Any addltlonal comments that. are. deened necessary. For

exanp e |ch software version is required to oRen t he

t(r)]cunenf e how does this resource relate to the others for
IS even

</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el'enent name="url" type="xsd:anyURl " ni nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xn:|ang="en">
Indicates the URL at mhlch the resource can be found.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.44 Resourceld

1.44.1 Description:

The data type used for resource identifiers.

1.44.2 Contents:

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

1.44.3 Used by:
« Complex type: Resource

1.44.4 Derived Types:

1.44.5 Figure:

2 @ resourcel dScheme
Resourceld uri

1.44.6 Schema Fragment:

<xsd:conp|exT¥pe name="Resour cel d" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en"> o
The data type used for résource 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="resourcel dSchene" "t ype="xsd: anyURI "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.45 ResourceLength

1.45.1 Description:
The type that indicates the length of the resource.
1.45.2 Contents:

lengthUnit (exactly one occurrence; of the type LengthUnitEnum) The length unit of the resource. For
example, pages (pdf, text documents) or time (audio, video files).

lengthValue (exactly one occurrence; of the type xsd:decimal) The length value of the resource.
1.45.3 Used by:

« Complex type: Resource

1.45.4 Derived Types:

1.45.5 Figure:
@ |engthUnit
‘ LengthUnitEnum
_
Resourcelength @ engthValue
decimal

1.45.6 Schema Fragment:

<xsd: conpl exType name="ResourcelLength">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
The type that indicates the length of the resource
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="lengthUnit" type="LengthUnitEnuni >
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The Iength unit of the résource. For exanple, pages (pdf,
text docunents) or tinme (audio, video files).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="I| engt hVal ue" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:|ang="en">
The [ ength val ue of the resource.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.46 RestructuringEvent

1.46.1 Description:

1.46.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type CreditEvent)
f)artial ExerciseAmount (zero or one occurrence; of the type Money)

1.46.3 Used by:

*  Element: restructuring

1.46.4 Derived Types:

1.46.5 Figure:
* @D @D (> ® partial ExerciseAmount
RestructuringEvent £ =/ =/ A Money

1.46.6 Schema Fragment:

<xsd: conplexTyES nane="Restruct uri ngEvent" >
<xsd. conpl exCont ent >
<xsd: ext ensi on base="CreditEvent">
<xsd: sequence> .
<xsd: el enent nane="partial Exerci seAnount" type="Money" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.restructuring

1.47 Termination

1.47.1 Description:

An event type that defines the content of a Termination transaction.

1.47.2 Contents:

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

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

Either

trade (exactly one occurrence; of the type Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
terminationTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Termination transaction.

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
indicates that this is a Partial Termination.

payment (zero or one occurrence; of the type Payment) A payment for the right to terminate the trade.
1.47.3 Used by:

*  Complex type: RequestTerminationConfirmation

Complex type: TerminationConfirmed

*  Complex type: TerminationCreated

Complex type: TradeTerminationRequest
*  Complex type: TradeTerminationResponse

1.47.4 Derived Types:

1.47.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationCreated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationRequest
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationResponse

*

Termination

_

—(TradeOrTradeRefermce.model

)

(Termi nationDetails.model :l—

9 @ payment
- Payment

1.47.6 Schema Fragment:

<xsd: conpl exType nane="Term nati on">
<xsd: annot ati on>

<xsd: docunentation xnm :lang="en"> ) )

An event type that definés the content of a Term nation

trans
</ xsd:

act 1 on.

docunent ati on>

</ xsd: annot at_.i on>

<xsd: conp

<xsd: ex
<xsd:

Il exContent> .
t ensi on base="Event">
sequence>

@ terminationTradeDate 4
=

date
@ terminationEffectiveDate
date
& full
Empty
@ partial
>

Partial TerminationAmount

<xsd: group ref="TradeO Tr adeRef er ence. npdel "/ >
<xsd: group ref="Term nati onDet ai

<xsd: annot at i on>

<xsd: docunent ati on xn1:|an?:
o]

A paynent for the right
</ xsd: docunent ati on>

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

</ xs

d: sequence>

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

| s. nodel "/ >
<xsd: el enent nanme="paynent"” type="Paynment"

"en" >

m nCccur s="0">

term nate the trade



1.48 TerminationAmended

1.48.1 Description:

A notification to inform downstream systems when a system that acts as source of termination event
information detects that a termination event has been modified.

1.48.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type TerminationCreated)

* A naotification to inform downstream systems when a system that acts as source of termination
event information detects the creation of a new termination event. No representation is being
made whether this termination was confirmed, matched, etc.

1.48.3 Used by:

1.48.4 Derived Types:

1.48.5 Figure:
@ termination
i
‘ Termination
_— E
TerminationAmended 2 Qparty
2147483647 Lo

1.48.6 Schema Fragment:

<xsd: conplexType nane="Ter m nat i onAnended" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;I ang="en">
A notification to I nform downstream syst
acts as source of termnation event info
term nation event has been nodified.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ension base="Termi nati onCreated"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

ens when a systemt hat
rmation detects that a



1.49 TerminationCancelled

1.49.1 Description:

A notification to inform downstream systems when a system that acts as source of termination event
information detects that a termination event has been cancelled.

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

* A naotification to inform downstream systems when a system that acts as source of termination
event information detects the creation of a new termination event. No representation is being
made whether this termination was confirmed, matched, etc.

1.49.3 Used by:

1.49.4 Derived Types:

1.49.5 Figure:
@ termination
-
‘ Termination
- [E
TerminationCancelled 2 Qparty
2147483647 Lo

1.49.6 Schema Fragment:

<xsd: conpl exType name="Ter nmi nati onCancel | ed" >
<xsd: annot ati on>
<xsd: docupent ati on xpl ;I ang="en">
A notification to I nformdownstream systens when a systemt hat
acts_as source of termnation event information detects that a
term nation event has been cancell ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Term nati onCreated"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.50 TerminationConfirmed

1.50.1 Description:

A message generated when a Termination is determined to be confirmed.

1.50.2 Contents:

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

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.50.3 Used by:

1.50.4 Derived Types:

1.50.5 Figure:
@ termination
‘ Termination
o [E
TerminationConfirmed 2 Qparty
. i
2147483647

1.50.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ter m nat i onConfirned" >
<xsd: annot ati on>
<xsd: docunent ati on xnl:|ang="en">, . . .
A nessage generated when a Ternmination is determned to be
confirmed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ) ) ) )
<xsd: el ement nanme="terni nation" type="Ternination"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ati on xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.51 TerminationCreated

1.51.1 Description:

A notification to inform downstream systems when a system that acts as source of termination event
information detects the creation of a new termination event. No representation is being made whether this
termination was confirmed, matched, etc.

1.51.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

termination (exactly one occurrence; of the type Termination)
party (one or more occurrences; of the type Party)

1.51.3 Used by:

Complex type: TerminationAmended
Complex type: TerminationCancelled

1.51.4 Derived Types:

Complex type: TerminationAmended
Complex type: TerminationCancelled

1.51.5 Figure:
@ termination
'S Termination
_— E
TerminationCreated 2 0party
2147483647 Party

1.51.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Ter m nati onCr eat ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
A notification to i nform downstream sys
acts as source of term nation event iInf )
creation of a new termnation event. No representation i
made whether this term nation was confirnmed, matched, et
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> o . .
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> ) ) ) )
<xsd: el enent nane="term nation" type="Ternination"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

nf ens when a systemt hat
er rmation detects the .

er r s being
er C.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationAmended
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.TerminationCancelled

1.52 TradeAmended

1.52.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that a trade has been modified.

1.52.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

trade (exactly one occurrence; of the type Trade)
party (one or more occurrences; of the type Party)

1.52.3 Used by:

1.52.4 Derived Types:

1.52.5 Figure:
& trade %%
Y Trade
_
TradeAmended 2 Qparty
2147483647 Party

1.52.6 Schema Fragment:

<xsd: conplexType nane="Tr adeAnended" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;| ang="en">
A notification to inform downstreams
achsfas source of trade informatio d
nodi
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade"/>
<xsd: el ement nanme="party" type="Party" minCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

stem t hat
ade has been

%



1.53 TradeAmendment

1.53.1 Description:
A type describing the original trade and the amended trade.
1.53.2 Contents:

Either
originalTrade (exactly one occurrence; of the type Trade) The entire original trade details.
Or

ori inO?ITr_?deIdentifier (one or more occurrences; of the type PartyTradeldentifier) The trade id of the original
trade details.

amendedTrade (exactly one occurrence; of the type Trade) The representation of the amended trade.
1.53.3 Used by:
Complex type: AllocationAmended

1.53.4 Derived Types:

1.53.5 Figure:
@ original Trade
Trade
* @ original Tradel dentifier
TradeAmendment — u PartyTradel dentifier a

@ amendedTrade
Trade

1.53.6 Schema Fragment:

<xsd: conplexType nane="Tr adeAnendnent " >
<xsd: annot at | on>
<xsd: docunent atjon xm : Il ang="en">
A type descri bing the original trade and the amended trade.
</ xsd? docunent at | oh>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce m nCccur s="0">
<xsd: el enrent nane="ori gi nal Trade" type="Trade">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
The entire original tradé details.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > .
<xsd: el enent nane=' orlglnaITradeIdentlfler type="PartyTradel dentifier" maxCccurs="unbour
<xsd: annot at | on>
<xsd: docunment ati on xni: ="en" ]
The trade id of the orlglnal trade details.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
4xuiaemm
</ xsd: choi ce>
<xsd: el ement nane="anendedTr ade" type="Trade">
<xsd annot ati on>
<xsd: document ati on xml ;| ang="en
The representation of the anEnded trade.
</xsd docunent ati on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.AllocationAmended

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



1.54 TradeAmendmentRequest

1.54.1 Description:

A request message for requesting an Amendment.

1.54.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.54.3 Used by:
1.54.4 Derived Types:

1.54.5 Figure:

@ amendment

Y Amendment

_

TradeAmendmentRequest
eq 2 Qparty
: Party
2147483647

1.54.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAnendnent Request " >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">
A request nessage for requesting an Anendnent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent nane="anendnent"” tyge:"AmEndnEnt"/>
<xsd: el ement name="party" type="Party” m nCccurs="2" maxCccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for eaCh of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.55 TradeAmendmentResponse

1.55.1 Description:

A response to the request for an Amendment.

1.55.2 Contents:

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

* Atype refining the generic message content model to make it specific to response messages.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.55.3 Used by:
1.55.4 Derived Types:

1.55.5 Figure:

@ amendment
S Amendment

EFH-

TradeAmendmentResponse |
esp 2 ‘ party
2147483647 Party

1.55.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAnendnent Response" >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A response to the request for an Amendnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el enment nane="anendnent"” tyge:"Anendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.56 TradeCancelled

1.56.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that a trade has been cancelled.

1.56.2 Contents:

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

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

Either

tradeldentifier (one or more occurrences; of the type Tradeldentifier)
Or

trade (exactly one occurrence; of the type Trade)

party (one or more occurrences; of the type Party)

1.56.3 Used by:
1.56.4 Derived Types:

1.56.5 Figure:

~| @ tradel dentifier a

Tradeldentifier

* - ®trade
TradeCancelled Trade

@ part
ey

1.56.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Tr adeCancel | ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A notification to informdownstream systens wh
acts as source of trade information detec
cancel | ed. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: choi ce> o o
<xsd: el enent nane="tradel dentifier"” type:"Tradeldentlfler" maxQccur s=" unbounded"/ >
<xsd: el emrent nane="trade" type="Trade"/>
</ xsd: choi ce>
<xsd: el ement nanme="party" type="Party" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.57 TradeCreated

1.57.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that a new trade has been created.

1.57.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

trade (exactly one occurrence; of the type Trade)
party (one or more occurrences; of the type Party)

1.57.3 Used by:

1.57.4 Derived Types:

1.57.5 Figure:
®trade %%
Y Trade
_
TradeCreated 2 ‘party
2147483647 Party

1.57.6 Schema Fragment:

<xsd: conplexType nane="Tr adeCr eat ed" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;| ang="en">
A notification to inform downstreams
acts as source of trade informatio d
been creat ed.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade"/>
<xsd: el ement nanme="party" type="Party" minCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

%



1.58 TradelncreaseRequest

1.58.1 Description:

A request message for requesting an Increase.

1.58.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.58.3 Used by:

1.58.4 Derived Types:

1.58.5 Figure:
®increase
‘ Increase
1
Tradel ncreaseRequest 2 Qparty
Aparty
2147483647

1.58.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel ncr easeRequest " >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">
A request nessage for requesting an | ncrease.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement name="party" type="Party” m nCccurs="2" nmaxCccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for eaCh of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.59 TradelncreaseResponse

1.59.1 Description:

A response to the request for an Increase.

1.59.2 Contents:

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

* Atype refining the generic message content model to make it specific to response messages.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.59.3 Used by:

1.59.4 Derived Types:

1.59.5 Figure:
®increase
¢ Increase
1
Tradel ncreaseResponse 2 ‘partya
2147483647 Party

1.59.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel ncr easeResponse" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A response to the request for an Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> ]
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd:annot ation> | Y
<xsd: docunent ation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.60 TradeNovated

1.60.1 Description:

1.60.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.60.3 Used by:

1.60.4 Derived Types:

1.60.5 Figure:
@ novation
* Novation
TradeNovated 4| NovationM essage.model j— e
party
2147483647 L. |

1.60.6 Schema Fragment:

<xsd: conpl exType nanme="Tr adeNovat ed" >
<xsd: conpl exCont ent > . o )
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.61 TradeTerminationRequest

1.61.1 Description:

A request message for requesting a Termination.

1.61.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.61.3 Used by:
1.61.4 Derived Types:

1.61.5 Figure:

@ termination

< Termination

_

TradeTerminationRequest
eq 2 Qparty
: Party
2147483647

1.61.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeTer mi nat i onRequest " >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> . .
A request nessage for requesting a Termination
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> ) . ) .
<xsd: el ement nane="term nati on" type="Ternination"/>
<xsd: el ement name="party" type="Party” m nCccurs="2" nmaxCccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for eaCh of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.62 TradeTerminationResponse

1.62.1 Description:

A response to the request for Termination.

1.62.2 Contents:

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

* Atype refining the generic message content model to make it specific to response messages.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.62.3 Used by:

1.62.4 Derived Types:

1.62.5 Figure:
@ termination
Y Termination
_— I
TradeTerminationResponse 2 Qparty
2147483647 Lo,

1.62.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeTer mi nat i onResponse" >
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > . )
A response to the request for Term nation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> ] ] ) )
<xsd: el ement nanme="ternination" type="Ternination"/>
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd:annot ation> | Y
<xsd: docunent ation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 bankruptcy

2.1.1 Description:

2.1.2 Contents:
Element bankruptcy is defined by the complex type BankruptcyEvent
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:

@ bankruptcy

BankruptcyEvent

2.1.6 Schema Fragment:

<xsd: el ement nane="bankruptcy" type="BankruptcyEvent" substituti onG oup="creditEvent"/>



2.2 creditEvent

2.2.1 Description:

2.2.2 Contents:

Element creditEvent is defined by the complex type CreditEvent
2.2.3 Used by:

*  Complex type: CreditEventNoticeDocument

2.2.4 Substituted by:

*  Element: bankruptcy
 Element: failureToPay

* Element: obligationAcceleration
*  Element: obligationDefault

*  Element: repudiationMoratorium
*  Element: restructuring

2.2.5 Figure:

@ creditEvent O
CreditEvent

2.2.6 Schema Fragment:

<xsd: el ement nane="creditEvent" type="CreditEvent" abstract="true"/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.bankruptcy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.failureToPay
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.obligationAcceleration
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.obligationDefault
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.repudiationMoratorium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Element.restructuring

2.3 creditEventNotice

2.3.1 Description:

A global element used to hold CENs

2.3.2 Contents:

Element creditEventNotice is defined by the complex type CreditEventNoticeDocument
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:
@ offectedTransactions
()
\A AffectedTransactions
@ referenceEntity
Legal Entity
@ creditEvent
CreditEvent I:‘
@ publiclyAvailablel nformation
. . @Re;urce x
@ creditEventNotice -
CreditEventNoticeDocument Qnoti fyi ngPartyR eference
Reference
@ notifiedPartyReference
Reference
@ creditEventNoticeDate 4
=
date
@ creditEventDate 4
=
date

2.3.6 Schema Fragment:

<xsd: el ement nane="credit Event Notice" type="CreditEvent Noti ceDocunment" substitutionG oup="event
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A gl obal el enent used to hold CENs
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



2.4 failureToPay

2.4.1 Description:

2.4.2 Contents:
Element failureToPay is defined by the complex type FailureToPayEvent
2.4.3 Used by:

2.4.4 Substituted by:

2.4.5 Figure:

@ failureToPay

FailureToPayEvent

2.4.6 Schema Fragment:

<xsd: el emrent nane="fail ureToPay" type="Fail ureToPayEvent" substituti onG oup="creditEvent"/>



2.5 obligationAcceleration

2.5.1 Description:

2.5.2 Contents:
Element obligationAcceleration is defined by the complex type ObligationAccelerationEvent
2.5.3 Used by:

2.5.4 Substituted by:

2.5.5 Figure:

@ obligationAcceleration
ObligationA ccelerationEvent

2.5.6 Schema Fragment:

<xsd: el ement nane="obligati onAccel eration" type="0bligati onAccel erati onEvent" substituti onG ouj



2.6 obligationDefault

2.6.1 Description:

2.6.2 Contents:
Element obligationDefault is defined by the complex type ObligationDefaultEvent
2.6.3 Used by:

2.6.4 Substituted by:

2.6.5 Figure:

@ obligationDefault
ObligationDefaultEvent

2.6.6 Schema Fragment:

<xsd: el ement nane="obligati onDefault" type="ObligationDefaultEvent" substitutionG oup="creditBEk



2.7 repudiationMoratorium

2.7.1 Description:

2.7.2 Contents:
Element repudiationMoratorium is defined by the complex type RepudiationMoratoriumEvent
2.7.3 Used by:

2.7.4 Substituted by:

2.7.5 Figure:

@ repudiationMoratorium
RepudiationMoratoriumEvent

2.7.6 Schema Fragment:

<xsd: el ement nane="repudi ati onMorat ori unt type="Repudi ati onMoratori unEvent" substitutionG oup="



2.8 restructuring

2.8.1 Description:

2.8.2 Contents:
Element restructuring is defined by the complex type RestructuringEvent
2.8.3 Used by:

2.8.4 Substituted by:

2.8.5 Figure:

@ restructuring
RestructuringEvent

D
O

©
)

@ partial ExerciseAmount
—|Money

2.8.6 Schema Fragment:

<xsd: el ement nane="restructuring" type="RestructuringEvent" substitutionG oup="creditEvent"/>



3 Groups



3.1 AmendmentDetails.model

3.1.1 Description:

3.1.2 Contents:

amendmentTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Amendment transaction

amendmentEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Amendment
becomes effective

3.1.3 Used by:
Complex type: Amendment

3.1.4 Figure:

®amendmentTradeDate
date

(A mendmentDetails.model :l—

® amendmentEffectiveDate
date

3.1.5 Schema Fragment:

<xsd: group name="Amendnent Det ai | s. nodel ">
<xsd: sequence>
<xsd: el ement nane="anendnent Tr adeDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> .
The date on which the the parties enter into the Anmendnent
transacti on )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="anendnent Ef f ecti veDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the Anendnent becones effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: gr oup>
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3.2 IncreaseDetails.model

3.2.1 Description:

3.2.2 Contents:

increaseTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Increase transaction

increaseEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Increase
becomes effective

3.2.3 Used by:
*  Complex type: Increase

3.2.4 Figure:

date

@ increaseTradeDate *
H

@ increaseEffectiveDate
date

@ increasel nNotional Amount

Money

(I ncreaseDetails.model :l—

® outstandingNotional Amount

|

5
|
A

@ increasel NNumberOf Options
decimal

@ outstandingNumberOfOptions

decimal

3.2.5 Schema Fragment:

<xsd: group name="IncreaseDet ail s. nodel ">
<xsd: sequence> )
<xsd: el ement nane="increaseTradeDate" type="xsd: date">
<xsd:annot ation> Y
<xsd: docunentatjon xn:Ilang="en"> .
The date on which the the parties enter into the |Increase
transaction .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enent nanme="increaseEffectiveDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: |l ang="en"> )
The date on which the I ncrease becomes effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement nanme="i ncreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en"> | .
Specifies the fixed anount by which the Notiona
i hcreases due to the Increasée transaction
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="out st andi ngNot i onal Anount" type="Money" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" >
Speci fies the Notional amount after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) ) )
<xsd: el ement nane="i ncreasel nNunber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ation> . .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Nunber of Options
I ncreases due to the Increasé transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="out st andi ngNunber Of Opti ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: Il ang="en">
Speci fies the Nunber of tions after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>



3.3 NovationDetails.model

3.3.1 Description:

3.3.2 Contents:

transferor (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor ﬁoutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obliﬁations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and oin?ations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the type Reference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Remaining Party in the
novation. Remalnln%Party means a party which consents to a Transferor's transfer by novation and the
acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations with
respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a four-way
novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a Transferor.
Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations with respect
to Tra_nsgeror 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2 (four-way
novation).

otherRemainingParty (zero or one occurrence; of the type Reference) A pointer style reference to a party
identifier defined elsewhere in the document. This element is not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a garty
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal .
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationTradeDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a trade. If this element is not specified, the novationTradeDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Transaction being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Transaction being novated.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentially 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that
is the fixed rate payer.

nonReliance (zero or one occurrence, of the type Empty) This element corresponds to the non-Reliance
section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance
document when non-Reliance is applicable.

creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of



Physical Settlement or Notice of Intended Physical Settlement, as apﬁlicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

Either

contractualSupplement (zero or more occurrences; of the type ContractuaISuppIement% DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
ShOrl]J|d be(zj used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

3.3.3 Used by:
*  Complex type: Novation

3.3.4 Figure:
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(NovationDetai |s.model :l—

@ newTransactionReference

Party Tradel dentifiers

@ oldTransactionReference

Party Tradel dentifiers

@ newTransactionReference

Party Tradel dentifiers

:

@ newTransaction
Trade

:
:

@ oldTransaction
Trade

@ newTransaction
Trade

@ transferor
Reference

@ transferee
Reference

@ remainingParty

Reference

:

@ otherRemainingParty

:

@ novationDate
date

Reference

@ novationTradeDate

date

@ novatedAmount

Money

@ novatedNumberOfOptions
decimal

@ fullFirstCal cul ationPeriod

£

@ firstPeriodStartDate

boolean

@ nonReliance
Empty

FirstPeriodStartDate

@ creditDerivativesNotices
CreditDerivativesNotices

@ contractual Definitions
Contractual Definitions

.

@ contractual Supplement
Contractual Supplement

|

@ contractual TermsSupplement
Contractual TermsSupplement

:




3.3.5 Schema Fragment:

<xsd: group name="Novati onDet ail s. nodel ">
<xsd: sequence>
<xsd: choj ce>
<xsd: choi ce> . o
<xsd: el enent nane="newTr ansact i onRef erence" type="PartyTradel dentifiers">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Indicates a reference to the new transaction between the
transferee and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="newlransacti on" type="Trade">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en"
Indi cates the new transaction betmeen the transferee and
the remai ning party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce>
<xsd: sequence>
<xsd: choj ce> . o
<xsd: el ement name="ol dTransacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot at i on>
<xsd: document ati on xni:|ang=" )
Indicates a reference to the orl i nal trade between the
transferor and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="ol dTransaction" type="Trade">
<xsd: annot at i on>
<xsd: document ati on_ xni : | ang="en" >
Indi cates the orl |nal trade between the transferor and
t he renmai ni ng
</ xsd: docunentatlon>
</ xsd: annot at | on>
</ xsd; elenEnt>
</ xsd: choi ce>
<xsd: ch0|ce m nCccur s="0">
<xsd: el ement nane=' nemﬂransactloanference type="
<xsd: el ement nanme="newlr ansaction" type="Trade"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="Reference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
A pointer style referencé to a party identi
el sewhere in"the docunent. In a three-way
referenced_is the Transferor (outgoing par
novation. The Transferor neans a_Par y whi
S ri
o]
c

PartyTradel dentifiers"/>
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duties and obligations with respect a Re
a four-way novation the partY referenced is
mhlch transfers by novation to Transferee 1
i ghts, I|ab|I|t|es duti es and obligations
Transferor 2. A 2004 hbvatlon Term Trans
novation) or Transferor 1 (four-way novation
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="transferee" type="Reference">
<xsd: annot at | on>
<xsd: document atj on xni :|ang="en">
A pointer style referencé to a party identi
el sewhere in"the docunent. In a three-way
referenced_is the Transferee (|ncon1n Ra
novat i on. ransferee neans a party whic
novat i on aII rights, liabilities, dutles a
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</ xsd: el ement > o
<xsd: el enent nane="remai ni ngParty" type="Reference">
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<X

sd: annot ati on>

<xsd: docunentatlon xm I ang="en" >

A pointer style referencé to a party identifier. defined

el sewhere in"the docunent. In a three—may novati on the party
referenced I's the Remaining Party in the novation. Remaining
Party nmeans a party which consen s to a Transferor's transfer
Y novatlon and the accept ance thereof by the Tr ansferee of
all of the Transferor's rights, liabilitie duties and
obligations with respect tao such REnalnln arty under and
w th respect of the vat ed Ampunt of a transaction. In a
four-way novation the party referenced is Transferor 2 per
the | SDA definition and acts in the role of a Transferor
Transferor 2 transfers by novation to Transferee 2 all of its
rights, litabilities, duties and obligations with respect to
Tr ansf er or 1. | SDA 2004 Novat i on Ternt Remai ni ng Par

(three- Yatl n) or Transferor 2 (four-way novation).

i

way
</ xsd: docunenta on>

m nCccur s="0">

</xsd annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="ot her Renai ni ngParty" type="Reference" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm I ang="en" > ) )
A poi nter yle referencé to a party identifier defined .
el sewhere |n the docunent. This elenment is not ap Pllcab ein
a three- maK novation and should be omtted. [n a four-way
novation the party referenced is Transferee 2. Transfer ee 2
means a party mhlch accepts y way of novation the r|P hts,
[1Tabilities, dutles and obligations of Transferor 2
2004 Novation Term Transferee 2 (four-way novation).
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="novationDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Specifies the date that one party's |legal obligations with
regard to a trade are transferred to anhother part I't
corresponds to the hbvatlon Date section of the 2004 ISDA
Novat i on Definitio section 1. 16.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enment nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Specifies the date the partles agree to assign or novate a
trade, If this element |Is not specified, the
novationTradeDate W || be deermed to be the novationpate,
corresponds to the Novation Trade Date_section of the 2004
SDA Novation Definitions, section 1.17.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd el ement name="novat edAnount” type="Money">
<xsd: annot ati on> _
<xsd: document ation xm :1ang="en">
The amount which represeits the portion of the Od
Transacti on bei ng novat ed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="novat edNunber Of Opti ons" type="xsd: deci nal "
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
The nunber of options which represent the portion of the
A d Transaction bei ng novat ed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
<xsd: el enent nane="ful | Fi rstCal cul ati onPeri od" type="xsd: bool ean"
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
This el enent corresponds to the appl i cabi I|t5 of the Full
First Calculation Period as defined in the 2004 | SDA Novati on
Definitions, section 1.20.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="firstPeriodStartDate" type="FirstPeriodStartDate" nm nCQccurs="0"
<xsd: annot at | on>

<xsd: document ati on xni:|ang="en">

maxCccur



“

Element that is used to be able to make sense of the “new
transaction” without requiring reference back to the “old
transaction”, In the case of interest rate products there are
potentially 2 “first period start dates” to reference — one
with respect to each party to the new transaction. For Credit
Def aul t s there is just the one with respect to the party
that 1s the fixed rate payer

</ xsd: docunentatlon>

</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enent nanme="nonRel i ance" type="Enpty" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">

This el ement corresponds to the non- Rellance section in the
2004 |1 SDA Novati on finitions, section 2.1 (c) (|h T
elenent appears in the instance docunent mhen hon- ellance is

appl i cabl e.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . . . . . .
<xsd: el enent nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="0":
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> )
i s el ement shoul d be specified if one or nore of either a
edit Event Notice, Notice of Publicly Available
fornatlon, Not i ce of Physical Settl|efent or hbtlce of
tended Physical Settlenent, as appllcable, has been
livered by or to the Transteror or the Renaini PartY The
pe of notice or notices that have been deliver e shou
dlcated bg setting the rel evant bool ean el enent val ue(s) to
u sence of the element neans that no Credit Event
hbtlce, hbtlce of Publlcl¥ Aval | abl e Infornatlon Noti ce of
Physi cal Settlenent or ice of Intended Physic
Settlement, as applicable, has been delivered by or to the
Transferor or the Renaining Party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent name="contractual Definitions" type="Contractual Definitions" m nCccurs="0" nax
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en
The definitions (such as those published by 1SDA) that wll
define the terns of the novation transaction.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choj ce> )
<xsd: el enent nane="contractual Suppl ement" type="Contractual Suppl ement" mi nQccurs="0" max
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
DEPRECATED - This el ement will be renoved in the next naj or
version of FpM., The el ement contractualTernsSupP ement
should be used instead. Definition contractu
supP enent (such as those published by I'SDA) that will
to the trade.
</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="contractual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent” ni nCccur
<xsd: annot at | on>
<xsd: docunEntatlon xm : 1 ang="en"
A contractual Ienent (such as those published by | SDA)
that will appl y o he trade.
</ xsd: docunen ation>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: gr oup>



3.4 NovationMessage.model

3.4.1 Description:

3.4.2 Contents:

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)
3.4.3 Used by:

*  Complex type: NovationNotificationMessage

»  Complex type: NovationRequestMessage
Complex type: NovationResponseMessage

3.4.4 Figure:

@ novation
Novation

(N ovationM essage.model :l— ,

& @ party
- Party

2147483647

3.4.5 Schema Fragment:

<xsd: group nane="Novati onMessage. nodel ">
<xsd: sequence> . . . .
<xsd: e| enent name="novation" type="Novation

>
<xsd: el ement name="party" type="Party" m nCccurs="3" maxCccur s="unbounded"/ >

</ xsd: sequence>
</ xsd: gr oup>
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http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.NovationResponseMessage

3.5 TerminationDetails.model

3.5.1 Description:

3.5.2 Contents:

terminationTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Termination transaction.

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
Indicates that this is a Partial Termination.

3.5.3 Used by:
Complex type: Termination

3.5.4 Figure:

@ terminationTradeDate
date

date

@ ull
Empty
@ partial

Partial TerminationAmount

@ terminationEffectiveDate #

(Termi nationDetails.model :l—

3.5.5 Schema Fragment:

<xsd: group nane="Ter m nati onDet ai | s. nodel ">
<xsd: sequence> ) )
<xsd: el enent nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> . . .
The date on which the thé parties enter into the Termi nation
transaction, .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nane="term nati onEffectiveDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the Term nati on becones effective.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >
<xsd: choi ce>
<xsd: el enent name="full" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, o
The use of the Full elenent indicates that this is a Full
Term nati on.
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</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent > . i ) )
<xsd: el ement nane="partial" type="Partial Term nati onAmount" >
<xsd: annot ati on> | Y
<xsd: docunentati on xnl:|ang="en"> . o
The use of the Partial elenent indicates that this is a
Partial Term nation.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>



4 Schema listing

<xsd: schenma t arget Nanmespace="http://wmv. f pm . or g/ 2005/ FpM.- 4- 2" el ement For nDef aul t =" qual i fi ed"
<xsd: i nclude Schenmlocation="fpni-nmsg-4-2. xsd™/ >
<xsd: i nclude schenmalLocation="fpni -docC- 4-2. xsd"/ >
<xsd: i ncl ude_schenmalLocation="fpnl - shar ed-4- 2. xsd"/ >
<xsd: conpl exType nane="AffectedTlransactions”>
<xsd: group ref="TradeQOr TradeRef erence. nodel " maxQccur s="unbounded"/ >

</ xsd: conpl exType>
<xsd: conp exType nane="Al | ocati onCreat ed" >
<xsd: annota i on>
<xsd: document ati on xm : 1 ang="en">
A notification to iInformdownstream
acts as_source of trade information
al | ocati on has_been created.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conplebentent o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade" maxQccurs="unbounded"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conp exTY e name="Al | ocat i onAmended" >
<xsd: annota I on>
<xsd: document ati on xm ;1 ang="en">
A notification to Informdownstre
acts as source of trade Informati
has been nodi fi ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el ement nanme="amendpment” type="TradeArendnent" maxCOccur s="unbounded" />
<xsd: el enent name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Al | ocati onCancel | ed" >
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en">
A notification to i nformdownstream s
acts as source of trade information d
has been cancel | ed.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conpl exContent > L _ .
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: chol ce maxQccur s="unbounded" >
<xsd: el enent nane="trade"” type="Trade"/> o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier"/>
</ xsd: choi ce> )
<xsd: el enent name="party" type="Party" mi nQccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nane=" Anendnent " >
<xsd: annota I on>
<xsd: document ati on xm :|ang="e
An event type that deflnes the content of an Anendrent
transacti on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: el enent name="trade" Ype-"Trade"/>
<xsd: group ref="Anendnent Detai |l s. nodel "/> i
<xsd: el emrent nane="paynent"” type— Payment” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : ="en">
A paynment for the rlght o anmend the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
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</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="Amendnent Confirned" >
<xsd: annot ati on>
<xsd: docunent ati on xml : | ang="en" > i i
A nmessage generated when an Anendnent is determnined to be
confirnmed. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el enent name="anmendment " tyBe:"Anendnent"/>
<xsd: el ement nanme="party" type=
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Bankr upt cyEvent" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType nanme="CreditDerivativesNotices">
<xsd: sequence> )
<xsd: el ement nane="creditEvent" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunentation xm : |l ang="en" > )
This el enent corresponds™to the Credit Eve
Del ivered Under dd Transaction and Deened
New Transaction under the EXHBIT C to 2004
Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="publicl yAvai |l abl el nf or mati on" type="xsd: bool ean">
<xsd: annot ati on> |
<xsd; docunentation xnl :lang="en"> ) )
Thi s el enment corresponds to the Notice of Publlcly_
Avail able I nformati on Delivered Under O d Transacti on _and
ened Delivered Under New Transaction under the EXH BIT C
to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="physical Settlement" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunentati on xm : |l ang="en"> ) )
This el ement corresponds to the_Notice of |Intended Physica
Settlenment Delivered Under O d Transaction under the
EXH BI'T C to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType name="Credit Event"/>
<xsd:conp|exT¥pe nane="Credi t Event Noti ceDocunent " >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> )
Antevent type that records the occurrence of a credit event
noti ce.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>

nt Notice
Del i ver ed Under
| SDA Novati on

<xsd: el ement nanme="affectedTransacti ons" type="AffectedTransacti ons"

<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
Trades affected bg this éevent.
</ xsd: docunent ati on
</ xsd: annot at i on>

arty" m nQccurs="2" maxCQccur s="unbounded" >

m nCccur s="0">



</ xsd: el enent > . .
<xsd: el ement name="referenceEntity" type="Legal Entity"/>
<xsd: el enent ref="creditEvent"/> ) )
<xsd: el ement nanme="publ i cl yAvai |l abl el nfornati on" type="Resource" mnmi nCccurs="0"
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">

A public inforpation source, e.g. a particular )
newspaper  or electroni c news service, that my publish
relevant information used in the determ nation of

whet her or not_ a credit event has occurred.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ., _
<xsd: el enent nane="not | f
<xsd: e| ement nane="not | f
<xsd: e| enent nanme="cred
<xsd: el ement nane="cred
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) o )
<xsd: conpl exType name="Credit Event Notification">
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . . . .
<xsd: el ement nanme="creditEvent Notice" type="CreditEventNoticeDocunent"/>
<xsd: el ement name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Fail ureToPayEvent" >
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="FirstPeriodStart Date">
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: date"> )
<xsd:attribute name="href" use="required" type="xsd:|DREF"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe name="1ncrease" >
<xsd:annot ation> Y
<xsd: docunentati on xnl:|lang="en">
An event type that definés the content of an Increase
transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
<xsd: group ref="IncreaseDetails. nmodel"/> i
<xsd: el enent nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: | ang="en">
A paynment for the right to increase the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nanme="1 ncreaseConfi r ned" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nmessage generated when an Increase is deternined to be
confirmed. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> .
<xsd:. el enment nanme="increase" type="Increase"/>
<xsd: el ement name="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>

ar t yRef er ence”
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</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nanme="Language" >
<xsd: annot at | on>
<xsd: docurment ati on xnl : | ang="en">
The data type used for |nd|cat|ngbthe | anguage of the resource,
described using the 1SO 639-2/ T Code
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ens| on base=" xsd: normal i zedString">
<xsd: attribute nane="| anguageSchene" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conPIexT pe>
<xsd: conp exT¥pe nane="M nmeType" >
<xsd: annot at | on>

<xsd: document ati on xm : | ang="en">
The ty Fe that indicates the type of nedia used to store the
cont en e is used to deternmine the software product(s)
582% can read e content. M ME types are described in RFC

</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd; normal i zedString" >
<xsd:attribute nane="m neTypeScheme" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Novat eTr ade" >
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Novati on" >
<xsd: annot at | on>
<xsd: docunent ati on xn1.|ang="en"> )
An event type that records the occurrence of a novation
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence> . .
<xsd:group ref="NoyvationDetails.npdel"/> .
<xsd: el ement nanme="paynent"” type="Paynment" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane="Novati onAl | eged" >
<xsd: conpl exCont ent > . o .
<xsd ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nane="Novat i onAnended" >
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A notification to inform downstream systens when a systemthat
acts as source of novation event infornation detects that a
novat i on has been nodified.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent> . o .
<xsd: ext ensi on base="NovationNotificati onMessage"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nane="Novati onCancel | ed" >
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A notification to inform downstream systens when a systemthat
acts as source of novatjon event infornation detects that a
novat i on has been cancel | ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent> . o .
<xsd: ext ensi on base="NovationNotificati onMessage"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



<xsd: conpl exType nane="Novati onConfirned">
<xsd: conpl exCont ent >
<xsd: extenS|on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex pe nane="Novat i onConsent G ant ed" >
<xsd: annota Ion>
<xsd: document ati on xm :1ang="en">

Response message that shoul d be sent by the receiving parties
if they agree wWith the novation, The transferee or tiansferor
party may include the details of a payment representing the

narket val ue of the transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extenS|on base="Novat i onResponseMessage"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> )
<xsd: conp exType nane="Novat i onConsent Ref used" >
<xsd: annot at | on> _
<xsd: docurment ati on xml : | ang="en">
Response message. that shoul d be sent by the transferee or
remai ning party if they cannot performthe requested novation.
</ xsd: docuient at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Novati onResponseMessage" >
<xsd: sequence>
<xsd: el enent nane="reason" type="Reason" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Novati onConsent Request " >
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"

A request message that passes detalls of the previously
ot'i at ed transactlon hat the transferor wi shes to novate as
me | as describing t entltx and rol es of each party. As the
sane nessage |S sent o bot h e transferee and remal ning party
it nust contain the conplete descrlptlon of the underlying
transacti on (rather t han {ust a reference) as the transferee
wi Il not have record of i
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent> )
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Novati onCreat ed" >
<xsd: annot at | on>
<xsd: docunent ati on xm ;I ang="en">
A notification to I nform downstream systens when a systemthat
acts as source of novation event infornmation detects the .
creation of a new novation event. No representation is being
made whether thi's novation was confirned, nmatched, etc.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> ) o )
<xsd: ext ensi on base="NovationNotificati onMessage"/>
</ xsd: conpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exTy e nane="Novat i onMvat ched" >
<xsd conp exCont ent > i
<xsd: ext ensi on base="NovationNotificati onMessage"/>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe> ) o )
<xsd: co exT¥pe nane="Novati onNoti fi cati onMessage" abstract="true">
<xsd annota i on>
<xsd: docunent ati on xm : | ang="en"> o )
Abstract base class for all Novation Notification Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence> .
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exTy
<xsd: conpl exT e nane "Novat i onRequest Message" abstract="true">
<xsd: annota |on>



<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Novati onResponseMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
stract base class for all Novati on Response Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> . .
<xsd: group ref="Novati onMessage. nodel " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> .
<xsd: conp exType nanme="Novat i onSt at us" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The data type used for indicating the status of the trade
w t hin the hovation process.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedStr.i ng
<xsd:attribute nanme="novati onSt at usSche
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> ) o )
<xsd: conpl exType nanme="Novati onStatusNotification">
<xsd: conpl exContent> _ L _ .,
<xsd: ext ensi on base="Novati onNoti fi cati onMessage" >
<xsd: sequence> ]
<xsd: el ement name="status" type="NovationStatus">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en"> )
The status of the trade within the novation process.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nanme="Qbl i gati onAccel erati onEvent ">
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="0bl i gati onDef aul t Event ">
<xsd: conpl exContent> _ .
<xsd: ext ensi_ on base="CreditEvent"/>
</ xsd: conpl exCont ent >

>
me"

type="xsd: anyURl "/ >

</ xsd: conpl exType> ) ) )
<xsd:conﬁ engpe nane="Parti al Ter m nati onAmount " >
<xsd: choi ce

<xsd: sequence> )
<xsd: el ement nane="decreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by_which the Notional |
decreases due to the Partial  Term nation transaction
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="out st andi ngNot i onal Anount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en"> )
Specifies the Notional amobunt after the Partial
Term nation. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el enent nanme="decr easel nNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anmount by_which the Nunmber of Options
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annotation> . .
<xsd: docunent ati on xnml :lang="en"> )
Speci fies the Nunmber of tions after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: conpl exType> o )
<xsd: conpl exType name="Repudi ati onMor at ori unEvent " >
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nane="Request Al | ocati on">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
Message used in order to initiate the allocation process.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: el ement nane="bl ockTradel denti f
<xsd: el ement nane="al | ocati ons" type
<xsd: el ement nanme="party" type="Part
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exType nane=" Request Arendnent Confi rmati on" >
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> )
A message for requesting that the contai ned anendment be put
forward for matching and confirnmation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd:. el enment nanme="anmendnment" tyBe:"Anendnent"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> . .
<xsd: conpl exType name="Request | ncreaseConfirmati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A message for requestlng that the contained increase be put
forward for matching and confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd: el enent name="i ncr ease" type="| ncrease
<xsd: el ement nane="party" type="Party" m nCc
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at | on>

ier" type="Bl ockTradeldentifier"/>
="Al | ocations"/>
y" m nCccurs="2" maxCccur s="unbounded"/ >
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</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Request Novati onConfirmati on">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType name="Request Term nati onConfirnmati on">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> ) ) )
A message for requestlng that the contained ternination be put
forward for matching and confirnmation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> . . . .
<xsd: el ement nane="term nation" type="Termni nation"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Resource">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> ) ) )
Descrijbes the resource that contains the nedia representation
of a business event. For exanple, can describe a file or a URL
that represents the event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="resourceld" type="Resourceld">
<xsd: annot ati on> .
<xsd: docunent ation xpl:Ilang="en"> o
The unique identifier of "the resource within the event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="| anguage" type="Language" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl:lang="en"> ) ]
I ndi cates the | anguage of the resource, described using the
| SO 639-2/ T Code.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="si zel nBytes" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> )
Indicates the size of thé resource in bytes. It could be
used by the end user to estinmate the downl oad tinme and
st oragée needs. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="| ength" type="ResourcelLength" m nCccurs="0">
<xsd: annot ation> . -
<xsd: docunent ati on xn1:|an9: en"> )
Indicates the Iength of the resource. For exanple, if the
resource were a PDF file, the length would be I n pages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="m neType" type="M neType">
<xsd: annotation> . .
<xsd: docunent ati on xnl ;I ang="en">
I ndicates the type of media used to store the content.
m neType is used to determ ne the software product s% t hat
can read the content. MM Types are described in 2046
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="nanme" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment atj on xni :|ang="en">
The nane of the resource.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="coments" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Any additional comments hat are. deened nec
exanpl e, which software version is requjred
docunent ? O, how does this resource relate
for this event?
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement name="url" type="xsd:anyURI " m nCccurs="0">
<xsd: annot at | on>
<xsd: document at i on xn1:|ang:"en">
Indicates the URL at which the resource can be found.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Resour cel d" >
<xsd annota I on>
<xsd: docunmentation xni :lang="en"> o
The data type used for résource identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i ze dStrlng"
<xsd:attribute nanme="resourcel dSche type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="Resour ceLengt h" >
<xsd annota I on>
<xsd: docunEntatlon xm Iangz
The type that indicates the |ength of the resource.
</xsd docunentat|0n>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nanme="1engt hUnit" type="LengthUnitEnuni >
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
The Tength unit of the résource. For exanple pages (pdf,
text docunents) or time (audio, video files).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="| engt hvVal ue" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: document ation xm :|ang="en">
The | ength val ue of the Fesource.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exTy e nane="Restruct uri ngEvent ">
<xsd conp exContent> .
<xsd: ext ensi on base="CreditEvent">
<xsd: sequence> )
<xsd: el enent name="parti al Exerci seAnpunt" type="Mney" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nanme="Ter m nati on" >
<xsd: annota I on>
<xsd: document ati on xm :|ang="e
An event type that deflnes the content of a Termi nation
transacti on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeCr Tr adeRef er ence. node
<xsd: group ref="Term nationDetails. /

essary. For
to oRen t he
to the others



<xsd: el ement nane="paynment" type:"Paynent" m nCccur s="0">
<xsd: annot at i on>
<xsd: docunent ati on xni : ?
A paynment for the rlght o] tern1nate t he trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥ e nane="Ter m nati onAmended" >
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A notification to inform downstream syst
acts as source of termnation event info
term nation event has been nodified.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent> . .
<xsd: ext ensi on base="Termi nati onCreated"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥ e nane="Term nati onCancel | ed" >
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A notification to inform downstream syst
acts as source of termnation event info
term nation event has been cancell ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent> . . .
<xsd: ext ensi on base="Termi nati onCreated"/>
</ xsd: compl exCont ent >
</ xsd: conPIexT pe> ) )
<xsd: co exT¥ € name="Term nati onCreat ed" >
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A notification to inform downstream syste
acts as source of termnation event information detectts. the
creation of a new termnation event. No representation |s bei ng
made whether this termnation was confirnmed, matched, etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > L _ .,
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence> )
<xsd: el enent nane="term nation" type="Ternm nation'/>
<xsd: el ement nane="party" type="Party" n1ancurs—"2" maxQccur s="unbounded" >
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conp exType nanme="Ter m nati onConfirned" >
<xsd: annot at | on> _
<xsd: document ati on xni :|ang="en">
A nessage generated when a Termination is determined to be
confirmed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el enent name="term nation" type="Term nation"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2"
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en"> i
One party el ement for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex Ype name="Tr adeAnended" >
<xsd: annota i on>
<xsd: document ati on xm : 1 ang="en">
Anotification to I nformdowstreams
acts as source of trade infornation d
been nodified.
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maxQccur s="unbounded" >



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nanme="trade" type="Trade"/>
<xsd: el ement nanme="party" type="Party" mi nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeAnendnent ">
<xsd: annot ati on>
<xsd: docunentatijon xn:Ilang="en">
A type describing the original trade and the amended trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: el ement nane="ori gi nal Trade" type="Trade">
<xsd: annot ati on> .
<xsd: docupentatjon xpm :lang="en">
The entire original trade details.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nanme="ori gi nal Tradel dentifier" type="PartyTradeldentifier" naxQOccurs="unbc

<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> )
The trade id of the original trade details.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: el enent nane="anendedTrade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
The representation of thé anended trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Tr adeAnendnent Request " >
<xsd: annotati on>
<xsd: docunentation xpl:Ilang="en">
A request nessage for requesting an Anendnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd:. el enment nanme="anmendnment" tyBe:"Anendnent"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adeAmendnent Response" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A response to the request for an Amendnent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el enent nanme="anendnment" tyge:"Anendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> o )
One party elenent for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="TradeCancel | ed" >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;I ang="en">
A notification to I nformdownstre
acts as source of trade informati
been cancel |l ed,
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> L _ .,
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: chol ce> o o
<xsd:. el enent nane="tradel dentifier" tyPe:"Tradeldentlfler" maxQccur s="unbounded"/ >
<xsd: el ement nane="trade" type="Trade"/>
</ xsd: choi ce>
<xsd: el ement nanme="party" type="Party" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeCreat ed" >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;I ang="en">
A notification to | nform downstream
acts as source of trade information
has been creat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> L _ .,
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nane="trade" type="Trade"/>,
<xsd: el ement nanme="party" type="Party" minCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adel ncr easeRequest ">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
A request nessage for requesting an Increase.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: el enent name="increase" type="Increase"
<xsd: el ement nane="party" type="Party" m nCc
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> o )
One party elenent for each of the principal parties and
any other party that is referenced.
</ 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="Tr adel ncr easeResponse" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A response to the request for an Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> .
<xsd:. el enment nanme="increase" type="Ilncrease"/>
<xsd: el ement name="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>

oW
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</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: co exTy e nane="Tr adeNovat ed" >
<xsd conp exCont ent > i
<xsd: ext ensi on base="NovationNotificati onMessage"/>
</ xsd: compl exCont ent >
</ xsd: co IexT pe> ) )
<xsd: co exT¥pe nane="Tr adeTer ni nat i onRequest " >
<xsd annota i on>
<xsd: docunent ati on xm : | ang="en" > ) )
A request message for requesting a Termination
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: conplebentent
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent name="term nation" type="Term nation"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"> i
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e> . .
<xsd: co ex Ype nane="Tr adeTer m nat i onResponse" >
<xsd: annota i on>
<xsd: document ati on xni:|ang="en"> ) )
A response to the request for Ternmination.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el enent nane="term nation" type="Tern nation'/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" > )
One party el ement for_ each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>

</ xsd: conpl exType>

<xsd: el enent nane= bankruEtcy t¥pe— BankruPtcyEvent substit utlonC?oup "creditEvent"/>

<xsd: el enent name="creditEvent" type="CreditEvent' abstract: true

<xsd: el ement nanme="credi t Event Notice" type="CreditEventNotice Ebcunent substituti onG oup="eve

<xsd: annot ati on> _
<xsd: document ati on xm :|ang="en">
A gl obal el enent used to hold CENs
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .

<xsd: el enent name="failureToPay" type= FallureToPa Event subst it ut onC?oup ‘credi t Event"/ >

<xsd: el enent nanme="obl i gationAccel er ation" XB gat i onAccel erati onEvent " substltutlonC}(
<xsd: el enent name= obllgatlon fault' ty e— I| atlonDefauItEvent substltutlonckou —"credlt
<xsd: e| enent name="repudi ati onMor at or ¥ epudi_at i onMor at or i nEvent substitu nC?ou[
<xsd: el ement name="restructuri type— RES ructurlngEvent substituti onG oup=' credlt vent "/ >

<xsd: group name= Anendnent[btal s. nodel
<xsd: sequence>
<xsd: el enent nane="anendnent Tr adeDat e" type="xsd: date">
<xsd: annot at i on>
<xsd: docunentation xm :1an ng="en" > )
The date on which the thé parties enter into the Anendment
transacti on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="anendnent Ef f ecti veDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent at i on xm I ang="en" > )
The date on which the Anmendnent becones effective
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>



</ xsd: gr oup> .
<xsd: group name="IncreaseDet ail s. nodel ">
<xsd: sequence> ]
<xsd: el ement nane="increaseTradeDat e" type="xsd: date">
<xsd:annot ation> Y
<xsd: docunentatjon xnm :Ilang="en"> )
The date on which the the parties enter into the |Increase
transacti on i
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="increaseEffectiveDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the I ncrease becones effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: sequence> . .
<xsd: el ement nanme="i ncreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed amount by which the Notiona
I ncreases due to the Increasé transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="out st andi ngNot i onal Amount" type="Money" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
Specifies the Notional amount after the Increase.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . . .
<xsd: el ement nanme="i ncreasel nNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the fixed amount by which the Nunber of
tions i ncreases due to the I ncrease transaction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="out st andi ngNumber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
Speci fies the Nunmber of tions after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: group> . .
<xsd: group name="Novati onDetail s. nodel ">
<xsd: sequence>
<xsd: cho| ce>
<xsd: choi ce> . o
<xsd: el ement nane="newlr ansacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Indicates a reference to the new transacti on between
the transferee and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="newlransacti on" type="Trade">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndi cates the new transacti on between the transferee
and the renaining party.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: sequence>
<xsd: cho| ce> ) o
<xsd: el ement nane="ol dTransacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en">
Indicates a reference to the original trade between



the transferor and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="ol dTransacti on" type="Trade">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en">
Indicates the original trade between the transferor
and the renai ning party.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>, .
<xsd: choi ce m nCccurs="0"> ) o
<xsd: el enent name="newlransactionReference" type="PartyTradeldentifiers"/>
<xsd: el emrent nanme="newlr ansaction" type="Trade"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="transferor" type="Reference">
<xsd: annot ati on>
<xsd: docunentatjon xpl :Ilang="en">

A pointer style reference to a party identifier defined
el sewhere in"the docunent. In a thréee-way novation the
party referenced is the Transferor (outgoln% Party? in the
novation. The Transferor neans a_Party whi ch transfers by
novation to a Transferee all of its rights, liabilities,
duties and obligations with respect to a Remai ning Party.
I'n a four-way novation the part¥ referenced is Transferor 1
which transfers by novation to Transferee 1 all of its
rights, litabilities, duties and obligations wth respect to
Tr ansf eror | SDA 2004 Novation Term Transferor .
(three-way novation) or Transferor 1 (four-way novation).

</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="transferee" type="Reference">
<xsd: annot ati on>

<xsd: docunentatijon xpml:Ilang="en"> ) o )
A pointer style reference to a party identifier definped
el sewhere in the docunent. In_a thréee-way novation_ the
party referenced is the Transferee (incomn art%) in the
novation. Transferee nmeans a party which acCepts. by way of
novation all rights, litabilities, duties and obligationhs of
a Transferor wth respect to a Remaining Party. Ih a
four-way novation the party referenced i's Trahsferee 1
whi ch atcepts by way of novation the rights, liLabilities,
duties_and obligations of Transferor 1. | SDA 2004 Novati on
Term Transferee (three-way novation) or Transferee 1
(four-way novation).

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el emrent > .
<xsd: el ement nanme="renmi ni ngParty" type="Reference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) o )
A pointer style referencé to a party identifier defiped
el sewhere in"the docunent. In a three-way novation the
arty referenced is the Renaining Party in the novation
ermai ni ng Party neans a party which consents to a

Transferor's transfer by novation and the acceptance
thereof by the Transferee of all of the Transferor's
rights, Iiabilities, duties and obligations wth respect to
such Remmining Party under and with respect of the Novated
Anpunt of a transaction. In a four-way novation the party
referenced is Transferor 2 per the |ISDA definition and acts
inthe role of a Transferor. Transferor 2 transfers by
novation to Transferee 2 all of its rights, liabilities
duties and obligations with respect to Transferor 1. ISDA
2004 Novation Term Remaining Party (three-way novation) or

Transferor 2 gfour—may novation).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="ot her Renmi ni ngParty" type="Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) o
A pointer style reference to a party identifier def
el sewhere in"the docunent. This elehment |s not app
in a three—ma¥,novat|on and should be omtted. In a
four-way novation the party referenced is Transfere
Transferee 2 means a party” which acceBts by_may of
the rights, litabilities, duties and obligations of

i ned
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Transferor 2. | SDA 2004 Novation Term Transferee 2
(four-way novation).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement name="novati onDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Specifies the date that one part
regard to a trade are transferre
corresponds to the hbvatlon Date s
Novation Definitio section 1.16.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: document ation xnl : | ang="en">
Specifies the date the parties agree.
trade, If this element |I's not speéecif
novati onTradeDate will be deened to
corresponds to the Novation Trade Da
| SDA Novation Definitions, section 1.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nane="novat edAmount" type="NMoney">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The anpunt whi ch represents the portion of the Od
Transacti on being novat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement name="novat edNurber Of Opt i ons" type="xsd: deci mal '
<xsd: annot at | on>
<xsd: docurrent ati on xm : | ang="en"
The nunber of options which represent the portion of the
d Transaction bei ng novated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
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<xsd: el enent nane="ful | Fi rstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">

<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

This element corresponds to the appli abllit% of the Ful
First Calculation Period as defined in the 2004 | SDA
Novation Definitions, section 1.20.

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

<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" maxQcc

<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">

Elenent that is used to be able to nake sense of the “new
transaction’” without requiring reference back to the *old
transaction”. In_the case of interest rate products there
are potentially 2 “first period start dates” to reference —
one With respect to each party to the new transaction. For
Credit Defau t Swaps there is {ust the one with respect to
the party that is the fixed rate payer

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="nonRel i ance" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"> )
This element corresponds. to the non- Rellance sectijon |n t he
2004 | SDA Novati on finitions, section 2.1 (c) (|h The
el emrent apBears in the instance docurent mhen hon- ellance
i's applicabl
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . . . . .
<xsd: el enent nane="creditDerivativesNotices" type="CreditDerivativesNotices"
<xsd: annot at | on>
<xsd; docunent ati on xn1 | ang="en" > )
ThIS el ement should be specified if one or nore of either a
Credit Event Notice, Notice of Publicly Available
Infornatlon Not i ce of Physical Settl|ement or Notjce of
I ntended Physical Settlenment, as applicable, has been

m nCccur s=" (



delivered by or to the Transferor or the Remainjing Party.
The type of "notice or notices that have been deliVvered
shoul @ be i1 ndicated by setting the rel evant bool ean el enent
valuegs to true, The absence of the el enment neans that no
Credi vent Notice, Notice of Publicly Available,
Information, Notice of Physical Settl|ement or Notice of
I nt ended Physical Settlenent, as applicable, has been
delivered by or to the Transferor or the Remaining Party.
</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el ement > o o )
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nCccurs="0" me
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> .
<xsd: el ement nanme="contract ual Suppl enment” type="Contractual Suppl ement” m nCccurs="0" nt
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en"> )
DEPRECATED, - This elenment wi|ll be renobved in the next
maj or version of FpM.. The e| enent .
contractual TernmsSuppl enent shoul d be used instead.
Definition; A contractual  supplenment (such as those
published by | SDA) that will apply to the trade.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="contractual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent” i nQcc
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A contractual suppl enment gsuch as those published by
| SDA) that w || agply to the trade.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup> )
<xsd: group nanme="Novati onMessage. nodel ">
<xsd: sequence> ] i
<xsd: e| enent name="novation" type="Novation"/>
<xsd: el ement name="party" type="Party" m nCccurs="3" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: group> . . .
<xsd: group name="Terni nationDetails. nodel ">
<xsd: sequence> ) )
<xsd: el enent nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the thé parties enter into the
Term nation transaction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="term nati onEffectiveDate" type="xsd: date">
<xsd: annotation> . .
<xsd: docunmentation xm : |l ang="en"> )
The date on which the Term nati on becones effective.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el enent name="full" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xnml:|lang="en"> o
The use of the Full elenment indicates that this is a Ful
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="partial" type="Partial Term nati onAmount" >
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en"> o
The use of the Partial elenent indicates that this is a
Partial Term nati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>



</ xsd: sequence>
</xsd:ﬁrou >
</ xsd: schema
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