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2.109.6 Schema Fragment: 199

2.110 RoutingldsAndExplicitDetails 200
2.110.1 Description: 200
2.110.2 Contents: 200
2.110.3 Used by: 200
2.110.4 Derived Types: 200
2.110.5 Figure: 200
2.110.6 Schema Fragment: 200

2111 Schedule 202
21111 Description: 202
2.111.2 Contents: 202
2.111.3 Used by: 202
2.111.4 Derived Types: 202
21115 Figure: 202
2.111.6 Schema Fragment: 202

2.112 Settlementinformation 204
2.112.1 Description: 204
2.112.2 Contents: 204
2.112.3 Used by: 204
2.112.4 Derived Types: 204
2.1125 Figure: 204
2.112.6 Schema Fragment: 204

2.113 Settlementinstruction 206
2.113.1 Description: 206
2.113.2 Contents: 206
2.113.3 Used by: 206
2.113.4 Derived Types: 206
2.1135 Figure: 206
2.113.6 Schema Fragment: 206

2.114 SettlementMethod 208
21141 Description: 208
2.114.2 Contents: 208
2.1143 Used by: 208
2.114.4 Derived Types: 208
2.1145 Figure: 208
2.114.6 Schema Fragment: 208

2.115 SettlementPriceSource 209
2.115.1 Description: 209
2.115.2 Contents: 209
2.115.3 Used by: 209
2.115.4 Derived Types: 209
2.1155 Figure: 209
2.115.6 Schema Fragment: 209

2.116 SharedAmericanExercise 210
2.116.1 Description: 210
2.116.2 Contents: 210
2.116.3 Used by: 210
2.116.4 Derived Types: 210
2.116.5 Figure: 210
2.116.6 Schema Fragment: 210

2.117 SplitSettlement 212
2.117.1 Description: 212
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2.117.2 Contents: 212
2.117.3 Used by: 212
2.117.4 Derived Types: 212
2.117.5 Figure: 212
2.117.6 Schema Fragment: 212
2.118 SpreadSchedule 214
2.118.1 Description: 214
2.118.2 Contents: 214
2.118.3 Used by: 214
2.118.4 Derived Types: 214
2.118.5 Figure: 214
2.118.6 Schema Fragment: 214
2.119 SpreadScheduleType 215
2.119.1 Description: 215
2.119.2 Contents: 215
2.119.3 Used by: 215
2.119.4 Derived Types: 215
2.119.5 Figure: 215
2.119.6 Schema Fragment: 215
2.120 Step 216
2.120.1 Description: 216
2.120.2 Contents: 216
2.120.3 Used by: 216
2.120.4 Derived Types: 216
2.120.5 Figure: 216
2.120.6 Schema Fragment: 216
2.121 StreetAddress 217
21211 Description: 217
2.121.2 Contents: 217
2.121.3 Used by: 217
2.121.4 Derived Types: 217
21215 Figure: 217
2.121.6 Schema Fragment: 217
2.122 Strike 218
21221 Description: 218
2.122.2 Contents: 218
2.122.3 Used by: 218
2.122.4 Derived Types: 218
21225 Figure: 218
2.122.6 Schema Fragment: 218
2.123 StrikeSchedule 220
2.123.1 Description: 220
2.123.2 Contents: 220
2.123.3 Used by: 220
2.123.4 Derived Types: 220
2.123.5 Figure: 220
2.123.6 Schema Fragment: 220
3 Global Elements 222
3.1 americanExercise 223
3.1.1 Description: 223
3.1.2 Contents: 223
3.1.3 Used by: 223
3.14 Substituted by: 223
3.15 Figure: 223
3.1.6 Schema Fragment: 223
3.2 bermudaExercise 225
3.2.1 Description: 225
3.2.2 Contents: 225
3.2.3 Used by: 225
3.2.4 Substituted by: 225
3.25 Figure: 225
3.2.6 Schema Fragment: 225
3.3 europeanExercise 226
3.3.1 Description: 226
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3.3.2 Contents: 226
3.3.3 Used by: 226
3.34 Substituted by: 226
3.35 Figure: 226
3.3.6 Schema Fragment: 226
3.4 exercise 227
3.4.1 Description: 227
3.4.2 Contents: 227
3.4.3 Used by: 227
3.4.4 Substituted by: 227
3.45 Figure: 227
3.4.6 Schema Fragment: 227
35 product 228
351 Description: 228
35.2 Contents: 228
3.5.3 Used by: 228
354 Substituted by: 228
355 Figure: 228
3.5.6 Schema Fragment: 229
4 Groups 230
4.1 BusinessCentersOrReference.model 231
41.1 Description: 231
4.1.2 Contents: 231
4.1.3 Used by: 231
41.4 Figure: 231
415 Schema Fragment: 231
4.2 BuyerSeller.model 232
421 Description: 232
422 Contents: 232
423 Used by: 232
424 Figure: 232
425 Schema Fragment: 232
4.3 PayerReceiver.model 234
43.1 Description: 234
43.2 Contents: 234
4.3.3 Used by: 234
43.4 Figure: 234
435 Schema Fragment: 234
4.4 RoutingExplicitDetails.model 236
4.4.1 Description: 236
4.4.2 Contents: 236
443 Used by: 236
4.4.4 Figure: 236
445 Schema Fragment: 236
5 Schema listing 238
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1 Global Simple Types



1.1 HourMinuteTime

1.1.1 Description:

A type defining a time specified in hh:mm:ss format where the second component must be '00', e.g. 11am
would be represented as 11:00:00.

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

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd:sianeTyPe nane="Hour M nut eTi ne" >
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en">
A type defining a tinme specified
second conponent nust be '00', e.
11: 00: 00. .
</ xsd: docunent ati on>
</ xsd: annot at i on> . —
<xsd:restriction base="xsd:tinme">
<xsd:pattern value="[0-2][0-9]:[0-5][0-9]:00"/>
</ xsd; restriction>
</ xsd: si npl eType>

t where the
represented as

°3



1.2 RestrictedPercentage

1.2.1 Description:
,8\('[))/5pe defining a percentage specified as decimal from O to 1. A percentage of 5% would be represented as

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

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Schema Fragment:

<xsd:5|aneTyPe nane="Restri ct edPer cent age" >
<xsd: annot ati on> _
<xsd: docunentati on xm : |l ang="en"> . )
A type defining a percentage specified as decimal fromO to 1. A
percent age of 5% woul d be rFepresented as 05.
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd; dec
<xsd: m nl ncl usi ve val ue="0"/>
<xsd: maxl| ncl usi ve val ue="1"/>
</ xsd; restriction>
</ xsd: si npl eType>



2 Global Complex Types



2.1 Address

2.1.1 Description:
A type that represents a physical postal address.
2.1.2 Contents:

streetAddress (zero or one occurrence; of the type StreetAddress) The set of street and building number
information that identifies a postal address within a city.

city (zero or one occurrence; of the type xsd:string) The city component of a postal address.

state (zero or one occurrence; of the type xsd:string) A country subdivision used in postal addresses in some
countries. For example, US states, Canadian provinces, Swiss cantons.

COU””K (zero or one occurrence; of the type Country) The ISO 3166 standard code for the country within
which the postal address is located.

postalCode (zero or one occurrence; of the type xsd:string) The code, required for computerised mail sorting
systems, that is allocated to a physical address by a national postal authority.

2.1.3 Used by:

2.1.4 Derived Types:

2.1.5 Figure:

@ strectAddress
StreetAddress

& city
string

& state
string

@ country
Country

@ postal Code %

string

Address

P
é@@@@éﬁ

2.1.6 Schema Fragment:

<xsd: conpl exType name="Address">
<xsd: annot ati on>
<xsd; docunentation xnl ;I ang="en">
A type that represents a physical postal address.
</ xsd? docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="street Address" type="Street Address" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> .
The set of street and bui'l di ng nunber information that
identifies a postal address within a city.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) .
<xsd: el ement nanme="city" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>



<xsd: docunent ati on xm ;I ang="en">
The city conponent of a postal address.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="state" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ]
A country subdivision uséd in postal addresses in sone i
couptrles. For exanple, US states, Canadi an provinces, Sw Ss
cant ons.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="country" type="Country" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ati on xm :lang="en"> o )
The 1 SO 3166 standard code for the country w thin which the
postal address is |ocated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="post al Code" type="xsd:string" m nQccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:|lang="en">, ) )
The code, required for conmputerised mail sortln?_systens,
th?h |stallocated to a physical address by a nationhal posta
aut hority.
</xsd:docu¥Entat|on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2.2 AdjustableDate

2.2.1 Description:

A type for defining a date that shall be subject to adjustment if it would otherwise fall on a day that is not a
business day in the specified business centers, together with the convention for adjusting the date.

2.2.2 Contents:

unadjustedDate (exactly one occurrence; of the type IdentifiedDate) A date subject to adjustment.

dateAdjustments (exactly one occurrence; of the type BusinessDayAdjustments) The business day _
convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is
not a business date in the specified business centers.

2.2.3 Used by:

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

AdjustableDateOrRelativeDateSequence

AdjustableOrRelativeDate
CalculationPeriodDates
DividendPaymentDate
EquityOptionTermination
EquityPremium

Fra
MandatoryEarlyTermination
Payment

PrePayment
QuotablePayment
StartingDate

2.2.4 Derived Types:

2.2.5 Figure:

@ unadjustedDate
'S IdentifiedDate

_

|

AdjustableDate

@ dateAdjustments
BusinessDayAdjustments

2.2.6 Schema Fragment:

<xsd: conpl exType name="Adj ust abl eDat e" >
<xsd: annot ati on>
<xsd:docunentat|on_xn1:Ian?:"en"> ) ) )
A type for defining a dafe that shall be subject to adjustnent if
it would otherwsefall on a day that is not a business day in
t he specified business centers, together wwth the convention for
adj usting the date.
</ xsd: docuient ati on>
</ xsd: annot ati on>
<xsd: sequence>

<xsd: el ement nanme="unadj ust edDate" type="IldentifiedDate">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.AdjustableDateOrRelativeDateSequence
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableOrRelativeDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CalculationPeriodDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.DividendPaymentDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityOptionTermination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.MandatoryEarlyTermination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Payment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.PrePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotablePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.StartingDate

<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">
A date subject to adjustnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docunpentation xnml :lang="en"> ) )
The busi ness day convention and financial business centers
used for adjusting the date If it would otherwmse fall on a
daytthat Is not a business date in the specified business
centers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.3 AdjustableDate?2

2.3.1 Description:

A type that is different from AdjustableDate in two regards. First, date adjustments can be specified with either
a dateAdjustments element or a reference to an existing dateAdjustments element. Second, it does not require
the specification of date adjustments.

2.3.2 Contents:

unadjustedDate (exactly one occurrence; of the type IdentifiedDate) A date subject to adjustment.
Either

dateAdjustments (exactly one occurrence; of the type BusinessDayAdjustments) The business day .
convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is
not a business dat in the specified business centers.

Or

dateAdjustmentsReference (exactly one occurrence; of the type Reference) A pointer style reference to date
adjustments defined elsewhere in the document.

2.3.3 Used by:

*  Complex type: GeneralTerms

*  Complex type: PaymentDetail

Complex type: ScheduledTerminationDate
«  Complex type: TradeDetails

2.3.4 Derived Types:

2.3.5 Figure:

IdentifiedDate

@ unadjustedDate a

* @ dateAdjustments

AdjustableDate2 B BusinessDayAdjustments
® dateA djustmentsReference O

Reference

2.3.6 Schema Fragment:

<xsd: conpl exType name="Adj ust abl eDat e2" >
<xsd: annot ati on> _
<xsd; docunentation xml:lang="en"> | )
A tyPe that i1s different from AdjustableDate in two regards.
, . date adjustnents can be specified with either a
dat eAdj ust ment's el ement or. a reference to an existing
dat eAdj ust ments el ement. Second, it does not require the
speci fication of date adjustnents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> i o
<xsd: el emrent nanme="unadj ust edDate" type="IldentifiedDate">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.GeneralTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PaymentDetail
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ScheduledTerminationDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeDetails

<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">
A date subject to adjustnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce m nCccurs="0"> _ ) )
<xsd: el emrent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> ) )
The busi ness day convention and, financial business centers
used for adjusting the date if it would otherwse fall on a
daytthat is not a business dat in the specified business
centers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="dat eAdj ust ment sRef erence" type="Reference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) ]
A pointer style referencé to date adjustnents defined
el sewhere i n"the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.4 AdjustableDates

2.4.1 Description:

A type for defining a series of dates that shall be subject to adjustment if they would otherwise fall on a day
;[jhat is not a business day in the specified business centers, together with the convention for adjusting the
ates.

2.4.2 Contents:

unadjustedDate (one or more occurrences; of the type IdentifiedDate) A date subject to adjustment.

dateAdjustments (exactly one occurrence; of the type BusinessDayAdjustments) The business day _
convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is
not a business dat in the specified business centers.

2.4.3 Used by:

*  Complex type: AdjustableOrRelativeDates
»  Complex type: AdjustableRelativeOrPeriodicDates
*  Complex type: CashSettlementPaymentDate

2.4.4 Derived Types:

2.4.5 Figure:

° @ unadjustedDate
'S IdentifiedDate
EFH

AdjustableDates

@ dateAdjustments
BusinessDayAdjustments

2.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Adj ust abl eDat es" >
<xsd: annot ati on>
<xsd: docupent ati on_xm : [ ang="en" > )
A type for defining a series of dates that shall be subject to
adjustment if they would otherwise fall on a day that is not a
busi ness day in the specified business centers, together with the
convention or_adLustlng t he dates.
</ xsd: docunent ati on
</ xsd: annot ati on>
<xsd: sequence> ) o
<xsd: el ement nanme="unadj ust edDat e" type="ldentifiedDate" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
A date subject to adjusthnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on> .
<xsd: docunpentation xnml :lang="en"> ) )
The busi ness day convention and financial business centers
used for adjusting the date if it would otherwse fall on a
daytthat is not a business dat in the specified business
centers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableOrRelativeDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableRelativeOrPeriodicDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CashSettlementPaymentDate

2.5 AdjustableOrRelativeDate

2.5.1 Description:

A type giving the choice between defining a date as an explicit date together with applicable adjustments or as
relative to some other (anchor) date.

2.5.2 Contents:

Either

adjustableDate (exactl)éone_ occurrence; of the type AdjustableDate) A date that shall be subject to
adjustment if it would otherwise fall on a day that is not a business day in the specified business centers,
together with the convention for adjusting the date.

Or

relativeDate (exactly one occurrence; of the type RelativeDateOffset) A date specified as some offset to
another date (the anchor date).

2.5.3 Used by:

Complex type: AmericanExercise

Complex type: CalendarSpread

»  Complex type: DeprecatedEquityLeg

*  Complex type: DeprecatedEquityPaymentDates
Complex type: EquityEuropeanExercise
 Complex type: EquityExerciseValuationSettlement
*  Complex type: EuropeanExercise

Complex type: ExchangeTradedContract
Complex type: FeaturePayment

Complex type: InterestLegCalculationPeriodDates
*  Complex type: PeriodicDates

»  Complex type: PrincipalExchangeDescriptions
Complex type: ReturnLeg

Complex type: ReturnSwapAdditionalPayment

»  Complex type: ReturnSwapPaymentDates

*  Complex type: SharedAmericanExercise
Complex type: Stub

Complex type: VarianceAmount

2.5.4 Derived Types:

2.5.5 Figure:

@ adjustableDate

Y AdjustableDate
_ :

AdjustableOrRel ativeDats -
e reavee @ rdlativeDate

RelativeDateOffset



http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.CalendarSpread
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.DeprecatedEquityLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.DeprecatedEquityPaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityEuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.EuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.ExchangeTradedContract
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.FeaturePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestLegCalculationPeriodDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.PeriodicDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeDescriptions
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapAdditionalPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapPaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SharedAmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Stub
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.VarianceAmount

2.5.6 Schema Fragment:

<xsd: conpl exType nane="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o o
A type giving the choice between defining a date as an explicit
date together with applicable adjustnmentS or as relative to sone
ot her (anchorz,date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choij ce> ) )
<xsd: el enent nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) o
A date that shall be sub{ect to ad{ustnent if it would
otherwise fall on a daY hat Is not a business day in the
speci fied business centers, together with the convention for
adj usting the date.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="rel ati veDate" type="Rel ativeDateO fset">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
é 9a§e specified as sonme offset to another date (the anchor
ate).
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.6 AdjustableOrRelativeDates

2.6.1 Description:

A type giving the choice between defining a series of dates as an explicit list of dates together with applicable
adjustments or as relative to some other series of (anchor) dates.

2.6.2 Contents:

Either

adjustableDates (exactly one occurrence; of the type AdjustableDates) A series of dates that shall be subject
to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers,
together with the convention for adjusting the date.

Or

relativeDates (exactly one occurrence; of the type RelativeDates) A series of dates specified as some offset
to another series of dates (the anchor dates).

2.6.3 Used by:

Complex type: AmericanExercise

« Complex type: BermudaExercise

*  Complex type: DeprecatedEquityPaymentDates

*  Complex type: EuropeanExercise

Complex type: InterestLegCalculationPeriodDates
Complex type: ReturnSwapPaymentDates

2.6.4 Derived Types:

2.6.5 Figure:

@ adjustableDates

'S AdjustableDates
. .

AdjustableOrRelativeDat .
JuSeieRedivenae ® rdlativeDates

RelativeDates

2.6.6 Schema Fragment:

<xsd: conpl exType nanme="Adj ust abl eOr Rel ati veDat es" >
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> o )
pe. giving the chol ce between deflnlnP_a series of dates as an
explicit list of dates together with applicable adjustnents or as
relative to sone other sefies of (anchor) dates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement nanme="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > ) ) )
A series of dates that shall be subject to adjustment if they
woul d otherwise fall on a day that 1s not a business day in
the specified business centers, together wth the convention
for adjusting the date.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.DeprecatedEquityPaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.EuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestLegCalculationPeriodDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapPaymentDates

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > i ]
<xsd: el ement nane="rel ati veDates" type="Rel ati veDat es">
<xsd: annot ati on> .
<xsd: docunent ation xm : Il ang="en"> )
A series of dates specified as sone offset to another series
of dates (the anchor dates).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.7 AdjustableRelativeOrPeriodicDates

2.7.1 Description:

2.7.2 Contents:

Either

adjustableDates (exactly one occurrence; of the type AdjustableDates) A series of dates that shall be subject
to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers,
together with the convention for adjusting the date.

Or

relativeDateSequence (exactly one occurrence; of the type RelativeDateSequence) A series of dates
specified as some offset to other dates (the anchor dates) which can

Or
periodicDates (exactly one occurrence; of the type PeriodicDates)

2.7.3 Used by:

*  Complex type: EquityValuation
e Complex type: LegAmount

2.7.4 Derived Types:

2.7.5 Figure:
® adjustableDates
AdjustableDates
* @ relativeDateSequence
AdjustableRel ativeOrPeriodicDates RelativeDateSequence
@ periodicDates
PeriodicDates

2.7.6 Schema Fragment:

<xsd:conﬁlexT¥pe nane=" Adj ust abl eRel ati veOr Per i odi cDat es" >
<xsd: choi ce ] .
<xsd: el ement nane="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot ati on> .
<xsd: docunent ati on xni: |l ang="en"> . . .
A series of dates that shall be subject to adjustnent if they
woul d otherwi se fall on a day that 1s not a business day in
the specified business centers, together with the convention
for adjusting the date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . .
<xsd: el ement name="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot ati on>
<xsd: docunentati on xm : Il ang="en">
A series of dates specified as sonme offset to other dates
(the anchor datesl whi ch can
</ xsd: docunent ati on


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.EquityValuation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.LegAmount

</ xsd; annot ati on>
</ xsd: el emrent > o o
<xsd: el enent nanme="peri odi cDat es" type="Peri odi cDates"/>
</ xsd: choi ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.8 AdjustedRelativeDateOffset

2.8.1 Description:

A type defining a date (referred to as the derived date) as a relative offset from another date (referred to as the
anchor date) plus optional date adjustments.

2.8.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RelativeDateOffset)

A type defining a date (referred to as the derived date) as a relative offset from another date
(referred to as the anchor date). If the anchor date is itself an adjustable date then the offset is
assumed to be calculated from the adjusted anchor date. A number of different scenarios can be
supported, namely; 1) the derived date my simply be a number of calendar periods (days,
weeks, months or years) preceding or following the anchor date; 2) the unadjusted derived date
may be a number of calendar periods(days, weeks, months or years) preceding or following the
anchor date with the resulting unadjusted derived date subject to adjustment in accordance with
a specified business day convention, i.e. the derived date must fall on a good business day; 3)
the derived date may be a number of business days preceding or following the anchor date. Note
that the businessDayConvention specifies any required adjustment to the unadjusted derived
date. A negative or positive value in the periodMultiplier indicates whether the unadjusted
derived precedes or follows the anchor date. The businessDayConvention should contain a
value NONE if the day type element contains a value of Business (since specifying a negative or
positive business days offset would already guarantee that the derived date would fall on a good
business day in the specified business centers).

relativeDateAdjustments (zero or one occurrence; of the type BusinessDayAdjustments) The business da
convention and financial business centers used for adjusting the relative date if it would otherwise fall on a day
that is not a business date in the specified business centers.

2.8.3 Used by:

Complex type: CalculationPeriodDates

2.8.4 Derived Types:

2.8.5 Figure:


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

@ periodMultiplier 4

int

@ period

PeriodEnum

® @) @ dayType
- DayTypeEnum

@ businessDayConvention %

@ relativeDateAdjustments
—O—C,, S
BusinessDayAdjustments

2.8.6 Schema Fragment:

<xsd: conpl exType nanme="Adj ust edRel ati veDat eOf f set" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A tyFe deflnln? a date (referred to
relative offsef fromanother date gr
date) plus optional date adjustnents
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd. conpl exContent> _ .
<xsd: ext ensi on base="Rel ati veDat e fset">
<xsd: sequence> ) ) ) )
<xsd: el enent nane="rel ati veDat eAdj ust nents" type="Busi nessDayAdj ust nent s"
<xsd: annot ati on>
<xsd: docupentation xnml :lang="en"> ) )
The busi ness day convention and financial business
centers used for adjusting the relative date If it would
otherw se fall on a day that is not a business date in
t he specified business” centers.
</ xsd: docunent at i on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

as the derived date) as a
eferred to as the anchor

Y BusinessDayConventionEnum
AdjustedRel ativeDateOffset [ -
@ businessCentersReference O
Reference
@— (TZ(B usinessCentersOrReference.model =
businessCenters
BusinessCenters
@ dateRelativeTo O
Reference

m nCccur s="0"



2.9 AmericanExercise

2.9.1 Description:

A type defining the exercise period for an American style option together with any rules governing the notional
1zcalmount of the underlying which can be exercised on any given exercise date and any associated exercise
ees.

2.9.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Exercise)
* The abstract base class for all types which define way in which options may be exercised.

commencementDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The first day of the
exercise period for an American style option.

expirationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The last day withinan
exercollse period for an American style option. For a European style option it is the only day within the exercise
period.

relevantUnderlyingDate (zero or one occurrence; of the type AdjustableOrRelativeDates) The daye on the
underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the
effective date, in an extendible/cancelable provision it is the termination date).

earliestExerciseTime (exactly one occurrence; of the type BusinessCenterTime) The earliest time at which
notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the
case of a European style OEtion, (i) on each bermuda option exercise date and the expiration date, in the case
of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an
American option.

latestExerciseTime (zero or one occurrence; of the type BusinessCenterTime) For a Bermuda or American
style option, the latest time on an exercise business day (excluding the expiration date) within the exercise
period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this
time will be deemed to have been given on the next exercise business day.

expirationTime (exactly one occurrence; of the type BusinessCenterTime) The latest time for exercise on
expirationDate.

multipleExercise (zero or one occurrence; of the type MultipleExercise) As defined in the 2000 ISDA
Definitions, Section 12.4. Multiple Exercise, the buyer of the option has the right to exercise all or less than all
the unexercised notional amount of the underlying swap on one or more days in the exercise period, but on
any such day may not exercise less than the minimum notional amount or more that the maximum notional
amount, and if an intefgral multiple amount is specified, the notional amount exercised must be equal to, or be
an intergral multiple of, the integral multiple amount.

exerciseFeeSchedule (zero or one occurrence; of the type ExerciseFeeSchedule) The fees associated with
an exercise date. The fees are conditional on the exercise occuring. The fees can be specified as actual
currency amounts or as percentages of the notional amount being exercised.

2.9.3 Used by:
. Element: americanExercise

2.9.4 Derived Types:

2.9.5 Figure:


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

@ commencementDate
AdjustableOrRelativeDate

@ expirationDate
AdjustableOrReltiveDate

@ @ relevantUnderlyingDate
—/| AdjustableOrRel ativeDates

@ carliestExerciseTime
S BusinessCenterTime

AmericanExercise

@ @ | atestExerciseTime
—/|BusinessCenterTime

®expirationTime
BusinessCenterTime

@ @ multipleExercise
- MultipleExercise

@ @ exerciseFeeSchedule

—/|ExerciseFeeSchedule

2.9.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Aneri cankExerci se" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A type defining the exercise period for an Anerican style option
together wth any rul es governing the notional anpbunt of the
under | yi ng whi ch”can be exercised on any given exercise date and
any associ ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> -
<xsd: ext ensi on base="Exerci se">
<xsd: sequence> . .
<xsd: el enent name="comencenent Dat e" type="Adj ustabl eOr Rel ati veDat e">
<xsd: annot ati on> .
<xsd: docunentation xpl:lang="en"> )
The first day of the exercise period for an Anerican
style option. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el enent nane="expirationDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> ) )
The last day within an eXercise period for_ an American
style option, For a European style option it is the only
day within the exercise period.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) .
<xsd: el ement nane="rel evant Under| yi ngDat e" type="Adj ust abl eOr Rel ati veDat es" m nCccurs="
<xsd: annot ati on> .
<xsd: docunentatjon xnl:|ang="en"> .
The daye on the underlying set by the exercise of an
option; Wat this date’is depends on the option (e.g. in
a swaption it is the effective date, 1 n an . .
gxgepdlble/cancelable provision it Is the term nation
ate).



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="earl i est Exerci seTi me" type="Busi nessCenterTi ne">
<xsd: annot at | on>
<xsd: documrent ati on xnl : | ang="en">
The earliest time at which notice of exerC|se can be
gl ven by the buyer to the seller (or seller's agentz
on the expriation date, in the case of a European sty
option, (i1) on each bernuda option exercise date and
expiration date, in the case of a Bernuda style optio
the commencenent date to, and_including, the expirati
date , In the case of an Anerican option.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . ) .
<xsd: el enent nane="| at est Exer ci seTi ne" type="Busi nessCenterTi me" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

OD

n

For a Bernuda or American st Ie option, the latest tine
on an exercise business day {excluding the expiration,
date% wi thin the exercjse perlod that "notice can be given

e buyer to the seller or seller’'s agent. Notj|ce of
exerci se glven after this time w il be déenmed to have
been given on the next exercise business day.

</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . ) . )
<xsd: el enent nane="expirationTi ne" type="Busi nessCenterTi me">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
The Tatest tine for exercise on expirationDate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane:"nultlpIeExerC|se" type="Mul tipl eExercise" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xni ;
defined in the 2000 I DA Defl nitions, Section 12.4.
Mil tiple Exercise, the buyer of the option has the right
to exercise all or |ess than all the unexercised notiona
anmount of the underlying swap on one or nore days in the
exerci se period, but on any such day nmay not exercise
'ess than the m nimum notional anmount of nore that the
maxi mum noti onal anmount, and if an integral nultiple
anount | s specified, the notional anpunt exercised nust
be equal to, or be an intergral multiple of, the integra
mul tiple anount .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="exerci seFeeSchedul e" type="Exerci seFeeSchedul e" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The fees associated with an exercise date. The fees are
condltlonal on the exercise occuring. The fees can be
speci fied as actual currency ampuntS or as percentages of
t he noti onal apount bei ng eXercised.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>



2.10 AmountSchedule

2.10.1 Description:

A type defining a currency amount or a currency amount schedule.

2.10.2 Contents:

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

* Atype defining a schedule of rates or amounts in terms of an initial value and then a series of
step date and value pairs. On each step date the rate or amount changes to the new step value.
The series of step date and value pairs are optional. If not specified, this implies that the initial
value remains unchanged over time.

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

2.10.3 Used by:

*  Complex type: CalculationPeriodAmount

Complex type: ExerciseFeeSchedule
e  Complex type: Notional

2.10.4 Derived Types:

2.10.5 Figure:

decimal

®initiaVaue #

2

®step
—) *
AmountSchedule C

Step

©

@ currency
Currency
2.10.6 Schema Fragment:

<xsd:conp|exT¥pe name="Anount Schedul e" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A type defining a currenCy anount or a currency anount schedul e.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Schedul e">
<xsd: sequence>
<xsd: el ement nanme="currency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an"anpbunt i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CalculationPeriodAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFeeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Notional

</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



2.11 AutomaticExercise

2.11.1 Description:

A type to define automatic exercise of a swaption. With automatic exercise the option is deemed to have
exercised if it is in the money by more than the threshold amount on the exercise date.

2.11.2 Contents:

thresholdRate (exactly one occurrence; of the type xsd:decimal) A threshold rate. The threshold of 0.10%
would be represented as 0.001

2.11.3 Used by:
*  Complex type: ExerciseProcedure

2.11.4 Derived Types:

2.11.5 Figure:
* @ thresholdRate
AutomaticExercise & decimal

2.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Aut onat i cExerci se" >
<xsd: annot ati on>
<xsd: docunentatijon xnl :lang="en"> ) ) )
A type to define autonmatic exercise of a swaption, Wth autonmatic
exercise the option is deened to have exercised If it 1s in the
noney by nore than the threshold amount on the exercise date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nane="t hreshol dRate" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd; docunentati on xnl :lang="en">
A tBrSSEOId rate. The threshold of 0.10% would be represented
as 0.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


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

2.12 BermudaExercise

2.12.1 Description:

A type defining the Bermuda option exercise dates and the expiration date together with any rules govenerning
the nc_)tlorflal amount of the underlying which can be exercised on any given exercise date and any associated
exercise fee.

2.12.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Exercise)
* The abstract base class for all types which define way in which options may be exercised.

bermudaExerciseDates (exactly one occurrence; of the type AdjustableOrRelativeDates) The dates the
define the Bermuda option exercise dates and the expiration date. The last specified date is assumed to be
the expiration date. The dates can either be specified as a series of explicit dates and associated adjustments
or as a series of dates defined relative to another schedule of dates, for example, the calculation period start
datesf_ Vghere a relative series of dates are defined the first and last possible exercise dates can be separately
specified.

relevantUnderlyingDate (zero or one occurrence; of the type AdjustableOrRelativeDates) The daye on the
underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the
effective date, in an extendible/cancelable provision it is the termination date).

earliestExerciseTime (exactly one occurrence; of the type BusinessCenterTime) The earliest time at which
notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the
case of a European style oEtion, (i) on each bermuda option exercise date and the expiration date, in the case
of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an
American option.

latestExerciseTime (zero or one occurrence; of the type BusinessCenterTime) For a Bermuda or American
style option, the latest time on an exercise business day (excluding the expiration date) within the exercise
period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this
time will be deemed to have been given on the next exercise business day.

expirationTime (exactly one occurrence; of the type BusinessCenterTime) The latest time for exercise on
expirationDate.

multipleExercise (zero or one occurrence; of the type MultipleExercise) As defined in the 2000 ISDA
Definitions, Section 12.4. Multiple Exercise, the buyer of the option has the right to exercise all or less than all
the unexercised notional amount of the underlying swap on one or more days in the exercise period, but on
any such day may not exercise less than the minimum notional amount or more that the maximum notional
amount, and if an inte?ral multiple amount is specified, the notional amount exercised must be equal to, or be
an intergral multiple of, the integral multiple amount.

exerciseFeeSchedule (zero or one occurrence; of the type ExerciseFeeSchedule) The fees associated with
an exercise date. The fees are conditional on the exercise occuring. The fees can be specified as actual
currency amounts or as percentages of the notional amount being exercised.

2.12.3 Used by:

. Element: bermudaExercise

2.12.4 Derived Types:

2.12.5 Figure:


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

@ bermudaExerciseDates
AdjustableOrRelativeDates

@ @ relevantUnderlyingDate
—/| AdjustableOrRelativeDates

@ carliestExerciseTime
BusinessCenterTime

* @ |atestExerciseTime
00— @

BermudaExercise BusinessCenterTime

® expirationTime
BusinessCenterTime

@ multipleExercise
GS ultip | &

MultipleExercise

@ exerciseFeeSchedule
—a
erciseFeeSchedule

2.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ber nudaExer ci se" >
<xsd: annot ati on>
<xsd: docunentati on xnl .l ang="en">, )
A type defining the Bernida opti on exercise dates and the
expiration daté together with any rules govenerni ng the notiona
anmount of the underlying which can be exércised on any given
exerci se date and any aSsocli ated exerci se fee.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Exerci se">
<xsd: sequence> . . .
<xsd: el ement nanme="ber nudaExer ci seDat es" type="Adj ust abl eO Rel ati veDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The dates the define the Bernuda option exercise dates
and the expiratjon date. The |ast specified date is
assuned to be the expiration date. The dates can either
be specified as a series of explicit dates and associ ated
adjustrments or as a series of dates defined relative to
anot her schedul e of dates, for exanple, the calcul ation
period start dates. Wiere a relative series of dates are
defined the first and | ast possible exercise dates can be
separately specified
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="rel evant Under| yi ngbDat e" type="Adj ust abl eOr Rel ati veDat es" m nCccurs="
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en"> )
The daye on the underlying set by the exercise of an
option; Wsat this date’is depends on the option (e.g. in
a swaption it is the effective date, in an ) )
ext endi bl e/ cancel able provision it Is the termnation

ate).
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="earl i est Exerci seTi ne" type="Busi hessCenterTi ne">
<xsd:annot ation> | Y
<xsd: docunpentation xm :lang="en"> )
The earliest time at which notice of exercise can be



given by the buyer to the seller (or seller's agentz i)
on the expriation date, in the case of a European stylée
option, (ii) on each bernuda option exercise date and the
expiration date, in the case of a Bernuda style option
the comencenent date to, and_including, the expiration
date , in the case of an American option.

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) i ) i )
<xsd: el ement nanme="| at est Exer ci seTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

For a Berrnuda or Anperican st Ie option, the latest tine
on an exerci se busi ness day xcluding the expiration
date) within the exercise perlod t hat "notice can be given
by the buyer to the seller or seller’'s agent. Notice of
exercise given after this time wll be deened to have
been given on the next exercise business day.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="expirationTi me" type="Busi nessCenterTi ne">
<xsd: annot at | on>
<xsd: document ati on_xm : 1 ang="en" >
The Tatest tine for exercise on expirationDate.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . . .
<xsd: el enent nanme="nul ti pl eExerci se" type="Miltipl eExercise" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :la "en"
As defined in the 2000 I DA Def nitions, Section 12.4.
Mil tiple Exercise, the buyer of the option has the right
to exercise all or |ess than all the unexercised notiona
anmount of the underlying swap on one or nore days in the
exerci se period, but on"any such day nmay not exerC|se
'ess than the m nimum notional anmount of nore that the
maxi mum noti onal anmount, and if an integral nultiple
anount | s specifjed, the notional anpunt exercised nust
be equal to, or be an intergral multiple of, the integra
mul tiple anount .
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="exerci seFeeSchedul e" type="Exerci seFeeSchedul e" nmi nQccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en">
The fees associated with an exercise date. The fees are
conditional on the exercise occuring. The fees can be
speci fied as actual currency anpuntS or as percentages of
t he notional apobunt bei ng eXerci sed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.13 BrokerConfirmation

2.13.1 Description:
An entity for details on the broker confirm.
2.13.2 Contents:

brokerConfirmationType (exactly one occurrence; of the type BrokerConfirmationType) The type of broker
confirmation executed between the parties.

2.13.3 Used by:

Complex type: Documentation

2.13.4 Derived Types:

2.13.5 Figure:
* @ brokerConfirmationType
BrokerConfirmation £ BrokerConfirmationType

2.13.6 Schema Fragment:

<xsd: conpl exType name="Br oker Confirmation">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> )
An entity for details on"the broker confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el ement nane="br oker Confirmati onType" type="BrokerConfirmati onType">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> .
The type of broker confirmation executed between the parties.
</ 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-shared-4-2.xsd#Complex.Documentation

2.14 BrokerConfirmationType

2.14.1 Description:
2.14.2 Contents:

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

2.14.3 Used by:

*  Complex type: BrokerConfirmation

2.14.4 Derived Types:

2.14.5 Figure:

* @ brokerConfirmationTypeScheme
BrokerConfirmationType uri

2.14.6 Schema Fragment:

<xsd: conplexT%Be name="Br oker Confirmati onType" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng" >
<xsd: attribute nanme="broker Confirnati onTypeSchenme"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

type="xsd: anyURl "

defaul t="http://ww.


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

2.15 BusinessCenter

2.15.1 Description:

A code identifying a financial business center location. A business center is drawn from the list identified by the
business center scheme.

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

2.15.3 Used by:

*  Complex type: BusinessCenters
Complex type: BusinessCenterTime
 Complex type: CreditEventNotice

*  Complex type: ExerciseNotice
Complex type: Trade

2.15.4 Derived Types:

2.15.5 Figure:

2 ®id @ businessCenterScheme
BusinessCenter ID uri

2.15.6 Schema Fragment:

<xsd: conplexT¥pe nane="Busi nessCent er" >
<xsd: annot ati on>
<xsd: docupentation xm :[lang="en">
A code identifying a financial business center |location. A
bu3|ness centef i3 drawn fromthe |ist identified by the business
center schene,
</xsd docunent at i on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ens| on base="xsd: nornal i zedSt ri g >
<xsd:attribute nane= bu3|nessCEnte Schene" type="xsd:anyURl " defaul t="http://ww.fpm . or¢
<xsd:attri bute nane="1d" type="xsd:ID'/>
</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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2.16 BusinessCenters

2.16.1 Description:

A type for defining financial business centers used in determining whether a day is a business day or not. A list
of business centers may be ordered in the document alphabetically based on business center code. An FpML
document containing an unordered business center list is still regarded as a conformant document.

2.16.2 Contents:
businessCenter (one or more occurrences; of the type BusinessCenter)
2.16.3 Used by:

2.16.4 Derived Types:

2.16.5 Figure:

L 4 @ businessCenter
= EF—G) .
usinessCenters BusinessCenter

2.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Busi nessCent ers" >
<xsd: annot ati on>
<xsd: docupentation xm ;| ang="en"> )
A type. for defining financial business centers used in .
determ ning whether a day Is a business day or not. A list of
busi ness cénters may be ordered in_the docunent al phabetically
based on busi ness center code. An FPNL docunent contalnlnP an
unor dered business center list is still regarded as a conformant
docunent . )
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="busi nessCenter" type="Busi nessCenter" nmaxQccurs="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.17 BusinessCenterTime

2.17.1 Description:
A type for defining a time with respect to a business center location. For example, 11:00am London time.
2.17.2 Contents:

hourMinuteTime (exactly one occurrence; of the type HourMinuteTime) A time specified in hh:mm:ss format
where the second component must be '00', e.g. 11am would be represented as 11:00:00.

businessCenter (exactly one occurrence; of the type BusinessCenter)
2.17.3 Used by:

*  Complex type: AmericanExercise

*  Complex type: BermudaExercise
Complex type: CashSettlement

*  Complex type: CashSettlementTerms

*  Complex type: EquityAmericanExercise
*  Complex type: EquityBermudaExercise
*  Complex type: EquityEuropeanExercise
Complex type: EquityValuation

*  Complex type: EuropeanExercise

»  Complex type: ExpiryDateTime

*  Complex type: FxAverageRateOption
Complex type: FxSpotRateSource

*  Complex type: SharedAmericanExercise

2.17.4 Derived Types:

2.17.5 Figure:
@ hourMinuteTime
S HourMinuteTime
. _ [
BusinessCenterTime Y busin Center
BusinessCenter

2.17.6 Schema Fragment:

<xsd: conpl exType nanme="Busi nessCenter Ti ne">
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en"> )
Atype for defining a tiime wth respect to a business center
| ocation. For exanple, 11:00am London ti mne.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nane="hour M nut eTi ne" type="Hour M nut eTi ne" >
<xsd: annot ati on>
<xsd; docunentatijon xnl ;| ang="en">
Atime specified in hh:mmss fornat where the second
ggnggngg nmust be "00', e.g. 1lam would be represented as

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . .
<xsd: el ement nanme="busi nessCenter" type="Busi nessCenter"/>
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</ xsd: sequence>
</ xsd: conpl exType>



2.18 BusinessDateRange

2.18.1 Description:

A type defining a range of contiguous business days by defining an unadjusted first date, an unadjusted last
date and a business day convention and business centers for adjusting the first and last dates if they would
otherwise fall on a non business day in the specified business centers. The days between the first and last
date must also be good business days in the specified centers to be counted in the range.

2.18.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type DateRange)

 Atype defining a contiguous series of calendar dates. The date range is defined as all the dates
between and including the first and the last date. The first date must fall before the last date.

businessDayConvention (exactly one occurrence; of the type BusinessDayConventionEnum) The
convention for adjusting a date if it would otherwise fall on a day that is not a business day.
Either

businessCentersReference (exactly one occurrence; of the type Reference) A pointer style reference to a set
of financial business centers defined elsewhere in the document. This set of business centers is used to
determine whether a particular day is a business day or not.

Or
businessCenters (exactly one occurrence; of the type BusinessCenters)

2.18.3 Used by:
 Complex type: CashSettlementPaymentDate

2.18.4 Derived Types:

2.18.5 Figure:
@ unadjustedFirstDate 4
date
@ unadjustedL astDate 4
date
* | @ businessDayConvention
BusinessDateRange BusinessDayConventionEnum
C @ businessCentersReference
Reference I:‘
—(Z(Busi nessCentersOrReference. model
@ businessCenters
BusinessCenters

2.18.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Busi nessDat eRange" >
<xsd: annotati on>
<xsd: docunentati on xnl:lang="en">, ) o
A type deflnlng_a range of contlguous busi ness days by defining
an unadjusted Tirst date, an unadjusted | ast date and a busi neSs
day convention and business centers for adjusting the first and


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

| ast dates if they would otherwi se fall on a non business day in
the specified business centers. The days between the first and
| ast date nust al so be good business days in the specified
centers to be counted in the range.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Dat eRange" >
<xsd: sequence> . . . .
<xsd: el ement nanme="busi nessDayConvention" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:!an?;"en"> o )
The convention for adjusting a date if it would otherw se
fall on a day that is not a business day.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent > . .
<xsd: group ref="Busi nessCentersO Ref erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2.19 BusinessDayAdjustments

2.19.1 Description:

A type defining the business day convention and financial business centers used for adjusting any relevant
date if it would otherwise fall on a day that is not a business day in the specified business centers.

2.19.2 Contents:

businessDayConvention (exactly one occurrence; of the type BusinessDayConventionEnum) The
convention for adjusting a date if it would otherwise fall on a day that is not a business day.

Either

businessCentersReference (exactly one occurrence; of the type Reference) A pointer style reference to a set
of financial business centers defined elsewhere in the document. This set of business centers is used to
determine whether a particular day is a business day or not.

Or
businessCenters (exactly one occurrence; of the type BusinessCenters)

2.19.3 Used by:

Complex type: AdjustableDate

*  Complex type: AdjustableDate2

*  Complex type: AdjustableDates

*  Complex type: AdjustedRelativeDateOffset
Complex type: CalculationPeriodDates

*  Complex type: GeneralTerms

*  Complex type: PaymentDates

Complex type: PeriodicDates

«  Complex type: ResetDates

2.19.4 Derived Types:

2.19.5 Figure:

@ businessDayConvention

BusinessDayConventionEnum
* @ businessCentersReference
BusinessD j ] I:‘

ayAdjustments Reference
—@:(B usinessCentersOrReference.model J—< -
businessCenters
BusinessCenters

2.19.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Busi nessDayAdj ust nent s" >
<xsd: annot at i on>
<xsd; docunentation xnl ;| ang="en"> i i i
A type defining the business, da%/_ convention and financial .
busi ness centefs used for adjusting any relevant date if it would
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otherwise fall on a day that is not a business day in the
speci fied business centers.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . . . .
<xsd: el ement nanme="busi nessDayConvention" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:!an?;"en"> o )
The convention for adjusting a date if it would otherw se
fall on a day that is not a business day.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > ) )
<xsd: group ref="Busi nessCentersO Ref erence. nodel " m nCccurs="0"/>
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.20 CalculationAgent

2.20.1 Description:

A t)33e defining the ISDA calcuation agent responsible for performing duties as defined in the applicable
product definitions.

2.20.2 Contents:

Either

calculationAgentPartyReference (one or more occurrences; of the type Reference) A pointer style reference
to a party identifier defined elsewhere in the document. The party referenced is the ISDA Calculation Agent for
the trade. If more than one party is referenced then the parties are assumed to be co-calculation agents, i.e.
they have joint reponsibility.

Or

calculationAgentParty (exactly one occurrence; of the type CalculationAgentPartyEnum) The ISDA
Calculation Agent where the actual party responsible for performing the duties associated with an optional
early termination provision will be determined at exercise. For example, the Calculation Agent may be defined
as being the Non-exercising Party.

2.20.3 Used by:
Complex type: MandatoryEarlyTermination
*  Complex type: OptionalEarlyTermination

*  Complex type: Swaption
Complex type: Trade

2.20.4 Derived Types:

2.20.5 Figure:
- @ calculationAgentPartyReference
'S Reference D
:
Caationgent # calculationAgentParty
CalculationAgentPartyEnum

2.20.6 Schema Fragment:

<xsd: conpl exType name="Cal cul ati onAgent" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A t}/pe defining the 1 SDA cal cuati on agent re
8e}g, o,r{n ng duties as defined in the applicab
efinitions.

s
[

(pxe)
o

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: cho| ce> )
<xsd: el ement nanme="cal cul ati onAgent Part yRef erence" type="Reference" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en">

A pointer style referencé to a party identifier defined

el sewhere in”the docunent. The party referenced is the | SDA
Cal culation Agent for the trade. |If nore than one part?/ is
referenced then the parties are assuped to be co-cal culation
agents, i.e. they have joint reponsibility.

</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="cal cul ati onAgent Party" type="Cal cul ati onAgent Part yEnuni >
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>
<xsd: docunentation xnl:la "en">
The TSDA Cal cul ation Agent where the actual party responsible
or performng the duties associated with an optional early
termpation provision will be determ ned at exercise. For
exanpl e, the Calcul ation Agent nmay be defined as being the
Non- exerci sin PaLty

</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: choi ce>
</ xsd: conpl exType>



2.21 CalculationPeriodFrequency

2.21.1 Description:

A type defining the frequency at which calculation period end dates occur within the regular part of the
calculation period schedule and thier roll date convention.

2.21.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Interval)

* Atype defining a time interval or offset, e.g. one day, three months. Used for specifying
frequencies at which events occur, the tenor of a floating rate or an offset relative to another
date.

rollConvention (exactly one occurrence; of the type RollConventionEnum) Used in conjunction with a
frequency and the regular period start date of a calculation period, determines each calculation period end
date within the regular part of a calculation period schedule.

2.21.3 Used by:

*  Complex type: CalculationPeriodDates
*  Complex type: FxAverageRateObservationSchedule
Complex type: PeriodicDates

2.21.4 Derived Types:

2.21.5 Figure:

@ periodMultiplier 4
int

* @ period
Cal culationPeriodFrequency PeriodEnum

@ rollConvention a

RollConventionEnum

D
@

2.21.6 Schema Fragment:

<xsd: conpl exType name="Cal cul ati onPeri odFr equency" >
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) ) )
A type deflnln? the frequency at which cal cul ati on period end
dates occur wthin the regular part of the calculation period
schedul e and thier roll date convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Interval ">
<xsd: sequence> . .
<xsd: el ement nane="rol | Convention" type="Rol | Conventi onEnuni >
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en">
Used in con{unctlon with a frequency and the regul ar
period start date of a cal cul ation period, determ nes
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each calculatio
of a calculatio
</ xsd: docunent at i
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

O35S

wi thin the regul ar

part



2.22 CashflowType

2.22.1 Description:

A coding scheme used to describe the type or purpose of a cash flow or cash flow component.
2.22.2 Contents:

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

2.22.3 Used by:
«  Complex type: GrossCashflow

2.22.4 Derived Types:

2.22.5 Figure:

L 4 @ cashflowTypeScheme
CashflowType uri

2.22.6 Schema Fragment:

<xsd:conp|exT¥pe name="Cashf | owType" >
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en" >
A codi ng schene used to describe the type or purpose of a cash
flow or “cash f| ow conponent.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng"> )
<xsd: attri bute nane="cashfl owTypeSchene" default="http://ww.fpmnl . org/codi ng- schene/ cashf
</ 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-cashflow-matching-4-2.xsd#Complex.GrossCashflow

2.23 ClearanceSystem

2.23.1 Description:

Uncliesls otherwise specified, the principal clearance system customarily used for settling trades in the relevant
underlying.

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

2.23.3 Used by:
*  Complex type: UnderlyingAsset

2.23.4 Derived Types:

2.23.5 Figure:

* @ clearanceSystemScheme
ClearanceSystem uri

2.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="C ear anceSyst eni' >
<xsd: annot ati on>
<xsd: docunentatjon xm :|ang="en"> o
Unl ess ot herwi se specified, the principal clearance system
customarily used for settling trades in the relevant underlying.
</ xsd: docunent at i on>
<xsd; docunent ation xm ;| ang="de" > )
Sof ecn nicht anderwelti g festgel egt, das Fhugé—CIearlngsystem
das AYbl|cherweise fAY “di e Regul ierung von schAaften im
ent sprechenden_ Basi swert verwendet wi rd.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base="xsd; normal i zedString">
<xsd:attri bute nane="cl earanceSyst enschene" type="xsd: anyURl " default="http://ww.fpm . or
</ 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-asset-4-2.xsd#Complex.UnderlyingAsset

2.24 ContractualDefinitions

2.24.1 Description:

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

2.24.3 Used by:

Complex type: Documentation

2.24.4 Derived Types:

2.24.5 Figure:

* @ contractual DefinitionsScheme
Contractual Definitions uri

2.24.6 Schema Fragment:

<xsd: conplexT%Be nane="Contract ual Definitions">
<xsd nt ent >
<xsd: extenS|on base="xsd: nornallzedStrln?
<xsd: attribute nanme="contractual DefinitionsScheme" type="xsd:anyURl " defaul t="http://ww.
</ 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-shared-4-2.xsd#Complex.Documentation

2.25 ContractualMatrix

2.25.1 Description:

2.25.2 Contents:

matrixType (exactly one occurrence; of the type MatrixType) Identifies the form of applicable matrix.

publicationDate (zero or one occurrence; of the type xsd:date) Specifies the publication date of the applicable
version of the matrix. When this element is omitted, the ISDA supplemental language for incorporation of the
relevant matrix will generally define rules for which version of the matrix is applicable.

matrixTerm (zero or one occurrence; of the type MatrixTerm? Defines any e(lJoPIicable key into the relevant
matrix. For example, the Transaction Type would be the single term required for the Credit Derivatives
Physical Settlement Matrix. This element should be omitted in the case of the 2000 ISDA Definitions
Settlement Matrix for Early Termination and Swaptions.

2.25.3 Used by:

Complex type: Documentation

2.25.4 Derived Types:

2.25.5 Figure:
@ matrixType
MatrixType
* ®publicationDate
Contractua Matrix — @date
@ @ matrixTerm
—|MatrixTerm

2.25.6 Schema Fragment:

<xsd: conpl exType nane="Contractual Matri x">
<xsd: sequentce> . .
<xsd: el ement name="matri xType" type="MatrixType">
<xsd: annot ati on> _
<xsd: docupentation xnl:lang="en"> )
Identifies the formof applicable matrix.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="publicati onDate" type="xsd:date" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xpl: | ang="en">

Specifies the publication date of the applicable version of
the matrix. When this element is omtted, the | SDA

suPp! enental | anguage for incorporation of the rel evant
matrix wll genefall'y define rules for which version of the

matrix is anI i cabl e:
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent name="matri xTernm' type="MatrixTernt m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xnl : Il ang="en">

Defi nes anK a[|3_pl i cabl e ke¥ into the relevant nmatri x. For
exanpl e, the Transaction Type would be the single term
required_for the Credit Derivatives Physical Settlenent
Matri x. This el ement should be omtted in the case of the .
2000 1 SDA Definitions Settlenent Matrix for Early Term nation


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

and Swapti ons.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.26 ContractualSupplement

2.26.1 Description:

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

2.26.3 Used by:

e Complex type: ContractualTermsSupplement
«  Complex type: Documentation

2.26.4 Derived Types:

2.26.5 Figure:

L 4 @ contractual SupplementScheme
Contractual Supplement uri

2.26.6 Schema Fragment:

<xsd:conp|exT%ge nane=" Cont r act ual Suppl enent " >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStrijng">
<xsd:attri bute nane="contractual Suppl enent Schene" type="xsd: anyURlI " defaul t="http://ww. f
</ 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-shared-4-2.xsd#Complex.ContractualTermsSupplement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Documentation

2.27 ContractualTermsSupplement

2.27.1 Description:

2.27.2 Contents:

typel(exactly one occurrence; of the type ContractualSupplement) Identifies the form of applicable contractual
supplement

publicationDate (zero or one occurrence; of the type xsd:date) Specifies the publication date of the applicable
version of the contractual supplement.

2.27.3 Used by:
*  Complex type: Documentation

2.27.4 Derived Types:

2.27.5 Figure:

®type
S Contractual Supplement

L o —
C? publicationDate
date

Contractual TermsSupplement

2.27.6 Schema Fragment:

<xsd: conpl exType nanme="Contract ual Ter nsSuppl ement " >
<xsd: sequence>
<xsd: el enent name="type" type="Contractual Suppl ement ">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"
Identifies the form of appllcable contractual supplenent.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > )
<xsd: el ement nanme="publicati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xn1 | ang="
Specifies the Pu |cat|on date of t he applicable version of
the contractual supplenent
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


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

2.28 Country

2.28.1 Description:

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

2.28.3 Used by:
e  Complex type: Address

2.28.4 Derived Types:

2.28.5 Figure:

* @ countryScheme
Country uri

2.28.6 Schema Fragment:

<xsd: conplexT%Be name="Country" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedString"> )
<xsd: attribute nanme="countryScheme" type="xsd:anyURl" defaul t="http://ww.fpm .org/ext/i:
</ 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-shared-4-2.xsd#Complex.Address

2.29 CreditSeniority

2.29.1 Description:

The repayment precedence of a debt instrument.

2.29.2 Contents:

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

2.29.3 Used by:
«  Complex type: Bond

2.29.4 Derived Types:

2.29.5 Figure:

L 4 @ creditSeniorityScheme
CreditSeniority uri

2.29.6 Schema Fragment:

<xsd:conp|exT¥pe name="Credi t Seni ority">
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww, FpM. or g"
The repaynent precedence of a debt instrunent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base:"xsd:nornal|zedStr|n%">
<xsd:attribute nane="creditSeniorityScheme" type="xsd:anyURl " default="http://ww.fpm . or
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

xm : I ang="en" >


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

2.30 Currency

2.30.1 Description:
2.30.2 Contents:

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

2.30.3 Used by:

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

IdentifiedCurrency
ActualPrice
AmountSchedule
Basket

Cash
CashflowNotional
CashPriceMethod
Commission
EquityExerciseValuationSettlement
EquityStrike
FeaturePayment
FxAverageRateOption
FxCashSettlement
Money
NonDeliverableSettlement
NotDomesticCurrency
PaymentCurrency
PricingStructure
QuotedAs
QuotedCurrencyPair
SettlementProvision
SettlementTerms
SideRate

SideRates
SpecifiedCurrency
UnderlyingAsset

2.30.4 Derived Types:

Complex type:

2.30.5 Figure:

IdentifiedCurrency

* @ currencyScheme
Currency uri

2.30.6 Schema Fragment:

<xsd: conpl exType name="Currency" >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.IdentifiedCurrency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.ActualPrice
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmountSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Basket
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Cash
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowNotional
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CashPriceMethod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Commission
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityStrike
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.FeaturePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxCashSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Money
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.NonDeliverableSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.NotDomesticCurrency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.PaymentCurrency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-mktenv-4-2.xsd#Complex.PricingStructure
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.QuotedAs
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.QuotedCurrencyPair
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.SettlementProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.SettlementTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.SideRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.SideRates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.SpecifiedCurrency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.UnderlyingAsset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.IdentifiedCurrency

<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng"> )
<xsd: attri bute nane="currencySchene" type="xsd:anyURlI" default="http://ww.fpm .org/ext/i
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>



2.31 DatelList

2.31.1 Description:

List of Dates

2.31.2 Contents:

date (one or more occurrences; of the type xsd:date)
2.31.3 Used by:

*  Complex type: EquityBermudaExercise
*  Complex type: TriggerEvent

2.31.4 Derived Types:

2.31.5 Figure:

2

c‘date
Datelist u date

2.31.6 Schema Fragment:

<xsd:conp|exT¥pe name="Dat eLi st ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Li st of Dates .
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de">
Li ste von Daten.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement nane="date" type="xsd: date"

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

maxCccur s="unbounded"/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityBermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.TriggerEvent

2.32 DateOffset

2.32.1 Description:
2.32.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Offset)

* Atype defining an offset used in calculating a new date relative to a reference date. Currently,
the only offsets defined are expected to be expressed as either calendar or business day offsets.

businessDayConvention (exactly one occurrence; of the type BusinessDayConventionEnum) The
convention for adjusting a date if it would otherwise fall on a day that is not a business day.

sequence (zero or one occurrence; of the type xsd:integer) Sequence in which the reference to the time
period multiplier should be applied.

2.32.3 Used by:

Complex type: RelativeDateSequence

2.32.4 Derived Types:

2.32.5 Figure:

@ periodMultiplier d

int

@ period

PeriodEnum

* | 0 C’dayType %
DateOffset — 2 DayTypeEnum

@ businessDayConvention a

BusinessDayConventionEnum

0 @ sequence
—int

-

2.32.6 Schema Fragment:

<xsd: conpl exType nane="Dat e fset">
<xsd: conpl exCont ent >
<xsd: ext ensi on base="COfset">
<xsd: sequence> . ) ) )
<xsd: el ement nane="busi nessDayConventi on" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on> .
<xsd: docunent ati on xn1:!an?;"en"> o .
The convention for adjusting a date if it would otherw se
fall on a day that is not a business day.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) .
<xsd: el emrent nanme="sequence" type="xsd:integer" m nCccurs="0">


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

<xsd: annot ati on>
<xsd: document at j on xn1 IanP- en">
Sequence in which the re erence to the tine period
mul tiplier should be appl i ed
</ 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>



2.33 DateRange

2.33.1 Description:

A type defining a contic};]uous series of calendar dates. The date range is defined as all the dates between and
including the first and the last date. The first date must fall before the last date.

2.33.2 Contents:

unadjustedFirstDate (exactly one occurrence; of the type xsd:date) The first date of a date range.
unadjustedLastDate (exactly one occurrence; of the type xsd:date) The last date of a date range.

2.33.3 Used by:

Complex type: BusinessDateRange
*  Complex type: RelativeDates

2.33.4 Derived Types:

Complex type: BusinessDateRange

2.33.5 Figure:
@ unadjustedFirstDate 4
'S date
DateRange —
J ®unadjustedLastDate
date

2.33.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Dat eRange" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

A type defining a contiguous series of calendar dates. The date
range is defined as_all "the dates between and | ncluding the first
and " the last date. The first date nust fall before the |l ast date.

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nanme="unadj ust edFi r st Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
The first date of a date range.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="unadj ust edLast Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en">
The | ast date of a date range.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BusinessDateRange
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BusinessDateRange

2.34 DateTimeList

2.34.1 Description:

List of DateTimes

2.34.2 Contents:

dateTime (one or more occurrences; of the type xsd:dateTime)
2.34.3 Used by:

»  Complex type: AveragingPeriod
2.34.4 Derived Types:

2.34.5 Figure:

* @ dateTime
C+ =
DateTimeList dateTime

2.34.6 Schema Fragment:

<xsd: conplexType nane="Dat eTi neLi st" >
<xsd: annot at i on>
<xsd: docunentatjon xm :Ilang="en">
Li st of DateTinmes
</ xsd: docunent at | on>
<xsd: documentation xni : g:
Liste von Daten und Z t pun
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence> ) )
<xsd: el enent nane="dateTi me" type="xsd: dateTi me" maxQccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl' exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.AveragingPeriod

2.35 DayCountFraction

2.35.1 Description:

The specification for how the number of days between two dates is calculated for purposes of calculation of a
fixed or floating payment amount and the basis for how many days are assumed to be in a year. Day Count
Fraction is an ISDA term. The equivalent AFB (Association Francaise de Banques) term is Calculation Basis.

2.35.2 Contents:

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

2.35.3 Used by:

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

Bond
Calculation

CashflowCalculationPeriod

Deposit
Discounting

FixedAmountCalculation

Fra

InterestCalculation

Ratelndex
SimpleFra
SimpleIRSwap
TermDeposit

2.35.4 Derived Types:

2.35.5 Figure:

* @ day CountFractionScheme
DayCountFraction uri

2.35.6 Schema Fragment:

<xsd: conpl exT
<xsd: ahnot a

{

pe Qane="DayCountFract|on">

I on

<xsd: docunentation xpl : Il ang="en">
The specification for
cal cul at ed
paynment anmoun
in a year,
(Associ ation

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

<xsd: ext ensi on base="xsd: normalizedStri
<xsd: attri bute nane="dayCount Fractio

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

and the basis f

how t he number of days between two dates is
for purposes of calculation of a fixed or floating

t how many days are assunmed to be
DaE Count Fraction is an | SDA'term The equival ent AFB
rancai se de Banques) termis Cal cul ati on Basis.

n >
nSghenE" type="xsd: anyURlI " defaul t="http://ww.fpm .c


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Bond
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Calculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowCalculationPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Deposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Discounting
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.FixedAmountCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.RateIndex
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.SimpleFra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.SimpleIRSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit

2.36 DeterminationMethod

2.36.1 Description:

Coding scheme that specifies the method according to which an amount or a date is determined.
2.36.2 Contents:

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

2.36.3 Used by:

e«  Complex type: Composite

»  Complex type: PaymentCurrency
Complex type: Price

Complex type: PrincipalExchangeAmount
«  Complex type: ReturnSwapNotional

2.36.4 Derived Types:

2.36.5 Figure:

* @ determinationM ethodScheme
DeterminationMethod uri

2.36.6 Schema Fragment:

<xsd: conplexType nane="Det er m nat i onMet hod" >
<xsd: annot af | on>
<xsd docunentatlon xm : 1 ang="en"
? schenE that specifies the net hod according to which an
annun or a date is determ ned.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nornal dSt in
<xsd: attri bute nane="det erm nati onMet h
</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

gdSchene type="xsd: anyURl "/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.Composite
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.PaymentCurrency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Price
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapNotional

2.37 DividendConditions

2.37.1 Description:

A type describing the conditions governing the ﬁa}ymen_t of dividends to the receiver of the equity return. With
the exception of the dividend payout ratio, which is defined for each of the underlying components.

2.37.2 Contents:

dividendReinvestment %ero or one occurrence; of the type xsd:boolean) Boolean element that defines
whether the dividend will be reinvested or not.

dividendEntitlement (zero or one occurrence; of the type DividendEntitlementEnum) Defines the date on
which the receiver on the equity return is entitled to the dividend.

dividendAmount (zero or one occurrence; of the type DividendAmountTypeEnum)

dividendPaymentDate (zero or one occurrence; of the type DividendPaymentDate) Specifies when the
dividend will be paid to the receiver of the equity return. Has the meaning as defined in the ISDA 2002 Equity
Derivatives Definitions. Is not applicable in the case of a dividend reinvestment election.

Either

dividendPeriod (exactly one occurrence; of the type DividendPeriodEnum) Defines the First Period or the
Second Period, as defined in the 2002 ISDA Equity Derivatives Definitions.

extraOrdinaryDividends (zero or one occurrence; of the type Reference) Reference to the party which
determines if dividends are extraordinary in relation to normal levels.

excessDividendAmount (zero or one occurrence; of the type DividendAmountTypeEnum) Determination of
Gross Cash Dividend per Share

paymentCurrency (zero or one occurrence; of the type PaymentCurrency) Currency in which the payment
relating to the leg amount (equity amount or interest amount) or the dividend will be denominated.

dividendFxTriggerDate (zero or one occurrence; of the type DividendPaymentDate) Specifies the date on
which the FX rate will be considered in the case of a Composite FX swap.

interestAccrualsMethod (zero or one occurrence; of the type InterestAccrualsCompoundingMethod) Defines
the \r/]vaé/ in which interests are accrued: the applicable rate (fixed or floating reference) and the compounding
method.

2.37.3 Used by:

Complex type: EquityDerivativeLongFormBase
*  Complex type: Return

2.37.4 Derived Types:

2.37.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeLongFormBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.Return

@ dividendReinvestment
boolean

DividendEntitlementEnum

@ dividendEntitlement a

@ dividendAmount a

DividendAmountTypeEnum

#® dividendPaymentDate
DividendPaymentDate

@@@AD

# dividendPeriodEffectiveDate
—|Reference

—Q C
—Q

@ dividendPeriodEndDate
'S —|Reference

DividendConditions QdividendPeriod a

DividendPeriodEnum

O]

@ extraOrdinaryDividends

Reference

[

@ excessDividendAmount a

DividendAmountTypeEnum

@ paymentCurrency

PaymentCurrency

@ dividendFxTriggerDate
DividendPaymentDate

@ interestAccrual sMethod
InterestA ccrual sCompoundingM ethod

9\3@@@@

2.37.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Di vi dendCondi ti ons" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
A type describing the conditions gove
dividends to the receiver of the equi
exception of the dividend Fayout rati
S

o=
<3

I for each
of the underlying conmponen
</ xsd: docunent at i oh>
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: el ement nane="di vi dendRei nvest nent" type="xsd: bool ean" mni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :Iang="en"> o )
Bool ean el enent that defines whether the dividend will be
rei nvested or not.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > o . o i )
<xsd: el ement nane="di vi dendEntitl enment" type="Di videndEntitlenent Enunm' m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xnl: | ang="en"> ) )
Defines the date on which the receiver on the equity return
iIs entitled to the dividend.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent >
<xsd: el ement nane="di vi dendAnount " Ype-"EmV|dendAnDuntTypeEnunT m nQccur s="0"/ >
<xsd: el enrent nane= d|V|dendPaynentDa e" type="Di vi dendPaynent Dat e m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="e
S eC|f|es when the divi dénd mnll be pald to the receiver of
EUIIY return. Has the peaning as defined in the | SDA
2002 qU| y. Derivatives Definitions. |s not applicable in the
case of di vidend rei nvestnent election.
</ xsd: docunentatlon>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: sequence> )
<xsd: el enent name="di vi dendPer i odEf f ecti veDat e" type="Reference" ninCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm :|ang="en">
Di V|dend Perlod has.t he neanln? as deflned in the | SDA
2002 ui Derivatives Definitions, This el ement
speC|f|es he date on which the dividend period will
connence.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="di vi dendPeri odEndDat e" type="Reference" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xn1 | ang="en" >
Divid Perlo has. t he neanln? as defined in the | SDA
2002 EqU| Derivatives Definitions, This el ement
Pe0|f|es date on which the dividend period will end.
I i ncl udes a bool ean attribute for defining whether this
dgte is included or excluded fromthe dividend
erio
</§sd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: el ement nanme="di vi dendPeri od" type="Di vi dendPeri odEnuni' >
<xsd: annot at | on>
<xsd; document ation xm :|ang="en"> ]
Defines the First Period or the Second Period, as defined
in the 2002 | SDA Equity Derivatives Definitions.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> ) o )
<xsd: el enent name="extraOr di naryDi vi dends" type="Reference" m nQccurs="0">
<xsd: annot at | on>
<xsd; docunmentation xm : Iamg 'en" > i o
Reference to the art ich determines if dividends are
extraordinary in re ation to nornal |evels.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent name="excessDi vi dendAnount" type="Di vi dendAmount TypeEnum' mi nQccurs="0">
<xsd: annot at | on>
<xsd: docurment ation xm : | ang="e
Det erm nation of Gross Cash ExV|dend per Share
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="paynent Currency" type="Paynment Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
Currency in which the payment relating to the | eg anpunt
(equity amount or interest anount) or the dividend wll be
denom hat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="di vi dendFxTri gger Dat e" type="Di vi dendPaynent Date" m nCccurs="0">
<xsd: annot at i on>
<xsd: docurment ati on xm : | ang="en" ) )
Speci fies the date on which the FX rate will be considered in
t he case of nEOSIte FX swap.
</ xsd: docunentatlon
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="int er est Accrual sMet hod" type="Interest Accrual sConpoundi ngMet hod" mni nCccl
<xsd: annot at | on>
<xsd; document ati on xm :|ang="en">
Defines the way in which interests are accrued: the
applicable rate (fixed or floating reference) and the



conpoundi ng net hod.
</ xsd: docunent ati on>
<xsd:; docunentation xnl:lang="en">
FpM. entity .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.38 DividendPaymentDate

2.38.1 Description:

A type describing the date on which the dividend will be paid/received. This type is also used to specify the
date on which the FX rate will be determined, when applicable.

2.38.2 Contents:

Either

dividendDateReference (exactly one occurrence; of the type DividendDateReferenceEnum) Reference to a
dividend date, either the pay date, the ex date or the record date.

Or

adjustableDate (exactly one occurrence; of the type AdjustableDate) A date that shall be subject to
adjustment if it would otherwise fall on a day that is not a business day in the specified business centers,
together with the convention for adjusting the date.

2.38.3 Used by:
*  Complex type: DividendConditions

2.38.4 Derived Types:

2.38.5 Figure:

@ dividendDateReference a

'S DividendDateReferenceEnum
DividendPaymentDate N
@ odjustableDate

AdjustableDate

2.38.6 Schema Fragment:

<xsd: conpl exType name="Di vi dendPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en"> . o )
A type describing the date on which the dividend will be
pai d/received. T |s_type is also used to specify the date on
ich the FX rate wilT be determ ned, when applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choj ce> o o
<xsd: el enrent nane="di vi dendDat eRef erence" type="Di vi dendDat eRef er enceEnuni' >
<xsd:annot ation> L
<xsd:docunEntat|on_xn1:Iangz en" >,
Reference to a dividend date, either the pay date, the ex
date or the record date
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enent nane="adj ust abl eDat e" type="Adj ust abl eDat " >
<xsd: annot ati on> .
<xsd: docunentatjon xpm:Ilang="en"> ) o
A date that shall be sub{ect to ad{ustnent if it would
otherwise fall on a day hat Is not a business day in the
speci fied business centers, together with the convention for
adj usting the date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>


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

2.39 Documentation

2.39.1 Description:

An entity for defining the definitions that govern the document and should include the year and type of
d_eflnlgons referenced, along with any relevant documentation (such as master agreement) and the date it was
signed.

2.39.2 Contents:

masterAgreement (zero or one occurrence; of the type MasterAgreement) The agreement executed between
the parties and intended to govern all OTC derivatives transactions between those parties.

Either

masterConfirmation (exactly one occurrence; of the type MasterConfirmation) The agreement executed
between the parties and intended to govern all OTC derivatives transactions between those patrties.

Or

bro]lcgerConfirmation (exactly one occurrence; of the type BrokerConfirmation) Specifies the deails for a broker
confirm.

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

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
sho#ld 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.

contractualMatrix (zero or more occurrences; of the type ContractualMatrix) A reference to a contractual
matrix of elected terms/values (such as those published by ISDA) that shall be deemed to apply to the trade.
The applicable matrix is identified by reference to a name and optionally a publication date. Depending on the
structure of the matrix, an additional term (specified in the matrixTerm element) may be required to further
identify a subset of applicable terms/values within the matrix.

creditSupportDocument (zero or one occurrence; of the type xsd:normalizedString) The agreement executed
between the parties and intended to govern collateral arrangement for all OTC derivatives transactions
between those parties.

2.39.3 Used by:
Complex type: Trade

2.39.4 Derived Types:

2.39.5 Figure:


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

@ masterAgreement
—@ J

MasterAgreement

@ masterConfirmation
MasterConfirmation

@ brokerConfirmation
BrokerConfirmation

@ @ contractual Definitions a

S Contractual Definitions

: T
Documentation @ contractual Supplement a

Contractual Supplement

@ contractua TermsSupplement
Contractua TermsSupplement

@ contractualMatrix
®

Contractua Matrix

@) @ creditSupportDocument
~|cDATA

2.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Docunent ati on" >
<xsd: annot ati on> .
<xsd: docunent ati on xni:lan%:"en"> o
An entity for defining the definitions that govern the docunent
and should include the year and type of definitions referenced
along with any relevant docunentation (such as master agreenent)
and the date it was signed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="mast er Agreenent"” type="MasterAgreenment” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
The agreenent executed bétween the parties and intended to
gov?rn all OIC derivatives transacti ons between those
arties.
</§sd:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0"> . . . .
<xsd: el enent nane="mast er Confirmati on" type="MasterConfirmation">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) )
The agreepent executed bétween the parties and intended to
govFrn all OTIC derivatives transactions between those
parti es. i
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="Dbr oker Confirnmation" type="BrokerConfirmation">
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en"> .
Specifies the deails for a broker confirm
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> o o .
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nQccurs="0" max
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> . .
The definitions Fsuch,as t hose published by | SDA) published
by I1SDA that will define the terns of the trade.
</ Xx5d: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> )
<xsd: el ement nane="contractual Suppl enent" type="Contractual Suppl enment” mi nCccurs="0" nax(
<xsd: annot ati on> .
<xsd: docunentation xni:Ilang="en"> ) )
DEPRECATED - This_elenent will be renoved in the next major
version of FpM., The el enent contractual Ter nsSuppl enment
shoul d be used I nstead. Definition: A contractua i
suppl enent (such as those published by ISDA) that will
apply to the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="contract ual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent" mni nCccur
<xsd: annot ati on> .
<xsd: docunent ati on xm : I ang="en"> i
A contract ual suPpIenent (such as those published by | SDA)
that wll apply to the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el enent nane="contractual Matri x" type="Contractual Matrix" mi nCccurs="0" maxCccurs="unt
<xsd: annot ati on> .
<xsd: docurmentati on xm : |l ang="en" >

A reference to a contractual matrix of elected terns/val ues
(such as those published by !SDA? that shall be deened to
apPIy to the trade. The appllcab e matrix 1s identified by
reference to a name and optionally a publication date.
Depending on the structure of the matrix, an additional term
gspeC|f|ed in the natrleern1eIenEntL na¥ be required to .
urther jdentify a subset of applicable terns/values within

the matri x. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . i
<xsd: el ement nanme="cr edi t Support Docunent” type="xsd: normalizedString" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> i i
The agreenent executed beétween the parties and intended to
overn collateral arrangement for all OTC derivatives
ransacti ons between those parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



2.40 Empty

2.40.1 Description:

A special type meant to be used for elements with no content and not attributes.

2.40.2 Contents:
2.40.3 Used by:

Complex type:
Complex type:
Complex type:
«  Complex type:
Complex type:
Complex type:
Complex type:
«  Complex type:
Complex type:
Complex type:

CreditEvents
DeliverableObligations
GeneralTerms

Obligations
PCDeliverableObligationCharac
PhysicalSettlementPeriod
PubliclyAvailableInformation
Referencelnformation
ReferencePair

Restructuring

2.40.4 Derived Types:

2.40.5 Figure:

L 4
Empty

[

2.40.6 Schema Fragment:

<xsd: conplexType nanme="Enpty" >

<xsd: annot a

I on>

<xsd: docunEntatlon xm : | ang="en" >

A speci al

not attrlbu

Ype meant to be used for elements with no content

</ xsd: docurnent at i on>
</ xsd: annot ati on>
</ xsd: conpl exType>

and


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.CreditEvents
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.DeliverableObligations
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.GeneralTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.Obligations
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.PCDeliverableObligationCharac
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.PhysicalSettlementPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.PubliclyAvailableInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferenceInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferencePair
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.Restructuring

2.41 Entityld

2.41.1 Description:
2.41.2 Contents:

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

2.41.3 Used by:
e  Complex type: LegalEntity

2.41.4 Derived Types:

2.41.5 Figure:

* @ entityldScheme
Entityld uri

2.41.6 Schema Fragment:

<xsd: conplexT%Be name="Entityld">
<xsd nt ent >
<xsd: extenS|on base="xsd: norna
<xsd:attribute name="entityld
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

zedString">

Schene" type="xsd: anyURl "

defaul t="http://ww.fpm . org/ spec/


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

2.42 EntityName

2.42.1 Description:
2.42.2 Contents:

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

2.42.3 Used by:
e  Complex type: LegalEntity

2.42.4 Derived Types:

2.42.5 Figure:

* @ cniityNameScheme
EntityName uri

2.42.6 Schema Fragment:

<xsd: conplexT%Be name="EntityName">
<xsd nt ent >

<xsd: extenS|on base="xsd: normal i zedStri ng">

<xsd:attribute nane="entityNameSchenge"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

type="xsd: anyURl "

defaul t="http://ww. fpm . org/ spe


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

2.43 EuropeanExercise

2.43.1 Description:

A type defining the exercise period for a European style option together with any rules governing the notional
1zcalmount of the underlying which can be exercised on any given exercise date and any associated exercise
ees.

2.43.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Exercise)
* The abstract base class for all types which define way in which options may be exercised.

expirationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The last day within an _
exe_rccllse period for an American style option. For a European style option it is the only day within the exercise
period.

relevantUnderlyingDate (zero or one occurrence; of the type AdjustableOrRelativeDates) The daye on the
underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the
effective date, in an extendible/cancelable provision it is the termination date).

earliestExerciseTime (exactly one occurrence; of the type BusinessCenterTime) The earliest time at which
notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the
case of a European style ogtion, (i) on each bermuda option exercise date and the expiration date, in the case
of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an
American option.

expirationTime (exactly one occurrence; of the type BusinessCenterTime) The latest time for exercise on
expirationDate.

partialExercise (zero or one occurrence; of the type PartialExercise) As defined in the 2000 ISDA Definitions,
Section 12.3. Partial Exercise, the buyer of the option has the right to exercise all or less than all the notional
amount of the underlying swap on the expiration date, but may not exercise less than the minimum notional
amount, and if an integral multiple amount is specified, the notional amount exercised must be equal to, or be
an integral multiple of, the integral multiple amount.

exerciseFee (zero or one occurrence; of the type ExerciseFee) A fee to be paid on exercise. This could be
represented as an amount or a rate and notional reference on which to apply the rate.

2.43.3 Used by:

* Element: europeanExercise

2.43.4 Derived Types:

2.43.5 Figure:


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

@ expirationDate
AdjustableOrRelativeDate

’ .
@ relevantUnderlyingDate

—/| AdjustableOrRel ativeDates

@ carliestExerciseTime
Y BusinessCenterTime

EuropeanExercise

@ expirationTime
BusinessCenterTime

@ @ partial Exercise
—/|Partial Exercise

@ exerciseFee
—

ExerciseFee

2.43.6 Schema Fragment:

<xsd: conpl exType name="Eur opeanExer ci se">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A tyPe defining the exercCise period for a European style oRtlon
together with any rules goverping the notional anount” of the
under | yi ng which” can_be éxercised on any given exercise date and
any associ ated, exercise fees.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Exerci se">
<xsd:. sequence> ) _ _ ., . _ .,
<xsd: el ement nanme="expirationDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The last day within an eXxercise Per|od_for_an_Aner|can
style option, For a European style option it is the only
day within the exercise period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="rel evant Under| yi ngDat e" type="Adj ust abl eOr Rel ati veDat es” m nCccurs="
<xsd: annot ati on>
<xsd: docunent atjon xml :|ang="en"> i
The daye on the underlying set by the exercise of an
option. Wat this date’is dependS on the option (e.g. in
a swaption it Is the effective date, I n an ) .
ext endi bl e/ cancel able provision it is the termination

ate).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > ., _ _ o ., _ o
<xsd: el ement nanme="earl i est Exerci seTi me" type="Busi nessCenterTi me">
<xsd: annot ati on>
<xsd: docunpentation xnl:lang="en"> )
The earliest time at which notice of exercise can be
given by the buyer to the seller (or seller's agentz i)
on the expriation date, in the case of a European stylée
option, (i1i) on each berrmuda option exercise date and t
expiration date, in the case of a Bernuda style option
t he conmencenent date to, and including, the expiration
date , in the case of an American option
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="expirationTi me" type="Busi nessCenterTi ne">

he



<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
The Tatest time for exercise on expirationDate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="parti al Exerci se" type="Parti al Exercise" m nCccurs="0">
<xsd: annot at | on> .
<xsd: document ati on xnl ;| ang="en">

As defined in_ the 2000 I DA Definition ns, Section 12,3,
Partial Exercise, the buyer of the option has the right
to exercise all or less than all the notional anount of
the under|ying swap on the expiratjon date, but may not
exerci se |l ess than the n1n|nun1not|on I "anount, and I f an
integral multiple anmount I's specifie t he notiona

anmount exerci sed must be equa to or be an integra

mul tiple of the integral tiple amunt.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el enent nane="exerci seFee" type="ExerciseFee" ni nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xn :|ang="en">
Afee to be paid on exercise. This could be represented
as an anount or a rate and notional reference on which to
apply the rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.44 Exchangeld

2.44.1 Description:
A short form unique identifier for an exchange. If the element is not present then the exchange shall be the

primary exchange on which the underlying is listed. The term "Exchange" is assumed to have the meaning as

defined in the ISDA 2002 Equity Derivatives Definitions.
2.44.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

2.44.3 Used by:

«  Complex type: Bond

*  Complex type: EquityAsset

*  Complex type: ExchangeTradedContract
Complex type: ExchangeTradedFund

«  Complex type: Future

*  Complex type: Index

*  Complex type: UnderlyingAsset

2.44.4 Derived Types:

2.44.5 Figure:

* @ cxchangel dScheme
Exchangeld uri

2.44.6 Schema Fragment:

<xsd: conplexType nane="Exchangel d" >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
A short form uni que i|den |f|er for an exchange. If the elenent is

not present then the exchange shall be t he prlnary exchange on
which the underlying is listed. The term"Exchangé" is asSumed to
have the neaning as defined in the | SDA 2002 Equity Derivatives
Definitions.

</ xsd: docunent at i on>

<xsd: document at i.on xm | ang="de"
Elndeutlges BAﬂrsenkA&kzel Fehlt di eses Elenment, gilt die
Haupt bAffse, an der der Basiswert notiert ist, als BA rse" im

Sinne der | SDA-Definitionen zu Aktienderivaten von 200
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nornal i zedSt ri ng" >
<xsd: attribute name="exchangel dScheme" "t ype="xsd: anyURI " defaul t="http://ww. f pni
</ xsd; ext ensi on>
</ xsd: S|anerntent>
</ xsd: conpl exType>

. or g/ sp¢


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Bond
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.EquityAsset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.ExchangeTradedContract
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.ExchangeTradedFund
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Future
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Index
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.UnderlyingAsset

2.45 Exercise

2.45.1 Description:
The abstract base class for all types which define way in which options may be exercised.
2.45.2 Contents:

2.45.3 Used by:

* Element: exercise

Complex type: AmericanExercise
Complex type: BermudaExercise

«  Complex type: EquityEuropeanExercise
*  Complex type: EuropeanExercise

*  Complex type: SharedAmericanExercise

2.45.4 Derived Types:

*  Complex type: AmericanExercise
*  Complex type: BermudaExercise
Complex type: EquityEuropeanExercise
e Complex type: EuropeanExercise
*  Complex type: SharedAmericanExercise

2.45.5 Figure:

<
Exercise D og

2.45.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Exerci se">
<xsd: annotati on>
<xsd: docunent ati on xn1:|anP:"en"> ) ) ) )
The abstract base class for all types which define way in which
options may be exercised.
</ xsd: docunent at i on>
</ xsd: annot at i on> ]
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Element.exercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityEuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.EuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SharedAmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityEuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.EuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SharedAmericanExercise

2.46 ExerciseFee

2.46.1 Description:

A type defining the fee pa?/able on exercise of an option. This fee may be defined as an amount or a
percentage of the notional exercised.

2.46.2 Contents:

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

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

notionalReference (exactly one occurrence; of the type Reference) A pointer style reference to the
associated notional schedule defined elsewhere in the document.

Either

feeAmount (exactly one occurrence; of the type xsd:decimal) The amount of fee to be paid on exercise. The
fee currency is that of the referenced notional.

Or

feeRate (exactly one occurrence; of the type xsd:decimal) A fee represented as a percentage of some
referenced notional. A percentage of 5% would be represented as 0.05.

feePaymentDate (exactly one occurrence; of the type RelativeDateOffset) The date on which exercise fee(s)
will be paid. It is specified as a relative date.

2.46.3 Used by:

e Complex type: EuropeanExercise

2.46.4 Derived Types:

2.46.5 Figure:

@ payerPartyReference
Reference D
4|:PayerRecei ver.model :l—
@ receiverPartyReference
Reference D
® notional Reference
'S Reference D
ExerciseFee —
@ feeAmount
decimal #
@ fecRate
decimal
@ fecPaymentDate
RelativeDateOffset

2.46.6 Schema Fragment:

<xsd: conpl exType nane="Exerci seFee">


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

<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en"> ) ) )
A type defining the fee payable on exercise of an option. This
fee’may be defined as an anmount or a percentage of the notiona
exerci sed. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd:. group ref="Payer Recei ver. nodel "/>
<xsd: el ement nane="noti onal Ref erence" type="Reference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style referencé to the associ ated notional schedul e
defined el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> )
<xsd: el enent name="feeAnount" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
The amount of fee to be paid on exercise. The fee currency
is that of the referenced notional
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="feeRate" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd; docunent ati on xm : [ ang="en" >
A fee represented as a percentage of
notignal . A percentage of 5% woul d be
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el emrent nane="feePaynent Dat e" type="Rel ativeDateCf fset">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> ) ) )
The date on which exerciSe fee(s) will be paid. It is
specified as a relative date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

sone referenced
represented as 0. 05.



2.47 ExerciseFeeSchedule

2.47.1 Description:

A type to define a fee or schedule of fees to be payable on the exercise of an option. This fee may be defined
as an amount or a percentage of the notional exercised.

2.47.2 Contents:

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

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

notionalReference (exactly one occurrence; of the type Reference) A pointer style reference to the
associated notional schedule defined elsewhere in the document.

Either

feeAmountSchedule (exactly one occurrence; of the type AmountSchedule) The exercise fee amount
schedule. The fees are expressed as currency amounts. The currency of the fee is assumed to be that of the
notional schedule referenced.

Or

feeRateSchedule (exactly one occurrence; of the type Schedule) The exercise free rate schedule. The fees
are expressed as percentage rates of the notional being exercised. The currency of the fee is assumed to be
that of the notional schedule referenced.

feePaymentDate (exactly one occurrence; of the type RelativeDateOffset) The date on which exercise fee(s)
will be paid. It is specified as a relative date.

2.47.3 Used by:

Complex type: AmericanExercise
Complex type: BermudaExercise

2.47.4 Derived Types:

2.47.5 Figure:
@ payerPartyReference
Reference D
4(PayerRecei ver.model :l—
@ receiverPartyReference
Reference D
@ notional Reference
'S Reference D
ExerciseFeeSchedule —
@ feeAmountSchedule
®_< AmountSchedule
@ feeRateSchedule
Schedule
@ fecPaymentDate
RelativeDateOffset



http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BermudaExercise

2.47.6 Schema Fragment:

<xsd: conpl exType name="Exer ci seFeeSchedul e">

<xsd: annot ati on>
<xsd: docunentatijon xnl :Ilang="en">
Atype to define a fee of schedule of fees to be payable on the

exerci se of an option, This fee may be defined as ah ampbunt or a
percentage of the notional exercised.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver, nodel "/>
<xsd: el ement nane="noti onal Ref erence" type="Reference">
<xsd: annot ati on>

<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to the associated notional schedul e

defi ned el seiwhere in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: choi ce>
<xsd: el ement nane="f eeAnount Schedul e" type="Amount Schedul e" >

<xsd:annot ati on> .
<xsd: docunentation xnl:lang="en">
The exerclise fee anmpunt Schedul e, The fees are expressedbas

currency anounts. The currency of the fee is assumed to be
that of "the notional schedul e referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="f eeRat eSchedul e" type="Schedul e">
<xsd: annot at i on>

<xsd: docunentation xnl:lang="en">
The exercise free rate sChedule. The fees are expressed as

percentage rates_of the notional beln? exerci sed. The
currency of the fee is assunmed to be that of the notiona
schedul & referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> ]
<xsd: el ement nane="f eePaynent Dat e" type="Rel ati veDateCf fset">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> i i i
The date on which exerciSe fee(s) will be paid. It is
specified as a relative date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.48 ExerciseNotice

2.48.1 Description:

A type defining to whom and where notice of execution should be given. The partyReference refers to one of
the principal parties of the trade. If present the exerciseNoticePartyReference refers to a party, other than the
principal party, to whome notice should be given.

2.48.2 Contents:

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

exerciseNoticePartyReference (zero or one occurrence; of the type Reference) A pointer style reference to a
party identifier defined elsewhere in the document. The party referenced is the party to which notice of
exercise should be given by the buyer.

businessCenter (exactly one occurrence; of the type BusinessCenter)
2.48.3 Used by:

e  Complex type: CancelableProvision

Complex type: ExtendibleProvision

*  Complex type: ManualExercise
*  Complex type: OptionalEarlyTermination

2.48.4 Derived Types:

2.48.5 Figure:
@ partyReference
Reference D
* @ exerciseNoticePartyReference
ExerciseNotice — @ Reference D

@ businessCenter a

BusinessCenter

2.48.6 Schema Fragment:

<xsd: conplexType nane="Exer ci seNoti ce">
<xsd: annot at | on>
<xsd: docunentation xnm ;I ang="en">
A type defrnrn? t o whom and where notice of execution should be
ven. The par ¥Re erence refers to one of the principal parties
he trad present the exercrsehbtlcePartyREference refers
pa rty,_other than the principal party, to whone notice
oul d be” gi ven.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="partyReference" type="Reference">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
A pointer style referencé to a party
el sewhere in" the docunent. The party
the trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="exerci seNoti cePartyRef erence" type="Reference" m nCccurs="0">

ive
ft
0 a
hou


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CancelableProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ExtendibleProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ManualExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.OptionalEarlyTermination

<xsd: annot ati on> Y
<xsd: docunentatjon xpl:Ilang="en">

A pointer style reference to a party identifier defined
el sewhere in’the docunent. The partE referenced is the party
to which notice of exercise should be given by the buyer.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="busi nessCenter" type="Busi nessCenter"/>
</ xsd: sequence>
</ xsd: conpl exType>



2.49 ExerciseProcedure

2.49.1 Description:
A type describing how notice of exercise should be given. This can be either manual or automatic.
2.49.2 Contents:

Either

manualExercise (exactly one occurrence; of the type ManualExercise) Specifies that the notice of exercise
must be given by the buyer to the seller or seller's agent.

Or

automaticExercise (exactly one occurrence; of the type AutomaticExercise) If automatic is specified then the
notional amount of the underlying swap, not previously exercised under the swaption will be automatically
exercised at the expriration time on the expiration date if at such time the buyer Is in-the-money, provided that
the difference between the settlement rate and the fixed rate under the relevant underlying swap is not less
than the specified threshold rate. The term in-the-money is assumed to have the meaning defining in the 2000
ISDA Definitions, Section 17.4 In-the-money.

followUpConfirmation (exactly one occurrence; of the t Pe xsd:boolean) A flag to indicate whether follow-up
confirmation of exercise (written or electronic) is required following telephonic notice by the buyer to the seller
or seller's agent.

2.49.3 Used by:
*  Complex type: Swaption

2.49.4 Derived Types:

2.49.5 Figure:

@ manual Exercise

Manual Exercise
* : @ automaticExercise
—

T
ExerciseProcedure AutomaticExercise

boolean

@ followUpConfirmation ﬁ

2.49.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Exer ci seProcedure" >
<xsd: annotati on>
<xsd: docunent ati on xn1:|an?;"en"> ) ) )
A tyBe descri bi ng how noti ce of exercise should be given. This
can be either panual or automatic.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce> . .
<xsd: el ement nanme="manual Exer ci se" type="Manual Exerci se">
<xsd: annot ati on> _
<xsd: docunentation xnl : |l ang="en"> ) )
Specifies that the notice of exercise nust be given by the
buyer to the seller or seller's agent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="aut omati cExerci se" type="Autonati cExercise">
<xsd: annot ati on>


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

<xsd: docunmentation xnl ;| an
If automatic is specifie
under!ylng,smag, not previously exerci
swaption will be automatica
tine on the expiration date if at such
i n-the-noney, provided that the
settlement rate and the fixed r
underl¥|ng swap.1s nhot less tha
rate. . hetam|n4h&nmw&;sa$umd
defining in the 2000 | SDA Definitions,

In—the-nnney.,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: choi ce>

sed under the

8: en" > )
~then the notional anmbunt of the

| ¥ exerci sed at the expriration
a

time the buyer is

di fference between'the
ate under the rel evant
n the specified threshold

to have the meaning
Section 17.4

<xsd: el ement nane="fol | omUpConfirmati on" type="xsd: bool ean">

<xsd: annot ation> . .
<xsd; docunent atjon xm ;| ang="en">

A f!a? to I ndicate whether follow up cop
e

(witten or electronic) is required fo
notice by the buyer to the seller or sel
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

firmati on of exercise
ow ng tel ephonic
ler'sS agent.



2.50 FloatingRate

2.50.1 Description:

A type defining a floating rate.

2.50.2 Contents:

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

floatingRatelndex (exactly one occurrence; of the type FloatingRatelndex)

}Inde_xTenor (zero or one occurrence; of the type Interval) The ISDA Designated Maturity, i.e. the tenor of the
oating rate.

floatingRateMultiplierSchedule (zero or one occurrence; of the type Schedule) A rate multiplier or multiplier
schedule to apply to the floating rate. A multiplier schedule is expressed as explicit multipliers and dates. In the
case of a schedule, the step dates may be subject to adjustment in accordance with any adjustments specified
in the calculationPeriodDatesAdjustments. The multiplier can be a positive or negative decimal. This element
should only be included if the multiplier is not equal to 1 (one) for the term of the stream.

spreadSchedule (zero or more occurrences; of the type SpreadSchedule) The ISDA SJ)read or a Spread
schedule expressed as explicit spreads and dates. In the case of a schedule, the step dates may be subject to
adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments. The spread is
a per annum rate, expressed as a decimal. For purposes of determining a calculation period amount, if
POS'UVG the spread will be added to the floating rate and if negative the spread will be subtracted from the
loating rate. A positive 10 basis point (0.1%) spread would be represented as 0.001.

rateTreatment (zero or one occurrence; of the type RateTreatmentEnum) The specification of any rate
conversion which needs to be applied to the observed rate before being used in any calculations. The two
common conversions are for securities quoted on a bank discount basis which will need to be converted to
either a Money Market Yield or Bond Equivalent Yield. See the Annex to the 2000 ISDA Definitions, Section
7h3. Certain General Definitions Relating to Floating Rate Options, paragraphs (g) and (h) for definitions of
these terms.

capRateSchedule (zero or more occurrences; of the type StrikeSchedule) The cap rate or cap rate schedule,
if any, which applies to the floating rate. The cap rate étrike) is only required where the floating rate on a swap
stream is capped at a certain level. A cap rate schedule is expressed as explicit cap rates and dates and the
step dates may be subject to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The cap rate is assumed to be exclusive of any spread and is a per
annum rate, expressed as a decimal. A cap rate of 5% would be represented as 0.05.

floorRateSchedule (zero or more occurrences; of the type StrikeSchedule) The floor rate or floor rate
schedule, if any, which applies to the floating rate. The floor rate (strike) is only required where the floating rate
on a swap stream is floored at a certain strike level. A floor rate schedule is expressed as explicit floor rates
and dates and the step dates may be sub%ect to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The tloor rate is assumed to be exclusive of any spread and is a per
annum rate, expressed as a decimal. A floor rate of 5% would be represented as 0.05.

2.50.3 Used by:

Complex type: FloatingRateCalculation
Complex type: Stub
e Complex type: TradeUnderlyer

2.50.4 Derived Types:

Complex type: FloatingRateCalculation

2.50.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Stub
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeUnderlyer
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRateCalculation

® f| oatingRatel ndex
FloatingRatel ndex

@ indexTenor
Interval

@ floatingRateM ultiplierSchedul e

Schedule
L 4 @ spreadSchedul
S spr ule
FloatingRate £ \lj ®— SpreadSchedule

@ rateTreatment E#

RateTreatmentEnum

9*)@@@@@

@ capRateSchedule
StrikeSchedule
@ floorRateSchedule
StrikeSchedule

2.50.6 Schema Fragment:

<xsd:conp|exT¥pe name="Fl| oati ngRat e" >
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en">
A type defining a floating rate.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Rate">
<xsd: sequence> ) )
<xsd: el enrent nanme="fl oati ngRat el ndex" type="Fl| oati ngRat el ndex"/ >
<xsd: el ement nane="i1 ndexTenor"” type="Interval"” m nCCcurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|lang="en">
The | SDA Designated Maturity, i.e. the tenor of the
floating rate. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) o )
<xsd: el ement nane="fl oati ngRateMul ti plierSchedul e" type="Schedul e" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl: |l ang="en">

Arate nmultiplier or mulfiplier schedule to apply to the
floating rate, A multiplier schedule is expressed as
explicit multipliers and dates. In the case of a
schedul e, the step dates may be subject to_ad{ustnent in
accordance with any adjustnents specified in the
cal cul ati onPer i odDat esAdj ustnents, The nultiplier can be
a positive or ne%atlve decimal, This elenment should only
be included if the multiplier is not equal to 1 (one) for
the termof the stream

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="spreadSchedul e" type="SpreadSchedul e" m nCccurs="0" maxCccur s="unbol
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
The | SDA Spread or a Spréad schedul e expressed as
explicit spreads and dates. In the case of a schedul e,
the step dates nmay be subject to adjustment in accordance
with any adjustments specified in .
cal cul ati onPeri odDat esAdj ust nents. The spread is a per
annum rate, expressed as a decimal. For purposes of



detern1 |nP a calcul ation period anpbunt, if positive the
read | be added to the floating rate and if negative
e spread w |l  be subtracted fromthe floating rate. A
posrtrve 10 basis ornt (0.19% spread would be

represented as 0.0
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="rateTreat ment" type="RateTreatnent Enumf m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The specification of any rate conversion which needs to
be applied to the observed rate before being used in any
cal cul ations. The two combn conversions_ aré for
securities quoted on a bank drscount basrs mhrch il
need to be converted to elther ket Yleld or
Bond Equi val ent Yleld. See the Annex 0 the 2000 | SDA
Definitions, Section 7.3. Certain General Definitions
Relating to Floatrn? Rat e Cp I ons, paragraphs (g) and (h)
for definitions of these ter
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="capRat eSchedul e" type="StrikeSchedul e" mi nQccurs="0" maxCccur s="unb
<xsd: annot at | on>
<xsd: docunentatron xn1 | ang="en"

The cap rate or rate schedule i f anx whi ch applres
to the floating ra e The cap rate (strike) is only
requrred where th | oating rate on a swap streamis

ped at a certarn | evel . "A cap rate schedule iIs
Pressed as exglrcrt cap rates and dates and the step
es nmay be su Ject to adjustnent in accordance wth any
ustments specified in
ca cul ati onPeri odDat esAdj ust nents. The cap rate is
assuned to be exclusive of any spread and is_a per annum
rate, expressed as a deci mal. A cap rate of 5% woul d be
represen ed as 0.05
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el enent nane="fl oor Rat eSchedul e" type="Stri keSchedul e" m nQccurs="0" maxQccur s="ut
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">

The floor rate or floor rate schedule, if any, which
applies to the floating rate. The floor rate (strike) is
onl'y required where thé floating rate on a swap streamis
floored at a certain strike level. A floor rate schedul e
is expressed as explicit floor rates and dates and the
ste dates may be subj ect %o gdjustnent i n accordance

e

Y adbustnents speci )
ca cula |on er | odDat esAdj ust nents. The floor rate is
assuned be exclusive of any spread and is a P annum
rate, ex ressed as a decimal. A floor rate of 5% woul d be
represen ed as_ 0.05.
</ 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>



2.51 FloatingRateCalculation

2.51.1 Description:

A type defining the floating rate and definitions relating to the calculation of floating rate amounts.
2.51.2 Contents:

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

* Atype defining a floating rate.

initialRate (zero or one occurrence; of the type xsd:decimal) The initial floating rate reset agreed between the
principal parties involved in the trade. This is assumed to be the first required reset rate for the first regular
calculation Reriod. It should only be included when the rate is not equal to the rate published on the source
implied by the floating rate index. An initial rate of 5% would be represented as 0.05.

finalRateRounding (zero or one occurrence; of the B/pe Rounding) The rounding convention to apply to the
final rate used in determination of a calculation period amount.

averagingMethod (zero or one occurrence; of the t%/pe AveragingMethodEnum) If averaging is applicable, this
component specifies whether a weighted or unweighted average method of calculation is to be used. The
component must only be included when averaging applies.

negativelnterestRateTreatment (zero or one occurrence; of the type NegativelnterestRate TreatmentEnum)
The specification of any provisions for calculating payment obligations when a floating rate is negative (either
due to a quoted negative floating rate or by operation of a spread that is subtracted from the floating rate).

2.51.3 Used by:
Element: floatingRateCalculation

*  Complex type: InflationRateCalculation
 Complex type: InterestAccrualsMethod

2.51.4 Derived Types:

*  Complex type: InflationRateCalculation

2.51.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.floatingRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InflationRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.InterestAccrualsMethod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InflationRateCalculation

 f| oatingRatel ndex
FloatingRatel ndex

@ indexTenor
Interval

# floatingRateM ultiplierSchedule
Schedule

@ spreadSchedule
SpreadSchedule

@ rateTreatment a

RateTreatmentEnum

*

T ——®_
FloatingRateCal culation

@ capRateSchedule
StrikeSchedule

@ floorRateSchedule
StrikeSchedule

@ initial Rate
decimal

@ fina RateRounding
Rounding

@ averagingMethod a

AveragingM ethodEnum

é)@@é)é)@@@@@

@ negativel nterestRateTreatment
Negativel nterestRateTreatmentEnum

2.51.6 Schema Fragment:

<xsd: conpl exType name="Fl oati ngRat eCal cul ati on">
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en" > o )
A type defining the floafing rate and definitions relating to the
cal culation of "floating raté anounts.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="Fl oati ngRat e" >
<xsd: sequence> o . .
<xsd: el enrent nane="initial Rate" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The initial floating raté reset agreed between the
PrInCI al parties involved in thetrade. This is assuned
o be the Tirst required reset rate for the first regul ar
cal culation period. It should only be included when tThe
rate is not equal t
inmplied by the floa
woul d be tepresente
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) .
<xsd: el emrent nane="fi nal Rat eRoundi ng" type="Roundi ng" m nCccurs="0">

he rate published on the source

n

u

ot

élng rate index. An initial rate of 5%
as 0. 05.



<xsd: annot ati on> .
<xsd: docunentati on xnl ;| ang="en"> )
The roundi ng convention fo apF!y to the final rate used
in determnation of a calculation period anmount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="aver agi ngMet hod" type="Averagi ngMet hodEnunmt’ m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xni ;| ang="en"> o

If averaging is applicable, this conponent sReC|f|es

whet her a wei ghted or unwei ghted average nethod of

calculation iS to be used. The conponent nust only be

i ncl uded when averagi ng applies.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="negativelnterestRateTreatment” type="Negati vel nterestRateTreat nent Er
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">,

The specifjcation of any provisions for
aynment obligati ons wheh a flpatlnP rate
either due to a quoted negative floatin

oPeratlon of a spread that Is subtracted

floating rate2=
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

ul ating
negati ve
te or by
m t he

cal

I's
r
gfr

Cc
a
(0]



2.52 FloatingRatelndex

2.52.1 Description:

The ISDA Floating Rate Option, i.e. the floating rate index.

2.52.2 Contents:

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

2.52.3 Used by:

*  Complex type: FloatingRate

*  Complex type: ForecastRatelndex
Complex type: Fra

Complex type: Ratelndex

2.52.4 Derived Types:

2.52.5 Figure:

* @1l oatingRatel ndexScheme
FloatingRatel ndex uri

2.52.6 Schema Fragment:

<xsd: conplexType nane="Fl| oat i ngRat el ndex" >
<xsd: ahnot at | on>
<xsd: docunent ati on xnl:lang="en">, ) )
The TSDA Floating Rate Option, i.e. the floating rate index.
</ xsd: docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ens| on base=" xsd: normal i zedStri g
<xsd:attribute nane="fi oati ngRat el ndexScheme" type="xsd: anyURl " defaul t="http://ww.fpm .
</ 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-shared-4-2.xsd#Complex.FloatingRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ForecastRateIndex
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.RateIndex

2.53 ForecastRatelndex

2.53.1 Description:
A type defining a rate index.
2.53.2 Contents:

floatingRatelndex (exactly one occurrence; of the type FloatingRatelndex) The ISDA Floating Rate Option,
i.e. the floating rate index.

hnde_xTenor (exactly one occurrence; of the type Interval) The ISDA Designated Maturity, i.e. the tenor of the
oating rate.

2.53.3 Used by:

2.53.4 Derived Types:

2.53.5 Figure:
@ floatingRatel ndex
Y FloatingRatel ndex
ForecastRatelndex — -
@ indexTenor
Interval

2.53.6 Schema Fragment:

<xsd:conp|exT¥pe nane="For ecast Rat el ndex" >
<xsd: annot ati on>
<xsd: docunent ati on xml :lang="en">
A type defining a rate I ndex.
</ xsd® docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el emrent name="fl oati ngRat el ndex" type="Fl oati ngRat el ndex" >
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">, ) )
The | SDA Floating Rate Option, i.e. the floating rate index.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el ement nanme="i ndexTenor" type="Interval ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Th? | SDA Designated Maturity, i.e. the tenor of the floating
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



2.54 Formula
2.54.1 Description:

A type describing a financial formula, with its description and components.

2.54.2 Contents:

formulaDescription (zero or one occurrence; of the type xsd:string) Text description of the formula

math (zero or one occurrence; of the type Math) An element for containing an XML representation of the
formula. Defined using xsd:any currently for flexibility in choice of language (MathML, OpenMath)

formulaComponent (zero or more occurrences; of the type FormulaComponent) Elements describing the
components of the formula. The name attribute pomts to a value used in the math element. The href attribute

points to a value elsewhere in the document
2.54.3 Used by:

«  Complex type: AdditionalPaymentAmount
*  Complex type: FormulaComponent

*  Complex type: InterestRateStream

e Complex type: LegAmount

2.54.4 Derived Types:

2.54.5 Figure:

@ formulaDescription %

—|string

2

Formula

@ math

—Q
B O B
-9

@ formulaComponent

FormulaComponent

2.54.6 Schema Fragment:

<xsd: conplexType nane="For mul a" >
<xsd: annot at | on>
<xsd: docunent atj on xm ;| ang="en">

A'type describing a financial formula, with its description and

conmponents.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>

<xsd: el ement name="formul aDescri ption" type="xsd:string" m nQccurs="0">

<xsd: annot ati on>
<xsd: document ati on xmi : Ian?— en" >
Text description of the formla
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement name="math" type="Math" m nCccurs="0">

<xsd annot at i on>
<xsd: docurment ati on xm ;| ang="en"
An el ement. for containing an XI\/L r
formul a. Defined using xSd: an ur
choi ce of I anguage (Mat hM_, enl\/a
</ xsd: docunent at'i on>
</ xsd; annot ati on>
</ xsd: el enent >

n

ta
fo


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.AdditionalPaymentAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FormulaComponent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InterestRateStream
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.LegAmount

<xsd: el ement nane="f ornul aConponent” type="Fornul aConponent" m nCccurs="0" naxOccur s="unbol
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">
El ements describing the conponents of the fornmula. The_pane
attribute points to a value used in the math el ement. The
href attribute points to a value el sewhere in the docunent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.55 FormulaComponent

2.55.1 Description:

Elements describing the components of the formula. The name attribute points to a value used in the math
element. The href attribute points to a value elsewhere in the document

2.55.2 Contents:

componentDescription (exactly one occurrence; of the type xsd:string) Text description of the component

formula (zero or one occurrence; of the type Formula) Additional formulas required to describe this
component

2.55.3 Used by:
Complex type: Formula

2.55.4 Derived Types:

2.55.5 Figure:

O href ®name
IDREF CDATA
@ componentDescription
'S string

= .
C: f I
> ormula

Formula

FormulaComponent

2.55.6 Schema Fragment:

<xsd: conpl exType name="For nul aConponent " >
<xsd: annot ati on>
<xsd: docunent ati on_xm :| ang="en">
El ements describing the conponents of the fo
attribute points to a value used in the math
attribute points to a value el sewhere in the
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> S )
<xsd: el ement nane="conponent Descri pti on" type="xsd:string">
<xsd: annot ati on> .
<xsd: docunentatijon xpl:|ang="en">
Text descrlptlpn of the Conponent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="fornul a" type="Formula" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl : I ang="en"> ) )
Additional formulas required to describe this conmponent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: attri bute nane="nane
<xsd:attribute nanme="href"
</ xsd: conpl exType>

rmul a. The_nane
el ement. The href
docunent

" type="xsd: nornalizedString"/>
t ype="xsd: | DREF"/ >


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

2.56 FxCashSettlement

2.56.1 Description:

A type that is used for describing cash settlement of an option / non deliverable forward. It includes the
currency to settle into together with the fixings required to calculate the currency amount.

2.56.2 Contents:

settlementCurrency (exactly one occurrence; of the type Currency) The currency in which a cash settlement
for non-deliverable forward and non-deliverable options.

fixing (one or more occurrences; of the type FxFixing) Specifies the source for and timing of a fixing of an
exchange rate. This is used in the agreement of non-deliverable forward trades as well as various types of FX
OTC options that require observations against a particular rate.

2.56.3 Used by:

» Complex type: FxLeg
*  Complex type: FxOptionLeg
Complex type: QuotableFxLeg

2.56.4 Derived Types:

2.56.5 Figure:

@ scttlementCurrency
S Currency

C:’ﬁng
u FxFixing

FxCashSettlement

2.56.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxCashSett| enent ">
<xsd: annot ati on>
<xsd: docunentati on xnl;lang="en"> )
Atype that |s used for escrlblng cash settlenment of an option
non deliverable forward. It includes the currency to settle into
toget?er wth the fixings required to calculate the currency
anmbunt .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> .
The currency 1n which a Cash settl enent for non-deliverable
forward and” non-deliverabl e options.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o o
<xsd: el ement nanme="fixi ng" type="FxFi xi ng" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnml :|lang="en"> | o
Specifies the source for and timng of a fIXIn? of an
exchange rate, This is used in the agreenent o
non-delj verable forward trades as wel'l as various types of FX
CWF options that require observations against a particul ar
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

/


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotableFxLeg




2.57 FxFixing

2.57.1 Description:

A type that specifies the source for and timing of a fixing of an exchange rate. This is used in the agreement of
non;delllvera le forward trades as well as various types of FX OTC options that require observations against a
particular rate.

2.57.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type FxSpotRateSource)
* Atype defining the source and time for an fx rate.

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

fixingDate (exactly one occurrence; of the type xsd:date) Describes the specific date when a non-deliverable
forvxaard olr non-deliverable option will "fix" against a particular rate, which will be used to compute the ultimate
cash settlement.

2.57.3 Used by:
Complex type: FxCashSettlement

2.57.4 Derived Types:

2.57.5 Figure:

@ primaryRateSource

InformationSource

@ @ secondaryRateSource

—|InformationSource

* ®fixingTime
EH J

FxFixing BusinessCenterTime

@ quotedCurrencyPair
QuotedCurrencyPair

@

®fixingDate
date

2.57.6 Schema Fragment:

<xsd: conpl exType nane="FxFi xi ng" >
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> o o
A the that specjfies the source for and t|n1n? of a fixing of an
exchange rate. This is used in the agreenent of non-deliverable
forward trades as well as various types of FX OIC options that
regU|re observations against a particular rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="FxSpot Rat eSour ce" >
<xsd: sequence> i i
<xsd: el ement nanme="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">


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

Defines the two currencies for an FX trade and. the
guotation relationship between the two currencies.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o
<xsd: el enent nanme="fi xi ngDat e" type="xsd: date">
<xsd: annot at i on>
<xsd: document ation xm :lang="en">

Descri bes the specific date when a non-deliverable
forward or non-deliverable option will "fix" against a
particular rate, which wll be used to conpute'the

ultimate cash settlenent
</ 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>



2.58 FxRate

2.58.1 Description:
A type describing the rate of a currency conversion: pair of currency, quotation mode and exchange rate.
2.58.2 Contents:

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

rate gexactly one occurrence; of the type xsd:decimal) The rate of exchange between the two currencies of the
leg of a deal. Must be specified with a quote basis.

2.58.3 Used by:

*  Complex type: ExchangeRate
Complex type: AssetValuation
«  Complex type: Commission

*  Complex type: FxConversion
Complex type: Quanto

2.58.4 Derived Types:
«  Complex type: ExchangeRate

2.58.5 Figure:
@ quotedCurrencyPair
'S QuotedCurrencyPair
_
FxRate 0ra¢e
decimal

2.58.6 Schema Fragment:

<xsd: conpl exType nanme="FxRate">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en"> ) )
A type describing the rate of a currency conversion: pair of
currency, quotation node and exchange rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement name="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunent ati on xm : |l ang="en"> )
Defines the two currencies for an FX trade and the quotation
rel ati onship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement name="rate" type="xsd: deci ml ">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> i
The rate of exchange between the two currencies of the |eg of
a deal. Must be sge0|f|ed wth a quote basis.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.ExchangeRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Commission
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.FxConversion
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.Quanto
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.ExchangeRate

2.59 FxSpotRateSource

2.59.1 Description:
A type defining the source and time for an fx rate.
2.59.2 Contents:

primaryRateSource (exactly one occurrence; of the type InformationSource) The primary source for where
the rate observation will occur. Will typically be either a page or a reference bank published rate.

secondaryRateSource (zero or one occurrence; of the type InformationSource) An alternative, or secondary,
source for where the rate observation will occur. Will typically be either a page or a reference bank publishe
rate.

fixingTime (exactly one occurrence; of the type BusinessCenterTime) The time at which the spot currency
exchange rate will be observed. It is specified as a time in a specific business center, e.g. 11:00am London
time.

2.59.3 Used by:

Complex type: FxFixing

e« Complex type: Composite

*  Complex type: FxLinkedNotionalSchedule

*  Complex type: FxRateAsset
Complex type: Quanto

2.59.4 Derived Types:
*  Complex type: FxFixing

2.59.5 Figure:

@ primaryRateSource
InformationSource

¢ @ secondaryRateSource

— 2

FxSpotRateSource ClnformationSource
®fixingTime
BusinessCenterTime

2.59.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxSpot Rat eSour ce" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type defining the source and time for an fx rate.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="pri mar yRat eSour ce" type="1nformati onSource">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en"> . .
The primary source for ere the rate observation will occur
VV{I typically be either a page or a reference bank published
rate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . )
<xsd: el ement nanme="secondar yRat eSource" type="Infornmati onSource" m nCccurs="0">
<xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxFixing
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.Composite
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FxLinkedNotionalSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.FxRateAsset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.Quanto
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxFixing

<xsd: docunent ati on xn1 Iang en" >
ar

An alternative secon Y source for where the rate
observat i on mnl occur typlcally be either a page or a
ref erence ban publlshed rat

</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent nane="fi xi ngTi me" type="Busi nessCenter Ti ne">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The tine at which the spdt currency excha
observed. It Is specified as a ti in a
center, e.g. 11:00am London ti ne.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2.60 GoverningLaw

2.60.1 Description:

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

2.60.3 Used by:
e Complex type: Trade

2.60.4 Derived Types:

2.60.5 Figure:

* @ governingLawScheme
GoverningLaw uri

2.60.6 Schema Fragment:

<xsd: conplexT%Be name="CGover ni ngLaw' >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedstring" >
<xsd: attribute nanme="governi ngLawScheng" type="xsd:anyURl" defaul t="http://ww.fpm .org/
</ 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-doc-4-2.xsd#Complex.Trade

2.61 ldentifiedCurrency

2.61.1 Description:

Specifies Currency with ID attribute.

2.61.2 Contents:

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

2.61.3 Used by:
*  Complex type: FxFeature

2.61.4 Derived Types:

2.61.5 Figure:

L 4 ®id @ currencyScheme
IdentifiedCurrency 1D uri

2.61.6 Schema Fragment:

<xsd: conpl exType nanme="ldentifiedCurrency">
<xsd: annot at i on>
<xsd: docunmentati on xm ;| ang="en" >
Speci fies Chrrencg with I'D attribute.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base="Currency">
<xsd:attribute nane="i1d" type="xsd:ID'/>
</ 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-eq-shared-4-2.xsd#Complex.FxFeature

2.62 ldentifiedDate

2.62.1 Description:

A date which can be referenced elsewhere.

2.62.2 Contents:

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

2.62.3 Used by:

Complex type: AdjustableDate

Complex type: AdjustableDate2

*  Complex type: AdjustableDates

Complex type: DerivedValuationScenario
*  Complex type: Payment

*  Complex type: PositionReport

*  Complex type: TradeDetails

e Complex type: TradeHeader
 Complex type: ValuationScenario

2.62.4 Derived Types:

2.62.5 Figure:

4
IdentifiedDate e —

2.62.6 Schema Fragment:

<xsd: conpl exType name="ldentifi edDate">
<xsd: annot at i on>
<xsd: docunentation xnl:Ilang="en">
A date which can be referenced el sewhere
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: date">
<xsd:attribute nane="id" type="xsd:ID'/>
</ 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-shared-4-2.xsd#Complex.AdjustableDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableDate2
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Payment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-reporting-4-2.xsd#Complex.PositionReport
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeDetails
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.TradeHeader
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.ValuationScenario

2.63 IdentifiedPayerReceiver

2.63.1 Description:

A type extending the PayerReceiverEnum type wih an id attribute.

2.63.2 Contents:

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

2.63.3 Used by:

*  Complex type: Strike
*  Complex type: StrikeSchedule

2.63.4 Derived Types:

2.63.5 Figure:

*

IdentifiedPayerReceiver

2.63.6 Schema Fragment:

<xsd: conpl exType name="ldentifi edPayer Recei ver">
<xsd: annot ati on>
<xsd; docunentatjon xnl:lang="en"> ) ) )
A type extendi ng the PayerReceiverEnumtype wih an id attribute.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > )
<xsd: ext ensi on base="Payer Recei ver Enuni' >
<xsd:attribute name="id" type="xsd:I1D'/>
</ 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-shared-4-2.xsd#Complex.Strike
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.StrikeSchedule

2.64 InformationProvider

2.64.1 Description:
2.64.2 Contents:

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

2.64.3 Used by:

e Complex type: InformationSource

2.64.4 Derived Types:

2.64.5 Figure:

* @ informationProviderScheme
InformationProvider uri

2.64.6 Schema Fragment:

<xsd: conplexT%Be name="1nf ornati onProvi der ">

<xsd ntent >

<xsd: extenS|on base="xsd: normal i zedString">
<xsd: attri bute nane="i nformati onProvi dér Schene"

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

type="xsd: anyURl "

defaul t="http://ww.f pr


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

2.65 InformationSource

2.65.1 Description:
A type defining the source for a piece of information (e.g. a rate refix or an fx fixing).
2.65.2 Contents:

rateSource (exactly one occurrence; of the type InformationProvider) An information source for obtaining a
market rate. For example Bloomberg, Reuters, Telerate etc.

rateSourcePage (zero or one occurrence; of the type RateSourcePage) A specific page for the rate source for
obtaining a market rate.

rateSourcePageHeading (zero or one occurrence; of the type xsd:string) The heading for the rate source on
a given rate source page.

2.65.3 Used by:

*  Complex type: FxAmericanTrigger

*  Complex type: FxAverageRateOption
Complex type: FxBarrier

Complex type: FxEuropeanTrigger
Complex type: FxSpotRateSource

*  Complex type: SettlementRateSource

2.65.4 Derived Types:

2.65.5 Figure:
@ rateSource
InformationProvider
* @ rateSourcePage
- R
InformationSource CRateSourcePage
:Zf‘waeSowtePagd4axﬂng
- string

2.65.6 Schema Fragment:

<xsd: conpl exType nane="Informati onSource" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) ) )
A type defining the source for a piece of information (e.g. a
rate refix or an fx fixing).
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nane="rat eSource" type="Infornati onProvi der">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> .
An information source for obtajning a nmarket rate. For
exanpl e Bl oonberg, Reuters, Telerafe etc.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="r at eSour cePage" type="Rat eSourcePage" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> o
A ?peCIfIC page for the rate source for obtaining a narket
rate.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAmericanTrigger
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxBarrier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxEuropeanTrigger
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxSpotRateSource
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.SettlementRateSource

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent > . i .
<xsd: el ement nane="r at eSour cePageHeadi ng" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> )
The heading for the rate source on a given rate source page.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.66 Instrumentld

2.66.1 Description:
A short form unique identifier for a security.
2.66.2 Contents:

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

2.66.3 Used by:

«  Complex type: Cash
*  Complex type: UnderlyingAsset

2.66.4 Derived Types:

2.66.5 Figure:

* @instrumentldScheme
Instrumentld uri

2.66.6 Schema Fragment:

<xsd: conpl exType nanme="Instrunment|d">
<xsd: annot af | on>
<xsd: docunment ati on xm ;| ang="en">

A short formunique idenfifier for a security.

</ xsd: docunent ati on>
<xsd: docupent ation xm : ng=
Elndeutlges V@rtpaplerkAArz
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nor ma I zedSt
<xsd:attribute name="instrunment| dS
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

tri ng" >

cheng" type="xsd: anyURl "

use="required"/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Cash
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.UnderlyingAsset

2.67 InterestAccrualsCompoundingMethod

2.67.1 Description:

A type defining the way in which interests are accrued: the applicable rate (fixed or floating reference) and the
compounding method.

2.67.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type InterestAccrualsMethod)

* Atype describing the method for accruing interests on dividends. Can be either a fixed rate
reference or a floating rate reference.

compoundingMethod (exactly one occurrence; of the type CompoundingMethodEnum) If more that one
calculation period contributes to a single payment amount this element specifies whether compounding is
applicable, and if so, what compounding method is to be used. This element must only be included when more
that one calculation period contributes to a single payment amount.

2.67.3 Used by:
*  Complex type: DividendConditions

2.67.4 Derived Types:

2.67.5 Figure:
@ f|oatingRateCal cul ation
FloatingRateCal culation
4 E] @ fixedRate
InterestA ccrual sCompoundingM ethod . decimal

@ compoundingMethod %

CompoundingM ethodEnum

2.67.6 Schema Fragment:

<xsd: conpl exType name="1nt er est Accr ual sConpoundi nghet hod" >
<xsd: annot at | on>
<xsd docunentatlon xm : Iang— en" >
Y e ining the way in which interests are accrued: the
apP icable rate (flxed or floating reference) and the conpoundlng

</ xsd: docunentat|0n>
</ xsd: annot at | on>
<xsd: conplebentent>

<xsd: ext ensi on base=" InterestAccruaIsthhod >

<xsd: sequence m nQccur s=" .
<xsd: el enent name=' conpound|nghkthod t ype=" Conpoundi ngMet hodEnunt' >
<xsd: annot at | on>
<xsd: document ati on xm : Iang— en">
| f nDre t hat one calcula ion period contributes to a

S|ng e paynent anDunt his el enent specifies whether
nﬁoun |n? |s appl |cable, and if so, what conpoundlng
0 be Used. This elenent nust only i ncl uded

when nore that one cal cul ation period contributes to a
singl e paynent anount.
</ xsd”docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>


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

</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



2.68 InterestAccrualsMethod

2.68.1 Description:

A type describing the method for accruing interests on dividends. Can be either a fixed rate reference or a
floating rate reference.

2.68.2 Contents:

Either

floatingRateCalculation (exactly one occurrence; of the type FloatingRateCalculation) The floating rate
calculation definitions

Or

fixedRate (exactly one occurrence; of the type xsd:decimal) The calculation period fixed rate. A per annum
rate, expressed as a decimal. A fixed rate of 5% would be represented as 0.05.

2.68.3 Used by:

*  Complex type: InterestAccrualsCompoundingMethod
*  Complex type: InterestCalculation
*  Complex type: CompoundingRate

2.68.4 Derived Types:

*  Complex type: InterestAccrualsCompoundingMethod
*  Complex type: InterestCalculation

2.68.5 Figure:

 f|oatingRateCal culation

S FloatingRateCal cul ation
InterestAccrualsMethod .

@ fixedRate

decimal

2.68.6 Schema Fragment:

<xsd: conplexType nanme="1| nt er est Accr ual sMet hod" >
<xsd: annot at | on>
<xsd docunentatlon ?
yB eSCYIbInP the nme hod for accrui ng
e either i xed rate reference or a
reference
</ xsd: document at i on>
</ xsd: annot ati on>
<xsd: choj ce> . .
<xsd: el ement name="fl oati ngRat eCal cul ati on" type="Fl oati ngRat eCal cul ati on">
<xsd: annot at i on>
<xsd:docunmentation xnm:lang="en"> =
The floating rate calculation definitions
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent name="fi xedRat e"
<xsd: annot ati on> _
<xsd: docunentation xm :la
The cal cul ation period
expressed as a decimal.
represented as 0.05
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

P ests on divi dends.

i
f ing rate

t ype="xsd: deci nal ">

ang="en" >
fi ed rate. A per _annumrate,
A i xed rate of 5% woul d be


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.InterestAccrualsCompoundingMethod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.CompoundingRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.InterestAccrualsCompoundingMethod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestCalculation

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



2.69 IntermediaryInformation

2.69.1 Description:

A type that describes the information to identify an intermediary through which payment will be made by the
correspondent bank to the ultimate beneficiary of the funds.

2.69.2 Contents:

Either

routinglds (exactly one occurrence; of the type Routinglds) A set of unique identifiers for a party, eachone
identifying the party within a payment system. The assumption is that each party will not have more than one
identifier within the same payment system.

Or

routingExplicitDetails (exactly one occurrence; of the t%/pe RoutingExplicitDetails) A set of details that is used
to identify a party involved in the routing of a payment when the party does not have a code that identifies it
within one of the recognized payment systems.

Or

routingldsAndExplicitDetails (exactly one occurrence; of the type RoutingldsAndEXxplicitDetails) A _
combination of coded payment system identifiers and details for physical addressing for a party involved in the
routing of a payment.

intermediarySequenceNumber (exactly one occurrence; of the type xsd:integer) A sequence number that
gives the position of the current intermediary in the chain of payment intermediaries. The assumed domain
value set Is an ascending sequence of integers starting from 1.

2.69.3 Used by:
»  Complex type: Settlementinstruction

2.69.4 Derived Types:

2.69.5 Figure:
@ routinglds
Routinglds
@ routingExplicitDetails
Y RoutingExplicitDetails
Intermediarylnformation — 5 P X
@ routingl dsAndExplicitDetails
RoutingldsAndExplicitDetails

@ intermedi ary SequenceNumber d
int

2.69.6 Schema Fragment:

<xsd: conpl exType nane="Inter medi aryl nf or mati on">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type that describes thé information to id
t hrough which paypent wll be made by the c
the ul'timte beneficiary of the funds.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>

entify an internediary
orrespondent bank to


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

<xsd: choi ce> . .

<xsd: el ement name="routinglds" type="Routinglds">
<xsd: annot ati on>

<xsd: docupent ati on xm : | ang

A set of unique |dent|f!F

Y

—ren">
/ rs for a party, eachone
identifying the party within a paynent” system The
assunptionis that each party wll not have nore than one
identifier wthin the sanme paynment system
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) o ) ) o )
<xsd: el ement nane="routingExplicitDetails" type="RoutingExplicitDetails">
<xsd: annot ati on> .
<xsd: docupentatjon xm:lang="en"> ) )
A set of detalls that is used to |dent|f¥ a party involved
in the routing of a paynent when the party does nhot have a
code that identifies it wthin one of the recognized
paynent systens.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . . o .
<xsd: el ement nanme="routi ngl dsAndExplicitDetail s" type="Routingl dsAndExplicitDetails">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">

A conbi nation of coded paynent systemidentifiers and,
details for physical addressing for a party involved in the
routing of a Faynent.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el ement nane="int er medi ar ySequenceNunber" type="xsd:integer">
<xsd: annot ati on> .
<xsd: docunentation xnl:|lang="en"> o
A sequence number that gives the position of the current
internediary in the chain of paynent internmediaries, The
assuned domdai n value set is an ascendi ng sequence of integers
starting from 1.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.70 Interval

2.70.1 Description:

A type defining a time interval or offset, e.g. one day, three months. Used for specifying frequencies at which
events occur, the tenor of a floating rate or an offset relative to another date.

2.70.2 Contents:

periodMultiplier (exactly one occurrence; of the '%pe xsd:integer) A timecs)eriod multiplier, e.g. 1, 2 or 3 etc. A
negative value can be used when specifying an offset relative to another date, e.g. -2 days. If the period value
is T (Term) then periodMultiplier must contain the value 1.

period (exactly one occurrence; of the type PeriodEnum) A time period, e.g. a day, week, month, year or term
of the stream. If the periodMultiplier value is O (zero) then period must contain the value D (day).

2.70.3 Used by:

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

CalculationPeriodFrequency
Offset

ResetFrequency

Bond
DeliverableObligations
Deposit

ExercisePeriod
FloatingRate
ForecastRatelndex

Fra

NotionalStepRule
PaymentDates
PeriodicPayment
QuotedAs

Ratelndex
ReturnSwapLeg
ScheduledTerminationDate
SimpleCreditDefaultSwap
SimpleFra

SimplelIRSwap
TimeDimension

2.70.4 Derived Types:

Complex type:
Complex type:
Complex type:

2.70.5 Figure:

CalculationPeriodFrequency
Offset
ResetFrequency


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.CalculationPeriodFrequency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Offset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ResetFrequency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Bond
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.DeliverableObligations
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Deposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ExercisePeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ForecastRateIndex
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.NotionalStepRule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.PaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.PeriodicPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.QuotedAs
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.RateIndex
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ScheduledTerminationDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.SimpleCreditDefaultSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.SimpleFra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.SimpleIRSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-mktenv-4-2.xsd#Complex.TimeDimension
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.CalculationPeriodFrequency
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Offset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ResetFrequency

'S int
@ period
PeriodEnum

2.70.6 Schema Fragment:

@ periodMultiplier d

<xsd: conpl exType name="Interval'’
<xsd: annot at | on>
<xsd docunent ati on xm: Iang— en" >
Y e deflnln atinme interval or offset, e g. one day, three
for speci fying frequencies at which events occur,
the tenor of a floating rate or '‘an offset relative to another

</xsd docurnent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . o .
<xsd: el ement name="periodMil tiplier" type="xsd:integer">
<xsd: annot at i on>
<xsd: docunment ati on xni : Iang— en" >

Atinme perijod nultmﬁl|er ? 1, 2 or 3 etc. A negative
val ue can be used en speC| ¥|n% an offset relative to
anot her date e g e period value is T (Term
t hen peri odMil t |er nust contaln he val ue 1.
</ xsd: docunentat|
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="period" type="Peri odEnunt' >
<xsd: annot ati on> |
<xsd: docunentatlon xn1 Iang ">
Atime period, a Y meek nont h, year or termof the
stream |f. the perlodNUI |p||er value is”0 (zero) then period

nmust contain the value D (
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



2.71 LegalEntity

2.71.1 Description:

A type defining a legal entity.

2.71.2 Contents:

Either

entityld (one or more occurrences; of the type Entityld) A legal entity identifier (e.g. RED entity code)..
2.71.3 Used by:

*  Complex type: CreditEventNoticeDocument

Complex type: IndexReferencelnformation

*  Complex type: Referencelnformation

»  Complex type: ReferenceObligation

Complex type: ReferencePair
Complex type: TradeUnderlyer

2.71.4 Derived Types:

2.71.5 Figure:

@ entityName E#

EntityName

* O ®entityld %
Legal Entity Entityld
~ ®entityld

Entityld

2.71.6 Schema Fragment:

<xsd:conp|exT¥pe name="Legal Entity">
<xsd: annot ati on>
<xsd:; docunentation xm: Il ang="en">
A type defining a |l egal entity.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: sequence> . .
<xsd: el ement name="entityNane" type="EntityNane">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> .
The nane of the party. Afree format string. FpM does not
define usage rules for this elenment.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nanme="entityld" type="Entityld" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> .
Alegal entity identifier (e.g. RED entity code)..
</ xsd: docunent ati on>


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-cd-4-2.xsd#Complex.IndexReferenceInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferenceInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferenceObligation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferencePair
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeUnderlyer

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd: el emrent nane="entityld" type="Entityld" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd; docunentation xm ;| ang="en"> )
Alegal entity identifier (e.g. RED entity code)..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.72 ManualExercise

2.72.1 Description:

A type defining manual exercise, i.e. that the option buyer counterparty must give notice to the option seller of
exercise.

2.72.2 Contents:

exerciseNotice (zero or one occurrence; of the type ExerciseNotice) Definition of the party to whom notice of
exercise should be given.

fallbackExercise (zero or one occurrence; of the type xsd:boolean) If fallback exercise is specified then the
notional amount of the underlying swap, not previously exercised under the swaption, will be automatically
exercised at the expiration time on the expiration date if at such time the buyer is in-the-money, provided that
the difference between the settlement rate and the fixed rate under the relevant underlying swap is not less
than one tenth of a percentage point (0.10% or 0.001). The term in-the-money is assumed to have the
meaning defined in the 2000 ISDA Definitions, Section 17.4. In-the-money.

2.72.3 Used by:
*  Complex type: ExerciseProcedure

2.72.4 Derived Types:

2.72.5 Figure:

@ exerciseNotice
—QC)
ExerciseNotice

@ @ fallbackExercise
—|boolean

*

ManualExercise

_

2.72.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Manual Exerci se" >
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en"> )
A type defining nanual eXercise, i.,e. that the option buyer,
counterparty nist give notice to the option seller of exéercise.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) ) ) ) )
<xsd: el ement nanme="exerci seNotice" type="ExerciseNotice" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnl : |l ang="en"> ) )
Definition of the party to whom notice of exercise should be
i ven.
</gsd:docunEntat|on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el enent nanme="fal | backExerci se" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunpentation xnm :|ang="en"> .
If fallback exercise Is Specified then the notional anount of
t he underlygnP swap, hot previjously exercised under the .
swaption, Wl be autonatically exercised at the expiration
tine on the expiration date 1f at such time the buyer is
I n-the-noney, provided that the difference between the
settlenment rate and the fixed rate under the rel evant
under | |n% swap ILs not | ess than one tenth of a percentage
oi nt KO. 0% or 0.001). The term.in-the-noney is assuned to
_the neaning definhed in the 2000 | SDA Definitions,
Section 17.4. |n-the-noney.
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.73 MasterAgreement

2.73.1 Description:

An entity for defining the agreement executed between the parties and intended to govern all OTC derivatives
transactions between those parties.

2.73.2 Contents:

masterAgreementType (exactly one occurrence; of the type MasterAgreementType) The agreement
executed between the parties and intended to govern product-specific derivatives transactions between those
parties.

masterAgreementDate (zero or one occurrence; of the type xsd:date) The date on which the master
agreement was signed.

2.73.3 Used by:
*  Complex type: Documentation

2.73.4 Derived Types:

2.73.5 Figure:
@ masterAgreementType
Y MasterAgreementType
MasterAgreement |
0 @ masterAgreementDate

—|date

2.73.6 Schema Fragment:

<xsd: conpl exType nanme="Mast er Agr eenent " >
<xsd: annot at | on>
<xsd: docunentatlon xm : Ian% en" >
An entity for defining t e reement executed between the parties
and |ntended to govern al C derivatives transactions between
those parti es.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el enent nane="nmast er Agr eement Type" type="Mast er Agr eenment Type" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The agreenent executed bétween the parties and intended to
?overn product-specific derivatives transactions between
hose parties.
</ xsd docunentat|on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="mast er Agr eenent Dat e" type="xsd: date" m nCccurs="0">
<xsd annot ati on>
<xsd: docunment ati on xm :1ang="en">
The date on which the maSter agreenent was signed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


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

2.74 MasterAgreementType

2.74.1 Description:
2.74.2 Contents:

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

2.74.3 Used by:

Complex type: MasterAgreement

2.74.4 Derived Types:

2.74.5 Figure:

* @ masterAgreementTypeScheme
MasterAgreementType uri

2.74.6 Schema Fragment:

<xsd: conplexT%Be name=" Mast er Agr eenent Type" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng">
<xsd: attribute nanme="nmst er Agr eement TypeSchene"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

type="xsd: anyURl "

defaul t="http://ww.f pr
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2.75 MasterConfirmation

2.75.1 Description:
An entity for defining the master confirmation agreement executed between the parties.
2.75.2 Contents:

mas_terCanirmationTgpe (exactly one occurrence; of the type MasterConfirmationType) The type of master
confirmation executed between the parties.

masterConfirmationDate (exactly one occurrence; of the type xsd:date) The date of the confirmation
executed between the parties and intended to govern all relevant transactions between those patrties.

masterConfirmationAnnexDate (zero or one occurrence; of the type xsd:date) The date that an annex to the
master confirmation was executed between the parties.

2.75.3 Used by:
«  Complex type: Documentation

2.75.4 Derived Types:

2.75.5 Figure:
@ masterConfirmationType
MasterConfirmationType
* @ masterConfirmationDate
MasterConfirmation | date
0 @ masterConfirmationAnnexDate
2 date

2.75.6 Schema Fragment:

<xsd: conpl exType nanme="Mast er Confi rnmati on">
<xsd: annot ati on>
<xsd: docunent ati on xnj:lan%="en"> . .
An entltY for defining the naster confirmation agreenent executed
bet ween the parti es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . . .
<xsd: el ement nanme="mast er Confirmati onType" type="MasterConfirmati onType">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> .
The type of master confirmation executed between the parties.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="mast er Confirmati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent at i on xn1;|an?;"en"> )
The date of the confjrnatfjon executed between the parties and
|ntFnded to govern all relevant transactions between those
arties.
</§sd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent > . . )
<xsd: el ement nanme="mast er Confirmati onAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The date that an annex to the master confirmati on was
execut ed between the parties.


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

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



2.76 MasterConfirmationType

2.76.1 Description:
2.76.2 Contents:

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

2.76.3 Used by:

Complex type: MasterConfirmation

2.76.4 Derived Types:

2.76.5 Figure:

* @ masterConfirmationTypeScheme
MasterConfirmationType uri

2.76.6 Schema Fragment:

<xsd: conplexT%Be name="Mast er Confirmati onType" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedString" >
<xsd: attribute nanme="nmaster Confirnati onTypeScheme"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

type="xsd: anyURl "

defaul t="http://ww.
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2.77 Math

2.77.1 Description:
A type defining a mathematical expression.
2.77.2 Contents:

2.77.3 Used by:
Complex type: Formula

2.77.4 Derived Types:

2.77.5 Figure:
. ~ ®#wildCard
Math ?

2.77.6 Schema Fragment:

<xsd: conplexT¥pe nane="Mat h" m xed="true">
<xsd: annot at | on>
<xsd: docunentation xml :|ang="en"> )
A type defining a mat hemati cal expression.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: any nanespace="##any" processContents="ski p" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl' exType>
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2.78 MatrixTerm

2.78.1 Description:

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

2.78.3 Used by:

*  Complex type: ContractualMatrix

2.78.4 Derived Types:

2.78.5 Figure:

* @ matrixTermScheme
MatrixTerm uri

2.78.6 Schema Fragment:

<xsd: conplexT%Be name="Matri xTer ni' >
<xsd nt ent >
<xsd: extenS|on base="xsd: nornal i zedStri ng" >
<xsd:attribute nanme="matri xTer nSchene" type="xsd: anyUR " defaul t="http://ww. f pr . or g/ coc
</ 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-shared-4-2.xsd#Complex.ContractualMatrix

2.79 MatrixType

2.79.1 Description:

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

2.79.3 Used by:

*  Complex type: ContractualMatrix

2.79.4 Derived Types:

2.79.5 Figure:

* @ matrixTypeScheme
MatrixType uri

2.79.6 Schema Fragment:

<xsd: conplexT%Be name="Matri xType" >
<xsd nt ent >
<xsd: extenS|on base="xsd: nornmalizedStri ng">
<xsd:attribute nanme="matri xTypeSchene" type="xsd: anyUR " defaul t="http://ww. fpm . or g/ coc
</ 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-shared-4-2.xsd#Complex.ContractualMatrix

2.80 Money

2.80.1 Description:
A type defining a currency amount.
2.80.2 Contents:

currency (exactly one occurrence; of the type Currency) The currency in which an amount is denominated.
amount (exactly one occurrence; of the type xsd:decimal) The monetary quantity in currency units.

2.80.3 Used by:

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

FxOptionPayout
AdditionalPaymentAmount
AdjustedPaymentDates
Allocation
BasketConstituent
BrokerEquityOption
CalculationPeriod
CashSettlementTerms
ConstituentWeight
CreditEvents
EquityDerivativeBase
EquityForward
EquityOptionTermination
EquityPremium
FailureToPay
FixedAmountCalculation
Fra

FxAverageRateOption
FxOptionLeg
FxOptionPremium
GrossCashflow
InitialPayment
PartialTerminationAmount
Payment
PaymentCalculationPeriod
PaymentDetail
PaymentMatching
PendingPayment
PeriodicPayment
PrePayment
PrincipalExchange
PrincipalExchangeAmount
ProtectionTerms
QuotablePayment
RestructuringEvent
ReturnSwapNotional
SinglePayment
SplitSettlement

Stub


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPayout
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.AdditionalPaymentAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.AdjustedPaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Allocation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.BasketConstituent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.BrokerEquityOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CalculationPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.CashSettlementTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.ConstituentWeight
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.CreditEvents
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityForward
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityOptionTermination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.FailureToPay
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.FixedAmountCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.GrossCashflow
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.InitialPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.PartialTerminationAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Payment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.PaymentCalculationPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PaymentDetail
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.PaymentMatching
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.PendingPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.PeriodicPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.PrePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.PrincipalExchange
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ProtectionTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotablePayment
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-return-swaps-4-2.xsd#Complex.ReturnSwapNotional
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.SinglePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SplitSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Stub

*  Complex type: TermDeposit
Complex type: Variance

2.80.4 Derived Types:
*  Complex type: FxOptionPayout

2.80.5 Figure:

2.80.6 Schema Fragment:

<xsd: conpl exType nane="Money" >
<xsd: annot ati on>
<xsd: docunentati on xm : |l ang="en">
A type defining a currency anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enrent nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an anpbunt i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="anount" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> .
The nmonetary quantity in currency units.
</ xsd: docunent at'i on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.Variance
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPayout

2.81 MultipleExercise
2.81.1 Description:

A type definint multiple exercise. As defining in the 200 ISDA Definitions, Section 12.4. Multiple Exercise, the
buyer of the option has the right to exercise all or less than all the unexercised notional amount of the
underlying swap on one or more days in the exercise period, but on any such day may not exercise less than
the minimum notional amount or more than the maximum notional amount, and if an integral multiple amount
is specified, the notional exercised must be equal to or, be an integral multiple of, the integral multiple amount.

2.81.2 Contents:

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

* Atype defining partial exercise. As defined in the 2000 ISDA Definitions, Section 12.3 Partial
Exercise, the buyer of the option may exercise all or less than all the notional amount of the
underlying swap but may not be less than the minimum notional amount (if specified) and must
be an integral multiple of the integral multiple amount if specified.

maximumNotionalAmount (zero or one occurrence; of the type xsd:decimal) The maximum notional amount

that can be exercised on a given exercise date.
2.81.3 Used by:

»  Complex type: AmericanExercise
*  Complex type: BermudaExercise

2.81.4 Derived Types:

2.81.5 Figure:
@ notional Reference
—Q O
Reference
@ @ integral M ultipleAmount #
Y —|decimal
MultipleExercise — . X
@ minimumNotional Amount
decimal

= @ maximumNational Amount
C C decimal

|

2.81.6 Schema Fragment:

<xsd: conpl exT%/pe nanme="Mil ti pl eExerci se">

<xsd: annot ati on>

<xsd: docunentati on xpl;lang="en">

A type definint nulti
Definitions, Section
option has the right
unexer ci sed noti opal

2.4,

eSs than the m ni mum noti onal

noti onal anpunt, and if an integral
the notional exercised nust be equal
nmul tiple of, the integral

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

| e“exerci se, i
Mul ti pl e Exerci se,
to exercise all
anount of the underlying swap on one or
days 1 n the exercise period, but on any such daK rra%/ not exercise

ampunt or nore than th

As defining in the 200 | SDA
t he buyer of the
or less than all the

nor e

e maxi pum
nmultiple anpbunt is specified,
to or, be an integral

nmul ti pl'e anount.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BermudaExercise

<xsd: conpl exContent> _ -
<xsd: ext ensi on base="Parti al Exerci se">
<xsd: sequence> ] ) ) )
<xsd: el ement nane="maxi nunNot i onal Anmount" type="xsd: deci mal" m nCccurs="0">
<xsd:annot ation> Y
<xsd: docupentation xnl :Ilang="en"> )
The maxi mum not i onal anotnt that can be exercised on a
gl ven exercise date
</ Xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



2.82 Offset

2.82.1 Description:

A type defining an offset used in calculating a new date relative to a reference date. Currently, the only offsets
defined are expected to be expressed as either calendar or business day offsets.

2.82.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Interval)

* Atype defining a time interval or offset, e.g. one day, three months. Used for specifying
frequencies at which events occur, the tenor of a floating rate or an offset relative to another
date.

dayType (zero or one occurrence; of the type DayTypeEnum) In the case of an offset specified as a number
of da%/s, this element defines whether consideration is given as to whether a day is a %ood business day or
not. If a day type of business days is srpecified then non-business days are ignored when calculating the offset.
The financial business centers to use for determination of business days are implied by the context in which
this element is used. This element must only be included when the offset is specified as a number of days. If
the offset is zero days then the dayType element should not be included.

2.82.3 Used by:

Complex type: DateOffset

Complex type: FxFixingDate

«  Complex type: RelativeDateOffset

*  Complex type: GracePeriodExtension
*  Complex type: InflationRateCalculation
*  Complex type: PaymentDates

« Complex type: ResetDates

2.82.4 Derived Types:

Complex type: DateOffset
Complex type: FxFixingDate
«  Complex type: RelativeDateOffset

2.82.5 Figure:

@ periodMultiplier d
int

* @ period %
Offset — PeriodEnum
O @ @ dayType
- DayTypeEnum

2.82.6 Schema Fragment:



http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.DateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FxFixingDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.GracePeriodExtension
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InflationRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.PaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ResetDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.DateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FxFixingDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateOffset

<xsd: conpl exType name="Of fset">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en"> ) )
A type defining an offsef used in calculating a new date rel ative
to a reference date. Currently, the only offSets defined are
e¥PecEed to be expressed as ei ther cal endar or busi ness day
of f sets.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Interval ">
<xsd: sequence> .
<xsd: el ement nane="dayType" type="DayTypeEnunm mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">,
In the case of an offset “specified as a nunber of days,
this el enent defines whether consideration is given as to
whet her a day is a good business dayhor not. If a day

type. of business days I's specified en non- busi ness” days
are_ignored when calculating the offset. The financi al
busi néss centers to use for determ nati on of business
days are inplied by the context in which this elenent is
used. This el enent nust only be i ncluded when the offset
is specified as a_nunber of days. |f the offset is zero
days then the dayType el enent Shoul d not be incl uded.

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



2.83 PartialExercise

2.83.1 Description:

A type defining partial exercise. As defined in the 2000 ISDA Definitions, Section 12.3 Partial Exercise, the
buyer of the option may exercise all or less than all the notional amount of the underlying swap but may not be
less than the minimum notional amount (if specified) and must be an integral multiple of the integral multiple
amount if specified.

2.83.2 Contents:

notionalReference (one or more occurrences; of the type Reference) A pointer style reference to the
associated notional schedule defined elsewhere in the document.

integralMultipleAmount (zero or one occurrence; of the type xsd:decimal) A notional amount which restricts
the amount of notional that can be exercised when partial exercise or multiple exercise is applicable. The
integral multiple amount defines a lower limit of notional that can be exercised and also defines a unit multiple
of notional that can be exercised, i.e. only integer multiples of this amount can be exercised.

minimumNotionalAmount (exactly one occurrence; of the type xsd:decimal) The minimum notional amount
that can be exercised on a given exercise date. See multipleExercise.

2.83.3 Used by:

*  Complex type: MultipleExercise
*  Complex type: EuropeanExercise

2.83.4 Derived Types:

Complex type: MultipleExercise

2.83.5 Figure:
@ notiona Reference
— O

Reference

* @ integral MultipleAmount

1 2

Partia Exercise C decimal
@ minimumNotional Amount
decimal

2.83.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Parti al Exerci se">
<xsd: annot ati on>
<xsd: docunentation xnm ;I ang="en"> ) )
A type defining partial éxercise, As defined in the 2000 | SDA
Definitions, Section 12.3 Partial Exercise, the buyer of the
oRtlon may exercise all or less than all the notional anmount. of
the underlying swap but may not be |l ess than the m ninum notiona
anount Flf specified) and hust be an integral nultiple of the
integral multiple anbunt if specified.
</ xsd: docunent at | on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el ement nanme="noti onal Ref erence" type="Reference" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style referencé to the associ ated notional schedul e
defi ned el seiwhere i n the docunent.
</ xsd: docunent ati on>
</ xsd: annot ati on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.MultipleExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.EuropeanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.MultipleExercise

</ xsd: el enent > . . . i
<xsd: el ement name="integral Mul ti pl eAmount™” type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ]
A notional anmount which festricts the amount of notional  that
can be exercised when partial exercise or multiple exercise
is applicable. The integral nultiple anmount defines a | ower
limt of notional that Can be exercised and al so defines a
unit multiple of notional that can be exercised, i.e. only
integer nultiples of this ambunt can be exerci sed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . .
<xsd: el ement nanme="m ni nunNot i onal Anmount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) ]
The m ni mum not i onal anpunt that can be exercised on a given
exerci se date. See multipl eExercise.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.84 Payment

2.84.1 Description:

A type for defining payments

2.84.2 Contents:

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

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

paymentAmount (exactly one occurrence; of the type Money) The currency amount of the payment.

paymentDate (zero or one occurrence; of the type AdjustableDate) The payment date. This date is subject to
adjustment in accordance with any applicable business day convention.

adjustedPaymentDate (zero or one occurrence; of the type IdentifiedDate) The adjusted payment date. This
date should already be adjusted for any applicable business day convention. This component is not intended
for use in trade confirmation but my be specified to allow the fee structure to also serve as a cashflow type
component (all dates the the Cashflows type are adjusted payment dates).

paymentType (zero or one occurrence; of the type PaymentType) A classification of the type of fee or
additional payment, e.g. brokerage, upfront fee etc. FpML does not define domain values for this element.

settlementinformation (zero or one occurrence; of the type Settlementinformation) The information required
to settle a currency payment that results from a trade.

discountFactor (zero or one occurrence; of the type xsd:decimal) The value representing the discount factor
used to calculate the present value of the cash flow.

presentValueAmount (zero or one occurrence; of the type Money) The amount representing the present
value of the forecast payment.

2.84.3 Used by:

*  Complex type: Amendment
*  Complex type: BulletPayment
Complex type: CapFloor

« Complex type: FxLeg

*  Complex type: Increase

*  Complex type: Novation
Complex type: Swap

« Complex type: Swaption

*  Complex type: TermDeposit
Complex type: Termination
Complex type: Trade

2.84.4 Derived Types:

2.84.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Amendment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.BulletPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CapFloor
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Increase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Novation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swaption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-posttrade-4-2.xsd#Complex.Termination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Trade

@ payerPartyReference
Reference I:‘
4|:PayerRecei ver.model :l—
@ receiverPartyReference
Reference D
@ paymentAmount
Money
@ paymentDate
AdjustableDate
* || @ odjustedPaymentDate
Payment B IdentifiedDate

@ paymentType
PaymentType

@ settlement! nformation
Settlement|nformation

@ discountFactor #

decimal

@ presentV al ueAmount
Money

Q\D@@@@@

2.84.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Payment " >
<xsd: annot ati on>
<xsd: docupent ation xnml :lang="en">
A type for defining paynents
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerReceiver.nodel "/>
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en">
The currency anount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="paynent Dat e" type="Adj ustabl eDate" nm nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xni;lang="en"> . . .
The paynment date. This date Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nanme="adj ust edPaynent Dat e" type="ldentifiedDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The adj usted paynent daté. This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not intended for use in trade confirmati on but
nmy be specified to allowthe fee structure to also serve as a
cashfl ow type conmponent (all dates the the Cashflows type are
adj usted paynent dates).
</ xsd: docunent at | on>



</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Type" type="Paynent Type" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
A classification of the fype of fee or additional paynent,
brokerage, upfront fee etc. FpM. does not define domain
va ues for this e enment .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="settl|ement!|nformation" type="Settl| enent!nformation" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl ;| ang="en">
The information required to settle a currency paynent that
results froma, trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="di scount Factor" type="xsd: deci mal" mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni: Ian ="en">
The val ue rep resentln? e dlscount factor used to calcul ate
the present value of the cash flow.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="present Val ueAmount" type="Money" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en">
The anPunt representing the present value of the forecast
paymen
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd:attribute name="href" type="xsd: | DREF">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"
Can be used to reference’the yleld curve used to estimate the
di scount factor
</ xsd: docunent ati on>
</ xsd: annot at | on>
</xsd:attri bute>
</ xsd: conpl exType>



2.85 PaymentCurrency

2.85.1 Description:

A type describing the currency in which the payment relating to the leg amount (equity amount or interest
amount) or the dividend will be denominated.

2.85.2 Contents:

Either
currency (exactly one occurrence; of the type Currency) The currency in which an amount is denominated.
Or

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

2.85.3 Used by:

Complex type: DividendConditions
Complex type: LegAmount

2.85.4 Derived Types:

2.85.5 Figure:

O.d ®href
IDREF
@ currency
‘ Currency

PaymentCurrency 2 —
@ determinationM ethod %

DeterminationMethod

2.85.6 Schema Fragment:

<xsd: conplexT¥pe nanme="Payment Curr ency" >
<xsd: annot at | on>
<xsd: docunentatijon xnl:Ilang="en">
A type describing the cufrency in which the paynent re
the’ I eg anount (equity anount”or interest ampunt) or t
wi || bé denom nat ed.
</xsd docunent at 1 on>
</ xsd: annot at | on>
<xsd: choi ce m nCccur s="0">
<xsd: el enent nane="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunmentatjon xm :lang="en"> . )
The currency in which an amount is denoni nated.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="det erni nati onMet hod" type="Deterni nati onMet hod" >
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"
Specifies the nethod accordlng to which an anmount or a date
i s determ ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd:attribute name="id" type="xsd:1D'/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.DividendConditions
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.LegAmount

<xsd:attribute name="href" type="xsd:|DREF"/>
</ xsd: conpl exType>



2.86 PaymentType

2.86.1 Description:

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

2.86.3 Used by:

Complex type: Payment
Complex type: ReturnSwapAdditionalPayment

2.86.4 Derived Types:

2.86.5 Figure:

L 4 @ paymentTypeScheme
PaymentType uri

2.86.6 Schema Fragment:

<xsd:conp|exT%ge name=" Paynment Type" >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd:attri bute nane="paynment TypeSchene™ 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-shared-4-2.xsd#Complex.Payment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapAdditionalPayment

2.87 PeriodicDates

2.87.1 Description:

2.87.2 Contents:

calculationStartDate (exactly one occurrence; of the type AdjustableOrRelativeDate)
calculationEndDate (zero or one occurrence; of the type AdjustableOrRelativeDate)

calculationPeriodFrequency (exactly one occurrence; of the type CalculationPeriodFrequency) The
frequency at which calculation period end dates occur with the regular part of the calculation period schedule
and their roll date convention.

calculationPeriodDatesAdjustments (exactly one occurrence; of the type BusinessDayAdjustments) The
business day convention to apply to each calculation period end date if it would otherwise fall on a day that is
not a business day in the specified financial business centers.

2.87.3 Used by:
*  Complex type: AdjustableRelativeOrPeriodicDates

2.87.4 Derived Types:

2.87.5 Figure:
@ calculationStartDate
AdjustableOrRelativeDate
@ calculationEndDate
@M :
Y AdjustableOrRelativeDate
PeriodicDates — X ;
@ cal cul ationPeriodFrequency

Cal culationPeriodFrequency

@ cal cul ationPeriodDatesAdjustments
BusinessDayAdjustments

2.87.6 Schema Fragment:

<xsd: conpl exType name="Peri odi cDat es" >
<xsd: sequentce>

<xsd: el enent nane="cal cul ati onStartDate" type="AdjustableOQ RelativeDate"/>
<xsd: el emrent nane="cal cul at| onEndDat e" t ype=" Ad{ ust abl eO Rel ati veDat e” m nCccurs="0"/>
<xsd: el ement nane="cal cul ati onPeri odFrequency" type="Cal cul ati onPeri odFrequency">

<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, )
The frequency at which cal cul ation period end dates occur
with the reqular part of the calcul ation period schedul e and
their roll date convention.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i i i
<xsd: el ement nanme="cal cul ati onPeri odDat esAdj ust ment s" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">

The_ busi ness day convention to apply to each cal cul atjon
period end date’if it would otherwiSe fall on a day that is
not a business day I n the specified financial business

centers. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >


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

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



2.88 PrincipalExchanges

2.88.1 Description:
A type defining which principal exchanges occur for the stream.
2.88.2 Contents:

initialExchange (exactly one occurrence; of the type xsd:boolean) A true/false flag to indicate whether there is
an initial exchange of principal on the effective date.

finalExchange (exactly one occurrence; of the type xsd:boolean) A true/false flag to indicate whether there is
a final exchange of principal on the termination date.

intermediateExchange (exactly one occurrence, of the éyp_e xsd:boolean? A true/false flag to indicate whether
there are intermediate or interim exchanges of principal during the term of the swap.

2.88.3 Used by:

Complex type: InterestRateStream
*  Complex type: PrincipalExchangeFeatures

2.88.4 Derived Types:

2.88.5 Figure:
@ initial Exchange
boolean
* @ final Exchange
Principal Exchanges B boolean ﬂ
@ intermediateExchange
boolean

2.88.6 Schema Fragment:

<Xsd:conplexT¥pe nanme="Pri nci pal Exchanges" >
<xsd: annotati on>
<xsd: docunentation xm :lang="en">
A type defining which principal exchanges occur for the stream
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent nane="initial Exchange" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docupentation xnl :|ang="en"> ) o
Atrue/false flag to indicate whether there is an initial
exchange of prinCipal on the effective date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="fi nal Exchange" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docupentation xnl :|ang="en"> ) )
Atrue/false flag to indicate whether there is a final
exchange of prinCipal on the termnation date.
</ xsd: docunent ati on>
</ xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InterestRateStream
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeFeatures

</ xsd: el ement > ) )
<xsd: el ement nanme="int er medi at eExchange" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> ] ]
Atrue/false flag to indicate whether there are internediate
or interimexchanges of principal during the termof the

swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> . i
<xsd:attribute nane="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>



2.89 Product

2.89.1 Description:
The base type which all FpML products extend.
2.89.2 Contents:

productType (zero or more occurrences; of the type Prod_uctTyﬁe) A classification of the type of product.
FpML defines a simple product categorization using a coding scheme.

productld (zero or more occurrences; of the type Productld) A product reference identifier allocated by a
party. FpML does not define the domain values associated with this element. Note that the domain values for
this element are not strictly an enumerated list.

2.89.3 Used by:

Element: product

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

BulletPayment
CapFloor
CreditDefaultSwap
EquityDerivativeBase
Fra
FxAverageRateOption
FxDigitalOption
FxLeg

FxOptionLeg

FxSwap
ReturnSwapBase
Strategy

Swap

Swaption
TermDeposit

2.89.4 Derived Types:

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

2.89.5 Figure:

BulletPayment
CapFloor
CreditDefaultSwap
EquityDerivativeBase
Fra
FxAverageRateOption
FxDigitalOption
FxLeg

FxOptionLeg

FxSwap
ReturnSwapBase
Strategy

Swap

Swaption
TermDeposit


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Element.product
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.BulletPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CapFloor
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.CreditDefaultSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Strategy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swaption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.BulletPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CapFloor
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.CreditDefaultSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Strategy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swaption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit

O @ productType a
'S ProductType
_
— O  productld
Productld

2.89.6 Schema Fragment:

<xsd: conpl exType name="Product" abstract="true">
<xsd: annot ati on>
<xsd:docunentat|on_xn1:Iang:"en">
The base type which all FpM. products extend.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> .
<xsd: el ement nanme="product Type" type="Product Type" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd: documentati on xm ;| ang="en"> .
A classification of the Ype of product. FpM. defines a
si npl e product categorization using a codi ng schene.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > .
<xsd: el ement nanme="productld" type="Productld" m nCccurs="0" maxCccur s="unbounded">
<xsd: annot ati on> .
<xsd: docunmentati on xm ;| ang="en" >
A product reference idenfifier allocated by a party. FpM
does not define the domain values associated with this
el emrent. Note that the dommin values for this el enent are not
strictly an enunerated |ist.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



2.90 Productld

2.90.1 Description:

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

2.90.3 Used by:

Complex type: Product
Complex type: QuotableProduct

2.90.4 Derived Types:

2.90.5 Figure:

L 4 @ productl dScheme
Productld uri

2.90.6 Schema Fragment:

<xsd: conpl exType nanme="Product|d">
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: nor nal
<xsd:attri bute nane="productl
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

izedStrin?">
dScheme" type="xsd: anyURl "/ >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Product
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotableProduct

2.91 ProductType

2.91.1 Description:

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

2.91.3 Used by:

Complex type: Product
Complex type: QuotableProduct
*  Complex type: TradeDetails

2.91.4 Derived Types:

2.91.5 Figure:

* @ product TypeScheme
ProductType uri

2.91.6 Schema Fragment:

<xsd: conpl exT%ge nanme="Pr oduct Type" >
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd: attri bute nane="product TypeSchenme™ type="xsd: anyURlI" defaul t="http://ww. fpnl . org/cc
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Product
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotableProduct
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeDetails

2.92 QuotedCurrencyPair

2.92.1 Description:

A type that describes the composition of a rate that has been quoted or is to be quoted. This includes the two
currencies and the quotation relationship between the two currencies and is used as a building block
throughout the FX specification.

2.92.2 Contents:
currencyl (exactly one occurrence; of the type Currency) The first currency specified when a pair of
currencies is to be evaluated.

currency?2 (exactly one occurrence; of the type Currency) The second currency specified when a pair of
currencies is to be evaluated.

quoteBgsis (exactly one occurrence; of the type QuoteBasisEnum) The method by which the exchange rate
is quoted.

2.92.3 Used by:

Complex type: FxAmericanTrigger
*  Complex type: FxBarrier

»  Complex type: FxDigitalOption

*  Complex type: FxEuropeanTrigger
Complex type: FxFixing

*  Complex type: FxRate

*  Complex type: FxRateAsset
Complex type: QuotableFxRate

2.92.4 Derived Types:

2.92.5 Figure:

@ currencyl

Currency %

*

QuotedCurrencyPair

@ currency?
Currency

_

@ quoteBasis a

QuoteBasisEnum

2.92.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Quot edCurrencyPair" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type that describes the conposition of a rate that has been
qgquoted or Is to be quoted. This Includes the two currencies and
the quotation relationship between the two currencies and is used
as a building block throughout the FX specification.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement name="currencyl" type="Currency">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) ) )
The first currency specified when a pair of currencies is to
be eval uat ed.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAmericanTrigger
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxBarrier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxEuropeanTrigger
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxFixing
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FxRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.FxRateAsset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotableFxRate

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="currency2" type="Currency">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> ) ) )
The second currency specified when a pair of currencies is to
be eval uated. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el emrent nane="quot eBasi s" type="_Quot eBasi sEnuni' >
<xsd: annot ati on>
<xsd: docupentation xpl:|ang="en"> )
The nmet hod by which the eéxchange rate is quoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.93 Rate

2.93.1 Description:
2.93.2 Contents:
2.93.3 Used by:

. Element: rateCalculation
*  Complex type: FloatingRate

2.93.4 Derived Types:
«  Complex type: FloatingRate

2.93.5 Figure:

2.93.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Rat e" abstract="true">
<xsd: annot ati on>
<xsd: docunent at | on> ) ) )
TPe abstract base class for all types which define interest rate
st reamns.
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.rateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRate

2.94 RateObservation

2.94.1 Description:

A type defining parameters associated with an individual observation or fixing. This type forms part of the
cashflow representation of a stream.

2.94.2 Contents:

resetDate (zero or one occurrence; of the type xsd:date) The reset date.

adjustedFixingDate (zero or one occurrence; of the type xsd:date) The adjusted fixing date, i.e. the actual
date the rate is observed. The date should already be adjusted for any applicable business day convention.

observedRate (zero or one occurrence; of the type xsd:decimal) The actual observed rate before any required
rate treatment is applied, e.g. before converting a rate quoted on a discount basis to an equivalent yield. An
observed rate of 5% would be represented as 0.05.

treatedRate (zero or one occurrence; of the type xsd:decimal) The observed rate after any required rate
treatment is applied. A treated rate of 5% would be represented as 0.05.

observationWeight (exactly one occurrence; of the type xsd:positivelnteger) The number of days weighting to
be associated with the rate observation, i.e. the number of days such rate is in effect. This is applicable in the
case of a weighted average method of calculation where more than one reset date is established for a single
calculation period.

rateReference (zero or one occurrence; of the type Reference) A pointer style reference to a floating rate
component defined as Eart of a stub calculation period amount component. It is only required when it is
necessary to distinguish two rate observations for the same fixing date which could occur when linear
interpolation of two different rates occurs for a stub calculation period.

forecastRate (zero or one occurrence; of the type xsd:_decimal? The value representing the forecast rate used
to calculate the forecast future value of the accrual period.A value of 1% should be represented as 0.01

treatedForecastRate (zero or one occurrence; of the type xsd:decimal) The value representing the forecast
rate after applying rate treatment rules. A value of 1% should be represented as 0.01

2.94.3 Used by:
*  Complex type: FloatingRateDefinition

2.94.4 Derived Types:

2.94.5 Figure:


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

SHiC
C‘resetDate _
G date

’ . . .
@ adjustedFixingDate

date
@ @ observedRate
—|decimal
@ @ treatedRate
‘ “|decimal

RateObservation

@ observationWeight d

positivel nteger

@ @ rateReference

—|Reference

@QforecastRate
—|decimal
@ @ treatedForecastRate #

=

decimal

2.94.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Rat eCbservati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) o
A type defining paranmeters associated with an individual
observation or fixing. This type forns part of the cashfl ow
representation of a Stream
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nane="reset Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">
The reset date,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el enent nanme="adj ust edFi xi ngDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en"> )
The adjusted fixing date, i.e. the actual date the rate is
observed. The date shoul d al ready be adjusted for any
appl i cabl e business day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) .
<xsd: el ement nane="observedRate" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">

The actual observed rate before any required rate treatnment
is applied, e.g. before converting a rate quoted on a
di scount basis“to an equivalent yield. An observed rate of 5%

woul d be represented as 0. 05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . .
<xsd: el ement name="treat edRate" type="xsd:decimal"™ m nCccurs="0">
<xsd: annot at i on>



<xsd: docunentation xnl:lang="en"> )
The observed rate after any required rate treatnment is
applied. Atreated rate of 5% woul d be represented as 0. 05.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent nane="observati onWi ght" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: documentati on xm :| ang="en"> ) )
The nunber of days wei ghting to be associated with the rate
observation, i.e; the number of days such rate Is in effect.
This is apPllcabIe in the case of a weighted average nethod
of calculation where nore than one reset date is eStablished
for a single calculation period.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="r at eRef erence" type="Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style reference to a floating rate conponent
defined as Part of a stub cal cul ati on period anopunt
conponent. |t Is only required when it i s necessary to
di stinguish two rate” observations for the same fixing date
whi ch Coul d occur when l|inear interpolation of two different
rates occurs for a stub cal cul ati on peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement name="forecast Rate" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en">
The val ue representing the forecast rate used to cal cul ate
the forecast future value of the accrual period.A value of 1%
shoul d be represented as 0.01
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="treat edFor ecast Rate" type="xsd: deci nal" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ati on xn1:|an%: en" >
The val ue representing the forecast r
treatnent rules. A value of 1% shoul d
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>

a after applying rate
pP yrng 0

te
be represented as 0.01



2.95 RateSourcePage

2.95.1 Description:

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

2.95.3 Used by:

*  Complex type: InflationRateCalculation
*  Complex type: InformationSource

2.95.4 Derived Types:

2.95.5 Figure:

L 4 @ rateSourcePageScheme
RateSourcePage uri

2.95.6 Schema Fragment:

<xsd:conp|exT%ge name=" Rat eSour cePage" >
<xsd: si npl eCont ent > ) .
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attribute name="rat eSour cePageSchéne" 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-ird-4-2.xsd#Complex.InflationRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.InformationSource

2.96 Reference

2.96.1 Description:

Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to the element or
component elsewhere in the document where the anchor is defined.

2.96.2 Contents:
2.96.3 Used by:

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

Account
AdditionalDisruptionEvents
AdjustableDate2

Allocation
BasketConstituent
CalculationAgent
CashflowCalculationPeriod
CashflowFixing
CashflowObservation
CompoundingRate
CreditEventNoticeDocument
DateRelativeToPaymentDates
DefaultProbabilityCurve
DerivedValuationScenario
DividendConditions
EquityExerciseValuationSettlement
ExerciseFee
ExerciseFeeSchedule
ExerciseNotice
FormulaTerm
FxConversion
FxCurveValuation

FxLeg
FxLinkedNotionalSchedule
GeneralTerms
InterestLegResetDates
NotifyingParty
NotionalStepRule
PartialExercise
PartyMessagelnformation
PartyPortfolioName
PartyRole
PartyTradelnformation
PassThroughltem
PaymentDates
PercentageRule

Price
PricinglnputReplacement
PricingMethod
PricingParameterDerivative
PricingParameterShift


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Account
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.AdditionalDisruptionEvents
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableDate2
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Allocation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.BasketConstituent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.CalculationAgent
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowCalculationPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowFixing
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowObservation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.CompoundingRate
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-ird-4-2.xsd#Complex.DateRelativeToPaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-mktenv-4-2.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.DividendConditions
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFee
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFeeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseNotice
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.FormulaTerm
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.FxConversion
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-mktenv-4-2.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FxLinkedNotionalSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.GeneralTerms
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.InterestLegResetDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.NotifyingParty
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.NotionalStepRule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.PartialExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-msg-4-2.xsd#Complex.PartyMessageInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PartyPortfolioName
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PartyRole
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PartyTradeInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.PassThroughItem
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.PaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.PercentageRule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.Price
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.PricingInputReplacement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-mktenv-4-2.xsd#Complex.PricingMethod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.PricingParameterDerivative
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.PricingParameterShift

Complex type: PrincipalExchangeAmount
«  Complex type: RateObservation

»  Complex type: ReferenceObligation

*  Complex type: ReferencePoolltem

*  Complex type: RelativeDateOffset

«  Complex type: RelativeDateSequence

*  Complex type: ReportingRoles

Complex type: ResetDates

*  Complex type: ReturnSwapEarlyTermination
«  Complex type: ReturnSwapNotional
Complex type: ScheduledDate

*  Complex type: SensitivityDefinition
Complex type: SensitivitySet

Complex type: SensitivitySetDefinition

*  Complex type: StartingDate

Complex type: Strategy

Complex type: StubCalculationPeriodAmount
«  Complex type: TermDeposit

Complex type: Trade

*  Complex type: Tradeldentifier

*  Complex type: UnderlyerReferenceUnits
Complex type: UnderlyingAsset

*  Complex type: Valuation

*  Complex type: ValuationScenario

*  Complex type: ValuationSet

«  Complex type: WeightedPartialDerivative

2.96.4 Derived Types:

2.96.5 Figure:

* @ href
Reference I:‘

2.96.6 Schema Fragment:

<xsd:conp|exT¥pe name="Ref er ence" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ]
Specifies the anchor as an href attribute. The href attribute
value is a pointer style reference to the el enment or conponent
el sewhere in the documrent where the anchor is defined.
</ xsd: docunent ati on>
</ xsd: annot at i on> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required"/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RateObservation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferenceObligation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.ReferencePoolItem
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateSequence
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.ReportingRoles
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ResetDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapEarlyTermination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapNotional
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.ScheduledDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.SensitivityDefinition
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.SensitivitySet
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.StartingDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Strategy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.StubCalculationPeriodAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.TermDeposit
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Trade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.TradeIdentifier
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.UnderlyerReferenceUnits
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-asset-4-2.xsd#Complex.UnderlyingAsset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-base-4-2.xsd#Complex.Valuation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.ValuationScenario
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-valuation-4-2.xsd#Complex.ValuationSet
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-riskdef-4-2.xsd#Complex.WeightedPartialDerivative

2.97 ReferenceAmount

2.97.1 Description:

Specifies the reference amount using a scheme.

2.97.2 Contents:

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

2.97.3 Used by:
«  Complex type: LegAmount

2.97.4 Derived Types:

2.97.5 Figure:

* @ rcferenceAmountScheme
ReferenceAmount uri

2.97.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ref er enceAnmount " >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
Specifies the reference anount using a schene.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base:"xsd:nornal|zedStr|n%">
<xsd:attri bute nane="ref erenceAnount Schene" 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-return-swaps-4-2.xsd#Complex.LegAmount

2.98 ReferenceBank

2.98.1 Description:
A type to describe an institution (party) identified by means of a coding scheme and an optional name.
2.98.2 Contents:

referenceBankld (exactly one occurrence; of the type ReferenceBankld) An institution (party) identifier, e.g. a
bank identifier code (BIC).

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

2.98.3 Used by:
*  Complex type: CashSettlementReferenceBanks

2.98.4 Derived Types:

2.98.5 Figure:

@ referenceBankid
‘ ReferenceBankld

_

ReferenceBank @ referenceBankName
string

2.98.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ref er enceBank" >
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> . L
A type to describe an inStitution (party) identified by neans of
a codi ng schene and an optional nane.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="ref er enceBankl d" type="Ref erenceBankl d">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an8:"en"> . L
An institution (party) identifier, e.g. a bank identifier
code (BIQ). )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent nanme="ref er enceBankNane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnm ;| ang="en"> )
The nane of the institution (Party). A free format string.
FpM. does not define usage rules for the el enent.
</ 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-ird-4-2.xsd#Complex.CashSettlementReferenceBanks

2.99 ReferenceBankld

2.99.1 Description:

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

2.99.3 Used by:

Complex type: ReferenceBank

2.99.4 Derived Types:

2.99.5 Figure:

2 @ referenceBankl dScheme
ReferenceBankld uri

2.99.6 Schema Fragment:

<xsd: conplexT%Be name=" Ref er enceBankl d" >
<xsd nt ent >
<xsd: extenS|on base="xsd: nornallzedStrln% >
<xsd: attribute nane="referenceBankl dSchene" 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-shared-4-2.xsd#Complex.ReferenceBank

2.100 RelativeDateOffset

2.100.1 Description:

A type defining a date (referred to as the derived date) as a relative offset from another date (referred to as the
anchor date). If the anchor date is itself an adjustable date then the offset is assumed to be calculated from the
adjusted anchor date. A number of different scenarios can be supported, namely; 1) the derived date my
simply be a number of calendar periods (days, weeks, months or years) preceding or following the anchor
date; 2) the unadjusted derived date may be a number of calendar periods(days, weeks, months or years)
preceding or following the anchor date with the resulting unadjusted derived date subject to adjustment in
accordance with a specified business day convention, i.e. the derived date must fall on a good business day;
3) the derived date may be a number of business days preceding or following the anchor date. Note that the
businessDayConvention scsoecifies any required adjustment to the unadjusted derived date. A negative or
positive value in the periodMultiplier indicates whether the unadjusted derived precedes or follows the anchor
date. The businessDayConvention should contain a value NONE if the day type element contains a value of
Business (since specifying a negative or positive business days offset would already guarantee that the
derived date would fall on a good business day in the specified business centers).

2.100.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Offset)

* Atype defining an offset used in calculating a new date relative to a reference date. Currently,
the only offsets defined are expected to be expressed as either calendar or business day offsets.

businessDayConvention (exactly one occurrence; of the type BusinessDayConventionEnum) The
convention for adjusting a date if it would otherwise fall on a day that is not a business day.

Either

businessCentersReference (exactly one occurrence; of the type Reference) A pointer style reference to a set
of financial business centers defined elsewhere in the document. This set of business centers is used to
determine whether a particular day is a business day or not.

Or
businessCenters (exactly one occurrence; of the type BusinessCenters)

dateRelativeTo (exactly one occurrence; of the type Reference) Specifies the anchor as an href attribute. The
href attribute value is a pointer style reference to the element or component elsewhere in the document where
the anchor date is defined.

2.100.3 Used by:

*  Complex type: AdjustedRelativeDateOffset
Complex type: RelativeDates

*  Complex type: AdjustableOrRelativeDate

*  Complex type: CalculationPeriodDates
Complex type: CashSettlement
 Complex type: CashSettlementPaymentDate
Complex type: Composite

Complex type: ExerciseFee

Complex type: ExerciseFeeSchedule

«  Complex type: Fra

*  Complex type: FxLinkedNotionalSchedule
*  Complex type: ResetDates

2.100.4 Derived Types:

Complex type: AdjustedRelativeDateOffset
*  Complex type: RelativeDates

2.100.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustedRelativeDateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AdjustableOrRelativeDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CalculationPeriodDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CashSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CashSettlementPaymentDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.Composite
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFee
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFeeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
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cHiC

@ periodMultiplier

int

@ period

PeriodEnum

O 9 @ dayType
—/|Day TypeEnum

2.100.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Rel ati veDat e(f f set " >

<xsd: annot a , .
<xsd: docunentation xnl:lang="en">

i on>
Atype defining a date (referred to as the derived date) as a

rel ati ve offset from anot her date ;referred to as the anchor
date). |If the anchor date is itself an adjustable date then the
of fset is assuned to be cal culated fromthe adjusted anchor date.
A nunber of different scenarios can be supported, nanely; 1) the
derived date nmy sinply be a nupber of cal endar periods {(days,
weeks, months or years) preceding or follow ng the anchor date;
2) the unadjusted derived date may be a nunmber of cal endar

peri ods(days,  weeks, nonths or years) Precedi ng or follow ng the
anchor date with the resulting unadjusted derived date subjéct to
adjustnent in accordance wth a specified business day

convention, i.e, the derived date nust fall on a good business
ay; 3) the derived date may be a nunber of businéss days
Brepedln or follow ng the anchor date. Note that the

usi nessDayConventi on speci fies any required, adjustnent to the
unadj ust ed’ derived date. A negative or positive value in the
periodMul tiplier indicates whéether the unadjusted derived
precedes or follows the anchor date. The busi nessDayConventi on
shoul d contain a value NONE if the day type el enent contains a
val ue of Business (since specifying a negative or positive
busi ness days of fset woul d al ready 8uarantee that the derived
date would fall on a good businesS day in the specified business

centers).

</ xsd: docunent ati on>

</ xsd: annot at_.i on>
<xsd: conpl exCont ent >

<xsd: ext ensi on base="COf set">

<xsd: sequence> . . . .
<xsd: el ement nane="busi nessDayConventi on" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on> _
<xsd: docunent ati on xn1:!an?;"en"> o )
The convention for adjusting a date if it would otherw se
fall on a day that is not a business day.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: group ref="Busi nessCent ersO Reference. ppdel " mi nCccurs="0"/>
<xsd: el ement nane="dat eRel ati veTo" type="Reference">
<xsd: annot at | on>

* E= @ businessDayConvention
RelativeDateOffset BusinessDayConventionEnum
@ businessCentersReference
Reference I:‘
— (@(Busi nessCentersOrReference.model .
businessCenters
BusinessCenters
@ dateRelativeTo O
Reference



<xsd: document ati on xm : |l ang="en"
SPeC|f|es t he anchor as. an href att
tribute value is a pointer style
el enent or conponent el sewhere in
anchor date is. defined.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

r
r
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i
e
e

but
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d

The href
rence to the
ocunent mhere t he



2.101 RelativeDates

2.101.1 Description:

A type describing a set of dates defined as relative to another set of dates.

2.101.2 Contents:

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

* Atype defining a date (referred to as the derived date) as a relative offset from another date
(referred to as the anchor date). If the anchor date is itself an adjustable date then the offset is
assumed to be calculated from the adjusted anchor date. A number of different scenarios can be
supported, namely; 1) the derived date my simply be a number of calendar periods (days,
weeks, months or years) preceding or following the anchor date; 2) the unadjusted derived date
may be a number of calendar periods(days, weeks, months or years) preceding or following the
anchor date with the resulting unadjusted derived date subject to adjustment in accordance with
a specified business day convention, i.e. the derived date must fall on a good business day; 3)
the derived date may be a number of business days preceding or following the anchor date. Note
that the businessDayConvention specifies any required adjustment to the unadjusted derived
date. A negative or positive value in the periodMultiplier indicates whether the unadjusted
derived precedes or follows the anchor date. The businessDayConvention should contain a
value NONE if the day type element contains a value of Business (since specifying a negative or
positive business days offset would already guarantee that the derived date would fall on a good
business day in the specified business centers).

periodSkip (zero or one occurrence; of the tyﬁe xsd:positivelnteger) The number of periods in the referenced
date schedule that are between each date in the relative date schedule. Thus a skip of 2 would mean that
dhates are relative to every second date in the referenced schedule. If present this should have a value greater
than 1.

scheduleBounds (zero or one occurrence; of the type DateRange) The first and last dates of a schedule. This
can be used to restrict the range of values in a reference series of dates.

2.101.3 Used by:
Complex type: AdjustableOrRelativeDates

2.101.4 Derived Types:

2.101.5 Figure:
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@ periodMultiplier 4

int

@ period

PeriodEnum

® ® @ dayType
- DayTypeEnum

@ businessDayConvention %

BusinessDayConventionEnum

@ @ periodSkip d
positivel nteger

@ scheduleBounds

DateRange

2.101.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Rel ati veDat es" >
<xsd: annot ati on>
<xsd: docunentatijon xnl :Ilang="en"> ) )
A type describing a set of dates defined as relative to another
set " of dates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Rel ati veDateO fset">
<xsd: sequence> . . o .
<xsd: el ement nanme="peri odSki p" type="xsd: positivelnteger"” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docupentation xnl:Ilang="en">
The nunber of periods in"the referenced date schedul e
that are between each date in the relative date schedul e.
Thus a skip of 2 would nean that dates are relative to
every second date in the referenced schedule. If present
t hi s” shoul d have a value greater than 1
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="schedul eBounds" type="Dat eRange" mni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> )
The first and | ast dates of a schedule. This can be used
hotrestrlct the range of values in a reference series of
at es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >

L 4 ® businessCentersReference
RelativeDates ] Reference I:‘
O (Z(Busi nessCentersOrReference.model
@ businessCenters
BusinessCenters
@ dateRelativeTo
Reference D



</ xsd: conpl exType>



2.102 RelativeDateSequence

2.102.1 Description:

Aﬂ:[ype describing a date when this date is defined in reference to another date through one or several date
offsets.

2.102.2 Contents:

dateRelativeTo (exactly one occurrence; of the type Reference) Specifies the anchor as an href attribute. The
href attribute value is a pointer style reference to the element or component elsewhere in the document where
the anchor date is defined.

dateOffset (one or more occurrences; of the type DateOffset)
Either

businessCentersReference (exactly one occurrence; of the type Reference) A pointer style reference to a set
of financial business centers defined elsewhere in the document. This set of business centers is used to
determine whether a particular day is a business day or not.

Or
businessCenters (exactly one occurrence; of the type BusinessCenters)

2.102.3 Used by:

*  Complex type: AdjustableDateOrRelativeDateSequence
Complex type: AdjustableRelativeOrPeriodicDates

2.102.4 Derived Types:

2.102.5 Figure:

@ dateRelativeTo o
Reference
@ dateOffset
'S @ DateOffset
RelativeDateSequence ] .
@ businessCentersReference o

Reference
—(Z(Busi nessCentersOrReference.model
@ businessCenters

BusinessCenters

2.102.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Rel at i veDat eSequence" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) ) )
A type descrlbln? a date"when this date is defined in reference
to anot her date through one or several date offsets.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el emrent nane="dat eRel ati veTo" type="Reference">
<xsd: annot ati on>
<xsd: docunent ation xm : Il ang="en"> ) )
Specifies the anchor as an href attribute. The href attribute
value Is a pointer style reference to the el enent or .
80Ppongnt el sewhere in the document where the anchor date is
ef I ned.
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</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nanme="dateO fset" Ey e="Dat eOf fset"” maxCccur s="unbounded"/>
<xsd: group ref="BusinessCenters ef erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>



2.103 RequiredldentifierDate

2.103.1 Description:

A date with a required identifier which can be referenced elsewhere.

2.103.2 Contents:

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

2.103.3 Used by:
Complex type: Fra

2.103.4 Derived Types:

2.103.5 Figure:

2

RequiredidentifierDate

2.103.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Requi r edl denti fi er Dat e" >
<xsd: annot at i on>
<xsd: docunmentati on xm : |l ang="en" > .
A date with a required identifier which can be referenced
el sewher e. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> .
<xsd: ext ensi on base="xsd: date"> )
<xsd:attri bute nanme="id" type="xsd:|D' use="required"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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2.104 ResetFrequency

2.104.1 Description:

A type defining the reset frequency. In the case of a weekly reset, also specifies the day of the week that the
reset occurs. If the reset frequency is greater than the calculation period frequency the this implies that more
or more reset dates is established for each calculation period and some form of rate averaginhg is applicable.
The specific averaging method of calculation is specified in FloatingRateCalculation.

2.104.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Interval)

* Atype defining a time interval or offset, e.g. one day, three months. Used for specifying
frequencies at which events occur, the tenor of a floating rate or an offset relative to another
date.

weeklyRollConvention (zero or one occurrence; of the type WeeklyRollConventionEnum) The day of the

week on which a weekly reset date occurs. This element must be included if the reset frequency is defined as
weekly and not otherwise.

2.104.3 Used by:

Complex type: InterestLegResetDates
Complex type: ResetDates

2.104.4 Derived Types:

2.104.5 Figure:

® periodMultiplier d

int

* = @ period
ResetFrequency PeriodEnum

® 0 @ weeklyRollConvention
- WeeklyRoll ConventionEnum

2.104.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Reset Frequency" >
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en">

A type defining the rese frequencK. In the case of a weekly
reset, also specifies the day of the week that the reset octurs.
I[f the reset frequency Is greater than the cal culation period
frequencK the this inplies that nore or nore reset dates Is
establ | shed, for each cal cul ation period and sone formof rate
averagi nhg is applicable. The specific averagi ng nmethod of

cal culation is specified in FloatingRateCal cul ati on

</ xsd: docunent ati on>
</ xsd: annot at.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Interval ">
<xsd: sequence>
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<xsd: el ement nane="weekl yRol | Conventi on" type="WeklyRol | Conventi onEnum' ni nCccurs="0":
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
The daY of the week on ich a weekly reset date occurs.
This el ement must be included if the reset frequency is
defined as weekly and not otherw se.
</ 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>



2.105 Rounding

2.105.1 Description:
A type defining a rounding direction and precision to be used in the rounding of a rate.
2.105.2 Contents:

&(_JundingDirection (exactly one occurrence; of the type RoundingDirectionEnum) Specifies the rounding
irection.

precision (exactly one occurrence; of the t)épe xsd:nonNegativelnteger) Specifies the rounding precision in
terms of a number of decimal places. Note how a percentage rate rounding of 5 decimal places is expressed
as a rounding precision of 7 in the FpML document since the percentage is expressed as a decimal, e.g.
9.876543% (or 0.09876543) being rounded to the nearest 5 decimal places is 9.87654% (or 0.0987654).

2.105.3 Used by:
*  Complex type: FloatingRateCalculation

2.105.4 Derived Types:

2.105.5 Figure:

@ roundingDirection a

'S RoundingDirectionEnum

-
@ precision
nonNegativel nteger

Rounding

2.105.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Roundi ng" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> o .
A type defining a rounding direction and precision to be used in
the rounding of a rate
</ xsd: docunenfati on>
</ xsd: annot at i on>
<xsd: sequence> ) . ) ) . )
<xsd: el ement nane="roundi ngDi rection" type="Roundi ngDi rectionEnuni >
<xsd: annot ati on>
<xsd: docunentati on xni: |l ang="en">
Speci fies the rounding direction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el enent nane="preci sion" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> .
<xsd: docunent ation xni:Ilang="en">
Specifies the roundln% precision in terms of a nunber of
deci nal places. Note how a percentage rate rounding of 5
deci mal places is expressed as a rounding precision of 7 in
t he FpM. docunent _since the percentage 15 expressed as a
decinmal, e.g. 9.876543% (or 0.09876543 elng rounded to the
nearest 5 decimal places is 9.87654% (or 0.0987654).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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2.106 Routing

2.106.1 Description:

A type that provides three alternative ways of identifying a party involved in the routing of a payment. The
identification may use payment system identifiers only; actual name, address and other reference information;
or a combination of both.

2.106.2 Contents:

Either

routinglds (exactly one occurrence; of the type Routinglds) A set of unique identifiers for a party, eachone
identifying the party within a payment system. The assumption is that each party will not have more than one
identifier within the same payment system.

Or

routingExplicitDetails (exactly one occurrence; of the t%/pe RoutingExplicitDetails) A set of details that is used
to identify a]party involved in the routing of a payment when the party does not have a code that identifies it
within one of the recognized payment systems.

Or

routingldsAndExplicitDetails (exactly one occurrence; of the type RoutingldsAndExplicitDetails) A _
combination of coded payment system identifiers and details for physical addressing for a party involved in the
routing of a payment.

2.106.3 Used by:

e Complex type: Settlementinstruction
«  Complex type: SplitSettlement

2.106.4 Derived Types:

2.106.5 Figure:

@ routinglds

Routinglds
* @ routingExplicitDetails
Routing RoutingExplicitDetails

@ routingldsAndExplicitDetails
RoutingldsAndExplicitDetails

2.106.6 Schema Fragment:

<xsd: conpl exT%/pe name="Rout i ng" >
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" >

A type that provides thrée alternative ways of |_dent|f¥! ng a
party involved in the routing of a payment. The identification
maK use paynent systemidentifiers only; actual nane, address and
other reference information; or a combination of both.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: cho| ce> ) )
<xsd: el ement nane="routingl ds" type="Routinglds">
<xsd: annot ati on> .
<xsd: docupentation xm :|ang="en"> ) o
A set of unique identifiéers for a party, eachone identi f%u ng
the party wthin a paynent system The assunption is tha
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each party will not have nore than one identifier within the
sane paynent system
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . . o .
<xsd: el ement name="routingExplicitDetails" type="RoutingExplicitDetail s">
<xsd: annot ati on>
<xsd: docupentatijon xpl:lang="en"> ) ) )
A set of details that is used to identify a party involved in
the routing of a paynment when the party does not” have a code
that identifies it wthin one of the recogni zed paynent
syst ens. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) o ) ) o )
<xsd: el ement nanme="routi ngl dsAndExplicitDetails" type="RoutingldsAndExplicitDetails">
<xsd: annot ati on> .
<xsd: docunentation xnm : Il ang="en"> ) o
A conbi nation of coded payment systemidentifiers
for physical addressing for a party involved int
of a payment.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>

and details
he routing



2.107 RoutingExplicitDetails

2.107.1 Description:

A type that models name, address and supplementary textual information for the purposes of identifying a
party involved in the routlng of a payment.

2.107.2 Contents:

routingName (exactly one occurrence; of the type xsd:string) A real name that is used to identify a party
involved in the routing of a payment.

routingAddress (zero or one occurrence; of the type Address) A physical postal address via which a payment
can be routed.

routingAccountNumber (zero or one occurrence; of the type xsd:string) An account number via which a
payment can be routed.

routingReferenceText (zero or more occurrences; of the type xsd:string) A piece of free-format text used to
assist the identification of a party involved in the routlng of a payment.

2.107.3 Used by:

Complex type: Intermediarylnformation
Complex type: Routing

2.107.4 Derived Types:

2.107.5 Figure:

@ routingName a

string

@ routingAddress
?
C Address

@ routingA ccountNumber
string

O @ routingReferenceT ext
string

* ) o
T 4(Rout| ngExplicitDetails.model :l—

2.107.6 Schema Fragment:

<xsd: conplexType name="Rout i ngExplicitDetails">
<xsd: annot at | on>
<xsd; docunentation xnl :lang="en">
Atype that nodels name, address and su nentarY t ext ual
information for the purPoses of identif a party involved in
the routing of a Baynen
</ xsd: docunent ati on
</xsd annot at | on>
group ref="RoutingExplicitDetails.nodel"/>
</xsd conpl exType>

Q.
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2.108 Routingld

2.108.1 Description:

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

2.108.3 Used by:
e Complex type: Routinglds

2.108.4 Derived Types:

2.108.5 Figure:

* @ routingl dCodeScheme
Routingld uri

2.108.6 Schema Fragment:

<xsd: conplexT%Be nanme="Rout i ngl d" >
<xsd nt ent > i
<xsd: extenS|on base="xsd: nor mal i zedStr|ng">
<xsd: attribute name="routi ngl dCodeScheme" type="xsd:anyURl " defaul t="http://ww.fpn.org
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.109 Routinglds

2.109.1 Description:

A type that provides for identifying a partY involved in the routing of a payment by means of one or more
standarotlj identification codes. For example, both a SWIFT BIC code and a national bank identifier may be
required.

2.109.2 Contents:

routingld (one or more occurrences; of the type Routingld) A unique identifier for party that is a participant in
a recognized payment system.

2.109.3 Used by:

*  Complex type: Intermediarylnformation
Complex type: Routing
Complex type: RoutingldsAndExplicitDetails

2.109.4 Derived Types:

2.109.5 Figure:

* o @ routingld
+
Routinglds Routingld

2.109.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Rout i ngl ds" >
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en">

A type that provides for identifying a party involved in the
rou |n?_of a payment b& neans of “oné or norée standard
identifijcation todes. For exanmple, both a SWFT BIC code and a
nati onal bank identifier may be required.

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el ement name="routingld" type="Routingld" maxCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;I ang="en"> ) o )
A unique identifier for party that is a participant in a
recogni zed Paynent syst em
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.110 RoutingldsAndExplicitDetails

2.110.1 Description:

A type that provides a combination of payment system identification codes with physical postal address
details, for the purposes of identifying a party involved in the routing of a payment.

2.110.2 Contents:

routinglds (one or more occurrences; of the type Routinglds) A set of unique identifiers for a party, eachone
identifying the party within a payment system. The assumption is that each party will not have more than one
identifier within the same payment system.

routingName (exactly one occurrence; of the type xsd:string) A real name that is used to identify a party
involved in the routing of a payment.

routingAddress (zero or one occurrence; of the type Address) A physical postal address via which a payment
can be routed.

routingAccountNumber (zero or one occurrence; of the type xsd:string) An account number via which a
payment can be routed.

routingReferenceText (zero or more occurrences; of the type xsd:string) A piece of free-format text used to
assist the identification of a party involved in the routing of a payment.

2.110.3 Used by:

«  Complex type: Intermediarylnformation
»  Complex type: Routing

2.110.4 Derived Types:

2.110.5 Figure:

° @ routinglds
+
Routinglds

@ routingName %

string

* @ routingAddress
— @ Address

RoutingldsAndExplicitDetails
4|:Routi ngExplicitDetails.model :l—

@ ® routingA ccountNumber a

string

O @ routingReferenceText
string

2.110.6 Schema Fragment:

<xsd: conpl exType name="Routi ngl dsAndExplicitDetail s">
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" >

A type that provides a conbination of Pa?/rrent system
i dentification codes with physical postal addreSs details, for
t he purposes of identifying a party involved in the routing of a

paynent . )
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.IntermediaryInformation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Routing

<xsd: el ement nanme="routinglds" type="Routinglds" maxQccurs="unbounded" >
<xsd: annot ati on>
<xsd: docupent ation xnl ;| ang="en"> ) o
A set of unique identifiéers for a party, eachone identi f%u ng
t he part%/ wi thin a paynment system The assunption is tha
each party will not have nore than one identifier within the
sane paynent system
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: group ref="RoutingExplicitDetails.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>



2.111 Schedule

2.111.1 Description:

A type defining a schedule of rates or amounts in terms of an initial value and then a series of step date and
value pairs. On each step date the rate or amount changes to the new step value. The series of step date and
value pairs are optional. If not specified, this implies that the initial value remains unchanged over time.

2.111.2 Contents:

initialValue (exactly one occurrence; of the tyge xsd:decimal) The initial rate or amount, as the case may be.
An initial rate of 5% would be represented as 0.05

step (zero or more occurrences; of the type Step) The schedule of step date and value pairs. On each step
date the associated step value becomes effective A list of steps may be ordered in the document by ascending
3tep date. An FpML document containing an unordered list of steps is still regarded as a conformant

ocument.

2.111.3 Used by:

*  Complex type: AmountSchedule

*  Complex type: SpreadSchedule

*  Complex type: StrikeSchedule

e  Complex type: Calculation
 Complex type: ExerciseFeeSchedule
*  Complex type: FloatingRate
Complex type: TradeUnderlyer

2.111.4 Derived Types:

*  Complex type: AmountSchedule
*  Complex type: SpreadSchedule
*  Complex type: StrikeSchedule

2.111.5 Figure:

®initialValue
S decimal

Qer

Step

2.111.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Schedul e" >
<xsd: annot ati on> .
<xsd: docunent ati on xnl ;| ang="en"> )
A type defining a schedule of rates or anounts in ter of an
initial value and then a series of step date and va

ns

ue pairs, On
each step date the rate or anount changes to the new step val ue.
The series of step date and value pairS are optional. If not

speci{ged, this inplies that the initial value remai ns unchanged
over tine.

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


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmountSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SpreadSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.StrikeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Calculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFeeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.FloatingRate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeUnderlyer
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.AmountSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.SpreadSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.StrikeSchedule

<xsd: sequence> o .
<xsd: el ement name="initial Val ue" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> L
The initial rate or anount, as the case may be. An initial
rate of 5% would be represented as 0.05
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > )
<xsd: el ement name="step" type="Step" m nCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">

The schedul e of step daté and value pairs. On each step date
t he associ ated step val ue beconmes efrective A list of steps
nay be ordered in the docunent by ascendi ng steF date. An.
FpML docunent contai ning an unordered |ist of steps is stil

regarded as a conformant document.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.112 Settlementinformation

2.112.1 Description:

A type that represents the choice of methods for settling a potential currency payment resulting from a trade:
by means of a standard settlement instruction, by netting it out with other payments, or with an explicit
settlement instruction.

2.112.2 Contents:

Either

standardSettlementStyle (exactly one occurrence; of the type StandardSettlementStyleEnum) An optional
element used to describe how a trade will settle. This defines a scheme and is used for identifying trades that
are identified as settling standard and/or flagged for settlement netting.

Or

settlementinstruction (e_xactlt))/ one occurrence; of the type Settlementinstruction) An explicit specification of
how a currency payment is to be made, when the payment is not netted and the route is other than the
recipient's standard settlement instruction.

2.112.3 Used by:

Complex type: FxOptionPayout
*  Complex type: FxOptionPremium
Complex type: Payment

2.112.4 Derived Types:

2.112.5 Figure:

@ standardSettlementStyle a

S StandardSettlementStyleEnum
e @ settl ementI nstruction

Settlementlnstruction

2.112.6 Schema Fragment:

<xsd: conpl exType name="Sett!| enment| nfornmation">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" > )
A type that represents the choi ce of pethods for settling a
potéential currency paynent resulting froma trade: by neans of a
standard settl ement instruction, bY netting it out with other
paynents, or with an explicit settlenent instruction
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: el ement nane="st andardSettl| enent Styl e" type="StandardSettl| enent Styl eEnuni' >
<xsd: annot ati on> .
<xsd: docunentatjon xnml:Ilang="en"> )
An_optional el ement used to describe how a trade will sett]e.
Thi s defines a schene and is used for identifying trades that
are jdentified as settling standard and/or flagged for
settl enent netting.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i
<xsd: el ement nanme="settlenmentlnstruction" type="Settlenentlnstruction">
<xsd: annot ati on> _
<xsd: docupentation xm : |l ang="en"> )
An explicit specification of how a currency paynent is to be


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPayout
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Payment

made, when the payment is not netted and the route is other
than the recipient’'s standard settl enment instruction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>



2.113 Settlementinstruction

2.113.1 Description:

A type that models a complete instruction for se_ttlin%a currency payment, including the settlement method to
be used, the correspondent bank, any intermediary banks and the ultimate beneficary.

2.113.2 Contents:

settlementMethod (zero or one occurrence; of the tlype SettlementMethod) The mechanism by which
settlement is to be made. The scheme of domain values will include standard mechanisms such as CLS,
Fedwire, Chips ABA, Chips UID, SWIFT, CHAPS and DDA.

correspondentinformation (zero or one occurrence; of the type Routing) The information required to identify
the correspondent bank that will make delivery of the funds on the paying bank's behalf in the country where
the payment is to be made

intermediaryInformation (zero or more occurrences; of the type Intermediarylnformation) Information to
identify an intermediary through which payment will be made by the correspondent bank to the ultimate
beneficiary of the funds.

beneficiaryBank (zero or one occurrence; of the type Routing) The bank that acts for the ultimate beneficiary
of the funds in receiving payments.

beneficiary (exactly one occurrence; of the type Routin%) The ultimate beneficiary of the funds. The _
beneficiary can be identified either by an account at the beneficiaryBank (qv) or by explicit routinglnformation.
This element provides for the latter.

splitSettlement (zero or more occurrences; of the type SplitSettlement) The set of individual payments that
are to be made when a currency payment settling a trade needs to be split between a number of ultimate
beneficiaries. Each split payment may need to have its own routing information.

2.113.3 Used by:
*  Complex type: Settlementinformation

2.113.4 Derived Types:

2.113.5 Figure:

SettlementM ethod

@ settlementMethod %

@ correspondentl nformation
Routing

@ intermediarylnformation
Intermediarylnformation

L 4

Settlement| nstruction

_

@ beneficiaryBank
Routing

@@@A@

@ beneficiary

Routing

@ 5plitSettlement
—O P

SplitSettlement

2.113.6 Schema Fragment:


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

<xsd: conpl exType nanme="Settl| enmentl|nstruction”>
<xsd: annot at | on>
<xsd docunent ati on xn1 | ang="en" >

A type that npodels conplete instruction for settlln? a currency
paynent, 1ncludin the settlenent nethod to be used,
cofr respondent ban any internediary banks and the ultlnate

beneficary.
</ xsd: docunentatlon>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="sett| ement Met hod" type="Sett!| enment Met hod" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en" >
The nmechani sm by which séttlenent is to be made. The schene

donai n values w || include standard nechani sns such as
CLS Fedwi r e, gs ABA, Chips U D, SWFT, CHAPS and DDA
</ xsd: docunentatlon

</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="correspondent | nf or mati on" type="Routing" mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni ;| ang="en">
The information required to dentify the correspondent bank
that will make delivery of the fundS on the aﬁlng bank' s
behal f in the country where the paynent is to
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . . . .
<xsd: el enent nane="internedi aryl nformation" type="Intermedi arylnfornmation" mnCccurs="0" m
<xsd: annot at | on>
<xsd: docunent ati on xni ;| ang="en">
Information to identify an internediary through which paynent
wi || be nade by the correspondent bank™to the ultinate
beneficiary of "the funds.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o . .
<xsd: el ement nanme="benefici aryBank" type="Routing"” m nCccurs="0">
<xsd: annot at | on>
<xsd: docupentation xn: Ian% ">
The bank that acts for e ultlnate beneficiary of the funds
in recelivin Paynen S.
</ xsd: docunentat | on>
</ xsd: annot at i on>
</ xsd: el ement > o .
<xsd: el enent nane="beneficiary" type="Routing">
<xsd: annot at | on>
<xsd: document ati on xm : |l ang="en">
The ultimate beneficiary of the funds. The benef|C|ar¥ can_be
|dent|f|ed either by an account at the beneficiaryBank (qv)
Y exp icit routinglnformation. This el enent prOV|des for
at

</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="splitSettlement" type="SplitSettlenent" mnCccurs="0" maxCccur s="unbounc
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The set of individual payments that are to be made when a
currency payment settling a trade needs to be split between a
nunber of ultimate beneficiaries, Each split payment nmay need
to have its own routing information.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl' exType>



2.114 SettlementMethod

2.114.1 Description:

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

2.114.3 Used by:

»  Complex type: Settlementinstruction

2.114.4 Derived Types:

2.114.5 Figure:

2 @ scitlementM ethodScheme
SettlementMethod uri

2.114.6 Schema Fragment:

<xsd: conplexT%Be name="Set t | ement Met hod" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng">
<xsd:attribute nane="settl| ement Met hodScheme" type="xsd:anyURl" defaul t="http://ww. fpnl .
</ 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-shared-4-2.xsd#Complex.SettlementInstruction

2.115 SettlementPriceSource

2.115.1 Description:

The source from which the settlement price is to be obtained, e.g. a Reuters page, Prezzo di Riferimento, etc.
2.115.2 Contents:

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

2.115.3 Used by:
Complex type: EquityExerciseValuationSettlement

2.115.4 Derived Types:

2.115.5 Figure:

2 @ scttl ementPriceSourceScheme
SettlementPriceSource uri

2.115.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Sett| enent Pri ceSour ce" >
<xsd: annot at i on>
<xsd: docunentation xnl ;I ang="en"> . . .
The source fromwhich thée settlenent price is to be obtained,
e.g. a Reuters page, Prezzo di R ferimento, etc.
</ xsd: docunent ati on>
<xsd: docupnent ation xnl:|ang="de"> . .
uel | e fAYx den Abrechnungspreis (z.B. eine Reuters-Seite, Prezzo
i Riferimento, usw.).
</ xsd: docunent at | on>
</ xsd: annot ati on>
<xsd:sinpleContent> _
<xsd: ext ensi on base="xsd: nor mal i
<xsd:attri bute nane="settl enen
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

V4
t

oV

eSchene" type="xsd: anyURl " defaul t="http://vwwv. f


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

2.116 SharedAmericanExercise

2.116.1 Description:

TBA

2.116.2 Contents:

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

* The abstract base class for all types which define way in which options may be exercised.
commencementDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The first day of the
exercise period for an American style option.

expirationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The last day withinan
exe_rc&se period for an American style option. For a European style option it is the only day within the exercise
period.

latestExerciseTime (zero or one occurrence; of the type BusinessCenterTime) For a Bermuda or American
style option, the latest time on an exercise business day (excluding the expiration date) within the exercise
period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this
time will be deemed to have been given on the next exercise business day.

2.116.3 Used by:

»  Complex type: EquityAmericanExercise
Complex type: EquityBermudaExercise

2.116.4 Derived Types:

»  Complex type: EquityAmericanExercise
Complex type: EquityBermudaExercise

2.116.5 Figure:

@ commencementDate
AdjustableOrRelativeDate
* @ expirationDate
SharedAmericanExercise AdjustableOrRelativeDate

@ @ |atestExerciseTime

BusinessCenterTime

2.116.6 Schema Fragment:

<xsd: conpl exType name="Shar edAneri canExerci se">
<xsd: annotation> . .
<xsd: docunentation xnl :lang="en">

TBA ]
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Exercise">
<xsd: sequence> . .
<xsd: el ement nanme="comencenent Dat e" type="Adj ustabl eO Rel ati veDate">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityAmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityBermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityAmericanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityBermudaExercise

<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
TPe flrst day of the exefcise period for an Anerican
styl e option.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="expirationDate" type="Adjustabl eOr Rel ativeDate">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The l'ast day wthin an eXercise period for_ an Anerican
tyle o tlon For a European style option it is the only
day within the exercise period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . ) .
<xsd: el enent nane="| at est Exer ci seTi ne" type="Busi nessCenterTi me" ni nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">

For a Bernuda or American st Ie option, the latest tine
on an exercise business day {excluding the expiration,
date% wi thin the exercjse perlod that "notice can be given

e buyer to the seller or seller’'s agent. Notj|ce of
exerci se glven after this time w il be déenmed to have
been given on the next exercise business day.

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



2.117 SplitSettlement

2.117.1 Description:

A type that supports the division of a gross settlement amount into a number of split settlements, each
requiring its own settlement instruction.

2.117.2 Contents:

splitSettlementAmount (exactly one occurrence; of the type Money) One of the monetary amounts in a split
settlement payment.

beneficiaryBank (zero or one occurrence; of the type Routing) The bank that acts for the ultimate beneficiary
of the funds in receiving payments.

beneficiary (exactly one occurrence; of the type Routin%) The ultimate beneficiary of the funds. The _
beneficiary can be identified either by an account at the beneficiaryBank (qv) or by explicit routinglnformation.
This element provides for the latter.

2.117.3 Used by:

»  Complex type: Settlementinstruction

2.117.4 Derived Types:

2.117.5 Figure:

® 5plitSettlementAmount
Money

* @ beneficiaryBank
SplitSettlement — @

—|Routing

@ beneficiary

Routing

2.117.6 Schema Fragment:

<xsd: conpl exType name="SplitSettl ement">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en">
A type that supPorts_the di vision of a gross settlenent anount
into a nunber of split settlenments, each requiring its own
settlement instruction
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el enent nane="splitSettlenent Amount" type="NMoney">
<xsd:annot ation> Y
<xsd: docunentation xnm :lang="en"> )
e of the nonetary amounts in a split settlenent paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o ) )
<xsd: el ement name="benefi ci aryBank"” type="Routing" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> o
The bank that acts for the ultimte beneficiary of the funds
in rece|V|n? Paynents.
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nanme="beneficiary" type="Routing">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">


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

enefjciary of the funds. The benef|C|ar¥ can_be
her by an account at the beneficiaryBank (qv)
routinglnformation. This el enent prOV|des for

th
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl'exType>



2.118 SpreadSchedule

2.118.1 Description:

Adds an optional spread type element to the Schedule to identify a long or short spread value.
2.118.2 Contents:

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

* Atype defining a schedule of rates or amounts in terms of an initial value and then a series of
step date and value pairs. On each step date the rate or amount changes to the new step value.
The series of step date and value pairs are optional. If not specified, this implies that the initial
value remains unchanged over time.

type (zero or one occurrence; of the type SpreadScheduleType)
2.118.3 Used by:

*  Complex type: FloatingRate
2.118.4 Derived Types:

2.118.5 Figure:

decimal

®initiaVaue #

*

L 4 step
SpreadSchedule — C

Step

O ED‘Wype
—| SpreadScheduleType

2.118.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Spr eadSchedul e" >
<xsd: annotati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
Adds an optional spread pe elenent to the Schedule to identify
a long or short sgread val ue.
</ xsd: docunent at i on
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Schedul e" >
<xsd: sequence> )
<xsd: el ement name="type" type="SpreadSchedul eType" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


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

2.119 SpreadScheduleType

2.119.1 Description:

Defines a Spread Type Scheme to identify a long or short spread value.

2.119.2 Contents:

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

2.119.3 Used by:
«  Complex type: SpreadSchedule

2.119.4 Derived Types:

2.119.5 Figure:

L 4 @ spreadSchedul eTypeScheme
SpreadScheduleType uri

2.119.6 Schema Fragment:

<xsd: conpl exType nanme="SpreadSchedul eType" >
<xsd: annot at i on>
<xsd: docunmentati on xm : |l ang="en"> . .
Ebflnes a Spread Type Schene to identify a long or short spread
val ue.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ _
<xsd: ext ensi on base="xsd:normalizedStrin
<xsd: attri bute nane="spreadSchedul eTyp
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

Schene" type="xsd:anyURlI" defaul t="http://ww.fpni


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

2.120 Step

2.120.1 Description:

A type defining a step date and step value pair. This step definitions are used to define varying rate or amount
schedules, e.g. a notional amortization or a step-up coupon schedule.

2.120.2 Contents:

stepDate (exactly one occurrence; of the type xsd:date) The date on which the associated stepValue
becomes effective. This day may be subject to adjustment in accordance with a business day convention.

stepValue (exactly one occurrence,; of the type xsd:decimal) The rate or amount which becomes effective on
the associated stepDate. A rate of 5% would be represented as 0.05.

2.120.3 Used by:
Complex type: Schedule

2.120.4 Derived Types:

2.120.5 Figure:

@ stepDate
S date

@ stepVaue
decimal

2.120.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" St ep" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type defining a steP date and step value pair. This step
definitions aré used to define varying rate or anount schedul es,
e.g. a notional anortization or a Step-up coupon schedul e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement name="stepDate" type="xsd:date">
<xsd: annot ati on>
<xsd: docunent atj on xm : I ang="en">
The date on which the asSoci ated stepVal ue beconmes effec
Thi s day may be sub{ect to adjustnent in accordance wth
busi ness daY conventi on
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent name="st epVal ue" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"> ) )
The rate or ampunt whi ch becones effective on the associ ated
stepDate. A rate of 5% would be represented as 0.05
</ xsd. docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>

tive.

i
a


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

2.121 StreetAddress

2.121.1 Description:

A type that describes the set of street and building number information that identifies a postal address within a
city.

2.121.2 Contents:

streetLine (one or more occurrences; of the type xsd:string) An individual line of street and building number
information, forming part of a postal address.

2.121.3 Used by:
Complex type: Address

2.121.4 Derived Types:

2.121.5 Figure:

* C‘streetLine %
StreetAddress u string

2.121.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Str eet Addr ess" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> S
A type that describes the set of street and buil di ng nunber
information that i1dentifies a postal address wthin a city.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nanme="streetLi ne" type="xsd:string" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentation xm ;I ang="en"> S ) )
An individual [1ne of street and building nunber information
formng part of a postal address.
</ xsd: doCunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


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

2.122 Strike

2.122.1 Description:
A type describing a single cap or floor rate.
2.122.2 Contents:

strikeRate (exactly one occurrence; of the type xsd:decimal) The rate for a cap or floor.
buyer (zero or one occurrence; of the type IdentifiedPayerReceiver) The buyer of the option
seller (zero or one occurrence; of the type IdentifiedPayerReceiver) The party that has sold.

2.122.3 Used by:

Complex type: CashflowFixing
*  Complex type: FloatingRateDefinition

2.122.4 Derived Types:

2.122.5 Figure:

@ strikeRate
decimal
@ buyer
—| 2
Strike C IdentifiedPayerReceiver

@ ®scller
|| dentifiedPayerReceiver

2.122.6 Schema Fragment:

<xsd: conpl exType name="Stri ke">
<xsd: annot ati on> _
<xsd: docunentati on xm :| ang="en">
A type describing a singlfe cap or floor rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="stri keRate" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">
The rate for a,cag or floor.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nanme="buyer" type="Identifi edPayerReceiver" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
The buyer of the option
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > o . .
<xsd: el ement nanme="seller" type="ldentifiedPayerReceiver" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
The party that has sold.
</ xsd: docunent ati on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.CashflowFixing
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FloatingRateDefinition

</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



2.123 StrikeSchedule

2.123.1 Description:

A type describing a schedule of cap or floor rates.

2.123.2 Contents:

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

* Atype defining a schedule of rates or amounts in terms of an initial value and then a series of
step date and value pairs. On each step date the rate or amount changes to the new step value.
The series of step date and value pairs are optional. If not specified, this implies that the initial
value remains unchanged over time.

buyer (zero or one occurrence; of the type ldentifiedPayerReceiver) The buyer of the option
seller (zero or one occurrence; of the type IdentifiedPayerReceiver) The party that has sold.

2.123.3 Used by:
Complex type: FloatingRate

2.123.4 Derived Types:

2.123.5 Figure:

®initialVaue #

decimal

L J
AL g

4 B
9 @ buyer
—|| dentifiedPayerReceiver
ED‘EEHH
—|| dentifiedPayerReceiver

2.123.6 Schema Fragment:

StrikeSchedule

<xsd: conplexT¥pe nane="Stri keSchedul e" >
<xsd: annot at | on>
<xsd: docunentatijon xnl: Iang-"en">
A type describing a schedul e of cap or floor rates.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Schedul e">
<xsd: sequence> o . .
<xsd: el enent nane="buyer" type="IdentifiedPayerReceiver" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni ;| ang="en">
The buyer of the option
</ xsd: dotunent at i on>
</ xsd: annot at i on>


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

</ xsd: el ement > . ) )
<xsd: el ement nanme="seller" type="ldentifiedPayerReceiver" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The party that has sold.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



3 Global Elements



3.1 americanExercise

3.1.1 Description:

The parameters for defining the exercise period for an American style option together with any rules governing
the nc_)tlorflal amount of the underlying which can be exercised on any given exercise date and any associated
exercise fees.

3.1.2 Contents:
Element americanExercise is defined by the complex type AmericanExercise
3.1.3 Used by:

3.1.4 Substituted by:

3.1.5 Figure:

@ commencementDate
AdjustableOrRelativeDate

@ expirationDate
AdjustableOrRelativeDate

@) @ relevantUnderlyingDate

—/|AdjustableOrRel ativeDates

@ carliestExerciseTime
BusinessCenterTime

@ americanExercise
|AmericanExercise

©
?

@ @ |atestExerciseTime

—|BusinessCenterTime

@ expirationTime
BusinessCenterTime

@ multipleExercise
MultipleExercise

@

@ exerciseFeeSchedule
e
erciseFeeSchedule

3.1.6 Schema Fragment:

<xsd: el ement nanme="aneri canExerci se" type="Ameri canExerci se" substituti onG oup="exercise">
<xsd: annot ati on> _

<xsd: docunentation xnl:lang="en"> ) ) )
The paraneters for defining the exercise period for an Amrerican
style option together with any rul es governing the notional
anount of the underlying which can be exerci séd on any given
exerci se date and any aSsoci ated exercise fees.

</ xsd: docunent at i on>



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



3.2 bermudaExercise

3.2.1 Description:

The parameters for defining the exercise period for a Bermuda style option together with any rules governing
the nc_)tlorflal amount of the underlying which can be exercised on any given exercise date and any associated
exercise fees.

3.2.2 Contents:
Element bermudaExercise is defined by the complex type BermudaExercise
3.2.3 Used by:

3.2.4 Substituted by:

3.2.5 Figure:

@ bermudaExerciseDates
AdjustableOrRelativeDates

@ @ relevantUnderlyingDate
—|AdjustableOrRelativeDates

@ carliestExerciseTime
BusinessCenterTime

@ bermudaExercise

BermudaExercise

@ |atestExerciseTime
@ =

—/|BusinessCenterTime

©
?

@ expirationTime
BusinessCenterTime

@ @ multipleExercise
—|MultipleExercise

@ @ exerciseFeeSchedule

—/|ExerciseFeeSchedule

3.2.6 Schema Fragment:

<xsd: el ement nane="ber nudaExerci se" type="BernmudaExerci se" substituti onG oup="exercise">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en"> ) )
The paraneters for defining the exercise period for a Bernuda
style option together wth any rul es governing the notional
anbunt of the underlying which can be“exerci séd on any given
exerci se date and any aSsoci ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



3.3 europeanExercise

3.3.1 Description:

The parameters for defining the exercise period for a European style option together with any rules governin
the nc_)tlorflal amount of the underlying which can be exercised on any given exercise date and any associate
exercise fees.

3.3.2 Contents:
Element europeanExercise is defined by the complex type EuropeanExercise
3.3.3 Used by:

3.3.4 Substituted by:

3.3.5 Figure:

@ expirationDate
AdjustableOrRelativeDate

@ @ relevantUnderlyingDate
—| AdjustableOrRelativeDates

@ carliestExerciseTime
BusinessCenterTime

@ curopeanExercise
EuropeanExercise

©
?

@ expirationTime
BusinessCenterTime

@ partial Exercise
Partial Exercise

@ exerciseFee
—( 2
—/|ExerciseFee

®

3.3.6 Schema Fragment:

<xsd: el enent nanme="eur opeanExerci se" type="EuropeanExercise" substituti onG oup="exercise">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
The paraneters for defining the exercise period for a EuroPean
style option together with ,anK rul es governing the notiona
anount of the underlying which can be“exerci séd on any given
exerci se date and any aSsoci ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



3.4 exercise

3.4.1 Description:

An placeholder for the actual option exercise definitions.
3.4.2 Contents:

Element exercise is defined by the complex type Exercise

3.4.3 Used by:
Complex type: CancelableProvision
Complex type: ExtendibleProvision

Complex type: OptionalEarlyTermination
*  Complex type: Swaption

3.4.4 Substituted by:

. Element: americanExercise
. Element: bermudaExercise
* Element: europeanExercise

3.4.5 Figure:

@ exercise
Exercise

O

3.4.6 Schema Fragment:

<xsd: el ement nanme="exerci se" type="Exercise" abstract="true">
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="en" . . oL
An pl acehol der for the actual optlon exerci se definitions.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CancelableProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ExtendibleProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.OptionalEarlyTermination
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swaption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Element.americanExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Element.bermudaExercise
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Element.europeanExercise

3.5 product

3.5.1 Description:

An abstract element used as a place holder for the substituting product elements.
3.5.2 Contents:

Element product is defined by the complex type Product

3.5.3 Used by:

Complex type: RequestQuoteResponse
Complex type: Strategy
« Complex type: Trade

3.5.4 Substituted by:

Element: brokerEquityOption
Element: bulletPayment
Element: capFloor

Element: creditDefaultSwap
Element: equityForward
Element: equityOption
Element: equityOptionTransactionSupplement
Element: equitySwap

Element: equitySwapTransactionSupplement
Element: fra

Element: fxAverageRateOption
Element: fxBarrierOption
Element: fxDigitalOption
Element: fxSimpleOption
Element: fxSingleLeg

Element: fxSwap

Element: returnSwap

Element: strategy

Element: swap

Element: swaption

Element: termDeposit

3.5.5 Figure:

@ productType a

ProductType

_@
O #® productld %
Productld



http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.RequestQuoteResponse
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Strategy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.Trade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Element.brokerEquityOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.bulletPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.capFloor
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Element.creditDefaultSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Element.equityForward
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Element.equityOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Element.equityOptionTransactionSupplement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Element.equitySwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Element.equitySwapTransactionSupplement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxBarrierOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxSimpleOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxSingleLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.fxSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Element.returnSwap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Element.strategy
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.swap
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Element.swaption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Element.termDeposit

3.5.6 Schema Fragment:

<xsd: el ement nanme="product"” type="Product" abstract="true">
<xsd: annot ati on> |
<xsd: docunentatjon xnl:Ilang="en"> ] ]
An abstract el ement used as a place holder for the substituting
product el ements.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



4 Groups



4.1 BusinessCentersOrReference.model

4.1.1 Description:

4.1.2 Contents:
Either

businessCentersReference (exactly one occurrence; of the type Reference) A pointer style reference to a set
of financial business centers defined elsewhere in the document. This set of business centers is used to
determine whether a particular day is a business day or not.

Or
businessCenters (exactly one occurrence; of the type BusinessCenters)

4.1.3 Used by:

Complex type: BusinessDateRange
Complex type: BusinessDayAdjustments
* Complex type: FxFixingDate

»  Complex type: RelativeDateOffset
Complex type: RelativeDateSequence

4.1.4 Figure:

@ businessCentersReference

Reference D
(B usinessCentersOrReference.model =
businessCenters

BusinessCenters

4.1.5 Schema Fragment:

<xsd:8roup_nane:"Bu5|nessCEntersCXF@ference.nDdeI">
<xsd: choi ce> .
<xsd: el ement nanme="busi nessCent er sRef erence" type="Reference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> ) ) )
A pointer style referencé to a set of financjal business
centers defined el sewhere in the docunent. This set of
busi ness centers 1s used to determ ne whether a particular
day is a business day or not.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="busi nessCenters" type="Busi nessCenters"/>
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BusinessDateRange
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.BusinessDayAdjustments
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.FxFixingDate
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateOffset
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RelativeDateSequence

4.2 BuyerSeller.model

4.2.1 Description:

4.2.2 Contents:

buyerPartyReference (exactly one occurrence; of the type Reference) A reference to the party that buys this
instrument, ie. pays for this instrument and receives the rights defined by it. See 2000 ISDA definitions Article
11.1 (b). In the case of FRAS this the fixed rate payer.

sellerPartyReference (exactly one occurrence; of the type Reference) A reference to the party that sells
g'wrltes”) this instrument, i.e. that grants the rlghts defined by this instrument and in return receives a payment
or it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.

4.2.3 Used by:

«  Complex type: CancelableProvision

»  Complex type: EquityDerivativeBase
*  Complex type: ExtendibleProvision
Complex type: Fra

«  Complex type: FxAverageRateOption
»  Complex type: FxDigitalOption

*  Complex type: FxOptionLeg
Complex type: ReturnSwapBase
Complex type: SinglePartyOption

*  Complex type: Swaption

4.2.4 Figure:

@ buyerPartyReference

Reference

O

(BuyerSeIIer.modeI j—

@ scllerPartyReference

Reference

O]

4.2.5 Schema Fragment:

<xsd: 8roup nane="Buyer Sel | er. nodel ">
<XS sequence>
<xsd: el ement nanme="buyer PartyRef erence" type="Reference">
<xsd annot ati on>
<xsd: document ati on xm : | ang="en"

A reference to the party that buys this instrupnent, je. Fays
for this instrument and receives the rights defined by i
See 2000 | SDA definitions Article 11.1 ?b). I'n the case of

FRAs this the fixed rate payer.
</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement nanme=' sellerPartyReference type="Ref erence">
<xsd: annot at | on>

<xsd: document ati on xn : ="
A reference to the party tha sells "wites") this |
instrument, i.e, that grants the rights deflned b thIS
i nstrunent  and |n return rec ves a p Ynent for it. See 2000
| SDA definitions Article 11.1 (a). he case of FRAs this
is the floating rate payer.

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


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.CancelableProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.ExtendibleProvision
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Fra
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.SinglePartyOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.Swaption




4.3 PayerReceiver.model

4.3.1 Description:

4.3.2 Contents:

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

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

4.3.3 Used by:

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

EquityPremium

ExerciseFee
ExerciseFeeSchedule
FeaturePayment
FxOptionPremium
GrossCashflow
IndependentAmount
InitialPayment
InterestRateStream
PassThroughltem

Payment

PaymentMatching

PrePayment
PrincipalExchangeDescriptions
QuotablePayment
ReturnSwapAdditionalPayment
ReturnSwapLeg

<xsd:

4.3.4 Figure:
@ payerPartyReference
Reference I:‘
ﬁ%yaRaﬁvammﬁd j—
@ receiverPartyReference
Reference D

r
<xsg:sequence>
<xsd: el enent

4.3.5 Schema Fragment:

oup name="Payer Recei ver. nodel ">
nane="payer Part yRef erence" type="Reference">

<xsd: annot ati on>

<XS

d: docunentation xm : |l ang="en" >
A reference to the
defined by

( party responsi ble for nmaking the paynents
this structure

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

<xsd: el enent

nane="recei ver Part yRef erence" type="Reference">

<xsd: annotation> . .
<xsd: docunentation xm :lang="en">

A reference to the part

that receives the paynents

corresponding to this structure.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFee
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.ExerciseFeeSchedule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.FeaturePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-fx-4-2.xsd#Complex.FxOptionPremium
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.GrossCashflow
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-doc-4-2.xsd#Complex.IndependentAmount
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cd-4-2.xsd#Complex.InitialPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-ird-4-2.xsd#Complex.InterestRateStream
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.PassThroughItem
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.Payment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-cashflow-matching-4-2.xsd#Complex.PaymentMatching
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.PrePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.PrincipalExchangeDescriptions
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-pretrade-4-2.xsd#Complex.QuotablePayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapAdditionalPayment
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwapLeg

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



4.4 RoutingExplicitDetails.model

4.4.1 Description:
4.4.2 Contents:

routingName (exactly one occurrence; of the type xsd:string) A real name that is used to identify a party

involved in the routing of a payment.

routingAddress (zero or one occurrence; of the type Address) A physical postal address via which a payment

can be routed.

routingAccountNumber (zero or one occurrence; of the type xsd:string) An account number via which a

payment can be routed.

routingReferenceText (zero or more occurrences; of the type xsd:string) A piece of free-format text used to

assist the identification of a party involved in the routlng of a payment.
4.4.3 Used by:

*  Complex type: RoutingExplicitDetails
*  Complex type: RoutingldsAndExplicitDetails

4.4.4 Figure:

@ routingName a

string

@ routingAddress
>
C Address

@ routingA ccountNumber
string

O @ routingReferenceT ext
string

(Routi ngExplicitDetails.model :l—

4.4.5 Schema Fragment:

<xsd: group name="Routi ngExplicitDetails. nmodel">
<xsd: sequence> .
<xsd: el ement nanme="routi ngNanme" type="xsd:string">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
A real nane that I's used to identify a party involved in the
routlng of Paynent
</ xsd: ocunenta I on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent name="routi ngAddress" type="Address" ninCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
A phyS|caI ostal address via mhlch a paynent can be routed.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement name="routi ngAccount Nunber" type="xsd:string” m nCccurs="0">

<xsd: annot at i on>
<xsd: docunent ati on xm : I ang="en">
An account nunber via which a payment can be routed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >

<xsd: el enent nane="routi ngRef erenceText" type="xsd:string" m nCccurs="0"

<xsd: annot at i on>

maxQOccur s=" unbounc


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RoutingExplicitDetails
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-shared-4-2.xsd#Complex.RoutingIdsAndExplicitDetails

<xsd: docunent ati on xnm : |l ang="en"> ) ) o )
A piece of free-format text used to assist the identification
of a party i1nvolved in the routing of a paynent.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>



5 Schema listing

<xsd: schenn t ar get Nanespace="http: //MMMprn1 org/ZOOS/FpNL 4-2" el ement For mDef aul t ="qual i fi ed"

<xsd: i nclude Schenmalocation="f pni - enun}4
<xsd: si npl eType nanme="Hour M nut eTi ne"
<xsd: annot at i on>
<xsd; docunentation xnl:lang="en">

A'type defining a tine speC|f|ed in hh:mmss format where the
ggcggd congonent nmust be "00', e.g. 1llam woul d be represented

</ xsd: docunentat|0n>
</ xsd: annot at | on>
<xsd:restriction base="xsd:tinme">
<xsd: pattern value="[0-2][0 ] [0-5][0-9]:00"/>
</ xsd;restriction>
</ xsd: si npl eType> .
<xsd: si npl eType name="Restri ct edPercent age">
<xsd: annot at i on>
<xsd docunentatlon xn1 | ang="en" >
A type def |n|n? ercen age specified as decinmal fromO to 1.
A percentage of 5% be represented as 0. 05.
</ xsd: docunentatlon>
</ xsd: annot at | on>
<xsd:restriction base="xsd; deci nmal ">
<xsd: m nl ncl usj ve vaIue—‘O"/>
<xsd: maxl ncl usi ve val ue="1"/>
</ xsd; restrlct|0n>
</ xsd: si npl eType>
<xsd: conpl exType name="Address">
<xsd: annot at | on>
<xsd; docunent ation xnl ;I ang="en"
A type that represents a phyS|caI postal address.
</ xsd’ docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="street Address" type="Street Address" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) )
The set of street and bui'l ding nunber information that
identifies a postal address within a city.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="city" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xnl ;| ang="en">
The city conponent of a postal address.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="state" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : 1 ang="en">
A country subdivision used in postal addresses in sone
countries, For exanple, US states, Canadi an provinces,
Swi ss cant ons.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="country" type="Country" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The 1SO 3166 standard co e for the country wi thin which the
postal address is |ocated.
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="postal Code" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl :|ang="en">
The code, required for conmputerised mail sorting. systemns,
that is allocated to a physical address by a nafioha
postal authority.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Adj ust abl eDat e" >
<xsd annota I on>
<xsd: document ation xm :1ang="en">



A tyPe for defining a date that shall be subject to adjustnent
if it would otherwise fall on a day that is hot a business day
in the specified business centers, together with the convention
for adjusting the date.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el ement nanme="unadj ust edDate" type="IldentifiedDate">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
A date subject to adjustnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on>
<xsd: docupentation xnm :lang="en"> ) )
The busi ness day convention and financial business centers
used for adjusting the date If it would otherwmse fall on a
daytthat Is not a business date in the specified business
cenhters.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane=" Adj ust abl eDat e2" >
<xsd: annotati on>
<xsd: docunentation xm :lang="en"> | )
A type that is different from AdjustableDate in two regards.
First, date adjustnents can be specified with ejther a
dat eAdj ustnents el enent or a reference to an existing
dat eAdj ustments_el ement. Second, it does not require™the
speci fication of date adjustnents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el enent nanme="unadj ust edDate" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A date subject to adjustient.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: choi ce m nCccurs="0"> _ ) )
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on>
<xsd: docupentation xnm :lang="en"> ) )
The busi ness day convention and financial business )
centers used for adjusting the date if it would otherw se
fall on a da¥ that 1s not "a business dat in the specified
busi ness centers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="dat eAdj ust ment sRef erence" type="Reference">
<xsd: annot ati on>
<xsd: docunentatijon xpml:Ilang="en"> ) )
A pointer style reference to date adjustnments defined
el sewhere in”the docunent.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</xsd:conPIexType> .
<xsd: conpl exType name="Adj ust abl eDat es" >
<xsd: annot ati on>
<xsd; docupentation xnl:lang="en"> )
A type for defining a series of dates that shall be subject to
adjustrment if they would otherwise fall on a day that is not a
busi ness day in the specified business centers, together wth
the convention for adjusting the dates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el enent nane="unadj ust edDate" type="ldentifiedDate" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A date subject to adjustient.
</ xsd: docunent at i on>

t
n



</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docunentatlon xm : 1 ang="en"
The busi ness day convention and financial business centers
used for adjusting the date iIf it would otherwmse fall on a
daytthat I's not a business dat in the specified business
centers
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Adj ust abl eO Rel ati veDat e" >
<xsd annota I on>
<xsd: docunentatlon xnm : | ang="en" >

At giving the choi ce between defining a date as an explicit
date to ether w th applicable adjustnentS or as relative to
some ot ganchor) dat e.

</ xsd: docunen ation>

</ xsd: annot at i on>
<xsd: choj ce>
<xsd: el enent nane="adj ust abl eDate" type="Adj ust abl eDat e" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
A date that shall be sub{ect to ad{ustnent if it would
otherwise fall on a da¥ hat is not a business day in the
speC|f|ed busi ness centers, together with the convention
dj usting the date.
</xsd docunentat|0n>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="rel ati veDate" type="Rel ativeDateO fset">
<xsd: annot at | on>
<xsd docunent ation xnl : | ang="en"
date specified as some offset to anot her date (the anchor

</xsd docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choj ce> )
<xsd: attrlbute nanme="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType name="Adj ust abl eOr Rel ati veDat es" >
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >

Aty IVInP the choi ce”between defining a series of dates as
an ex I|C|t i st of dates together with applicabl e adjustnents
or as relatlve to sonme ot her “series of (anchor) dates.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce> . .
<xsd: el enent nane="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot at i on>
<xsd: document ati on xni :|ang="en">
A series of dates that shall be sub{ec to ad{ustnent i f
they woul d otherwise fall on a daY hat is not a bu3|ness
day’in the speC|f|ed busi ness centers, together wth t
convent|on for Lustlng t he date.
</ xsd: docunentatlon
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement nane="rel ati veDates" type="Rel ati veDat es">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
A series of dates specified as sone offset to another
series of dates (the anchor dates).
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conPIexT pe>
<X3d co exTxpe nane=" Adj ust abl eRel ati veOr Peri odi cDat es" >
xsd 0|ce
<xs el ement nane="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">

A series of dates that shall be sub{ect to ad{ustnent i f
they would otherwise fall on a day that is not a bu5|ness
day in the specified business centers, together with t

convention for adjusting the date.



</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot ati on> .
<xsd: docunent ation xm : |l ang="en">
A series of dates specified as sonme offset to other dates
(the anchor dates) which can
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > o o
<xsd: el emrent nane="peri odi cDat es" type="Periodi cDates"/>
</ xsd: choi ce> )
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> ) .
<xsd: conp exT¥pe nane="Adj ust edRel ati veDat eOf f set " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

A tyFe deflnln? a date (referred to as the derived date) as a
relative offsef from another date greferr d to as the anchor
date) plus optional date adjustnents

</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="Rel ati veDat eOf fset">
<xsd: sequence> ) ) ) )
<xsd: el enent nane="rel ati veDat eAdj ust nents" type="Busi nessDayAdj ust nent s"
<xsd: annot ation> . .
<xsd: docupentation xnm :lang="en"> ) )
The busi ness day convention and financial business
centers used for adiustlng the relative date I1f it
woul d, otherwi se fall on a day that is not a business
date in the specified businesSs centers.
</ 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="Aneri canExerci se">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type defining the exercCise period for an Arerican style
oRtlon togethef with any rul es governing the notional anpunt of
t he underl'yi ng whi ch can be exefcised oh any given exercise
date and anY associ at ed exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Exerci se">
<xsd: sequence> . .
<xsd: el ement nanme="comencenent Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The first day of the exercise period for an Anmerican
style option.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . . .
<xsd: el ement nane="expirationDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The [ast day within an eXxercise period for_ an Arerican
style option, For a European style option it is the
only day within the exercise period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

m nCccur s="

<xsd: el ement nanme="rel evant Under| yi ngDat e" type="Adj ustabl eOr Rel ati veDates" mi nCccur

<xsd: annot ati on>
<xsd: docunent atjon xml :|ang="en"> i
The daye on the underlying set by the exercise of an
option. Wiat this date is depends on the option (e.qg.
in a swaption it is the effective date, in an | .
ext endi bl e/ cancel abl e provision it is the ternination

ate).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . ) . )
<xsd: el ement nane="earl i est Exerci seTi ne" type="Busi nessCenterTi ne">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The earliest time at which notice of exercise can be
given by the buyer to the seller (or seller's agentz i
on the expriation date, in the case of a European stylée
option, (11) on each bermuda option exercise date and

the expiration date, in the case of a Bernuda style
option the commencenent date to, and including, {he

expiration date , in the case of an American oOption
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enrent nane="| at est Exer ci seTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ation xnl :|ang="en">

For a Bernmuda or Aperican style option, the latest tine
on an exerci se busi ness day {excludlng the expiration
date) within the exercise period that notice can be
iveh by the buyer to the seller or seller's agent.
tice of exercise given after this time will be deened
to have been given on the next exercise business day.

</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="expirationTi me" type="Busi nessCenterTi ne">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The | atest tinme for exerCise on expirationDate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement name="mul ti pl eExerci se" type="Miltipl eExerci se" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm :lang="en"> . )
As defined in the 2000 | SDA Definitions, Section 12.4.
Itiple Exercise, the buyer of the option has the
?ht to exercise all or Tess than all the unexercised
noti onal anount of the underlying swap on one or nore
days in the exercise period, but on any such day nay
not exercise | ess than the m ni mum noti onal  anpunt Or
nore that the maxi num notional anmount, and if an
integral multiple anpunt 1 s specified, the notiona
anpupt exercised nust be equal to, or be an intergra
multiple of, the integral nultiple anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nane="exerci seFeeSchedul e" type="Exerci seFeeSchedul e m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
The fees associated with an exercise date. The fees are
conditional on the exercise occuring. The fees can be
sPeC|f|ed as actual currency anountS or as percentages
of the notional anopunt being exercised.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Amount Schedul e" >
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
A type defining a currenCy anount or a currency anount
schedul e. ;
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Schedul e">
<xsd: sequence>
<xsd: el ement name="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an"anount is denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Aut onati cExerci se">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



A type to define autonatic exercise of a swaption. Wth o
autonatic exercise the option is deened to have exercised if it
n . the noney by nore than the threshold anmount on the
exerci se date.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el ement nane="t hreshol dRate" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: document ati on xm : |l ang="en" >
A threshold rate. The threshold of 0.10% woul d be
represented as 0.001
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType name="Ber mudaExerci se" >
<xsd: annot ati on>
<xsd: docunentati on xnl .l ang="en">, )
A type defining the Berniida opti on exercise dates and the
expiration daté together with any rul es govenerning the
noti onal anpunt of "the underlyi ng which can be exercised on any
gi ven exerci se date and any assocCi ated exerci se fee.
</ Xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Exercise">
<xsd: sequence> . . .
<xsd: el ement nanme="ber nudaExer ci seDat es" type="Adj ust abl eO Rel ati veDat es" >
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" >

u
S
X

—_—

The dates the define the Bernuda option exercise dates
and the expiratjon date. The | ast s?e0|f|ed date is
assuned to be the expiration date. The dates can either
be specified as a series of explicit dates and .
associ ated adjustnents or as a series of dates defined
relative to another schedule of dates, for exanple, the
calculation period start dates. Where a relative series
of dates are defined the first and | ast possible
exerci se dates can be separately specified

</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="rel evant Under| yi ngDat e" type="Adj ustabl eOr Rel ati veDates" mni nCccur:
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en"> )
The daye on the underlying set by the exercise of an
option. What this date’is depends on the option (e.g.
in aswaption it is the effective date, in an . )
ext endi bl e/ cancel able provision it is the termnation

ate).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="earl i est Exerci seTi ne" type="Busi nhessCenterTi ne">
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> )
The earliest tinme at which notice of exercise can be
gl ven by the buyer to the seller (or seller's agentz
on the expriation date, in the case of a European s
option, (1i) on each bernmuda option exercise date an
the expiration date, In the case of a Bernuda style
option the commencenent date to, and including, fhe
expiration date , in the case of an Anerican option
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . ) . ) .
<xsd: el ement nane="1| at est Exer ci seTi ne" type="Busi nessCenterTi ne" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">

%

For a Berrmuda or Aperican style option, the latest tine
on an exerci se business day (excluding the expiration
date) within the exercise period that "notice can be
Iven by the buyer to the seller or seller's agent.
tice of exercise given after this tine will be deened
to have been given 0n the next exercise business day.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . ) . )
<xsd: el ement nane="expirationTi ne" type="Busi nessCenterTi ne">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The |l atest tine for exercise on expirationDate.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . .
<xsd: el enent nanme="nul ti pl eExerci se" type="Miltipl eExercise" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :la "en"
defined in the 2000 I DA Def|n|t|ons Section 12. 4.
NUItlpIe Exercise, the buyer of the option has the
ht to exercise all or Tess than all the unexercised
no i onal anount of the underlying swap on one or nore
days i n the exercise period, but on any such day nay
not exercise | ess than the mnimum notional  amount or
nore that the maxi num notional ampunt, and if an
integral multiple anount is specified, the notiona
anpunt exercised nust be equa to or be an intergra
mul tiple of the integral nmultiple amunt.
</ xsd: docunenfatlon>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="exerci seFeeSchedul e" type="Exerci seFeeSchedul e" nmi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The fees associated with an exercise date. The fees are
condltlonal on the exercise occuring. The fees can be
ecified as actual currency anmpuntS or as percentages
o t he notional anbunt bei ng exerci sed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: co | exType> ) )
<xsd: conpl exType nanme="Broker Confirmation">
<xsd: annot at i on>
<xsd: docunment ati on xni:lan )
An entity for details on the br oker confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . . .
<xsd: el enent nane="br oker Confirmati onType" type="BrokerConfirmationType">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
Thettype of broker confifmation executed between the
arties
</Qsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Broker Confirmati onType" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd: normal i zedString" >
<xsd:attribute nane="brokerConfirmati onTypeSchene" type="xsd:anyURl " default="http://w
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e name="Busi nessCent er "
<xsd: annota I on>
<xsd: document ation xm : 1l ang="en">
A code identifying a financial business center |lo
bu3|ness center IS drawn fromthe |list identified
busi ness center schene.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: normal i zedStri g >
<xsd:attribute nanme="busi nessCent er Schene" type="xsd:anyUR " defaul t="http://ww.fpm .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Busi nessCent ers">
<xsd: annot at | on>
<xsd docunentatlon xm ;1 ang="en"
A'type for defining financjal bu5|ness centers used in
determ ning whethef a day is a business day or not. A list of
busi ness cénters may be ordered in _the document al phabetically
based on business cénter code. An FPNL docunment contai ni ng an
unordered business center list is s regarded as a
conf or mant docunent .
</ xsd: docunent at i on>
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</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="busi nessCenter" type="Busi nessCenter" nmaxQccurs="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> ) ]
<xsd: conp exType name="Busi nessCent er Ti ne">
<xsd: annot ati on>
<xsd: docupentation xnm :Ilang="en"> )
A type for defining a tiime wth respect to a business center
| ocation. For exanple, 11:00am London tine.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="hour M nut eTi ne" type="HourM nut eTi ng" >
<xsd: annot ati on> .
<xsd: docunentatjon xm ;| ang="en">
Atinme specified in _hh:mmss format where the second
Egnggngg nmust be '00', e.g. 1llam would be represented as

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="busi nessCenter" type="Busi nessCenter"/>
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType nane="Busi nessDat eRange" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, ) o
A type deflnlng_a range of contiguous busi ness days by defining
an unadjusted first date, an unadjusted |ast date and a,
busi ness day convention and business centers for adjusting the
first and last dates if they would otherwise fall on a nonh
busi ness day in the specified business centers. The days
between the first and | ast date nust al so be good busi hess days
in the specified centers to be counted in the range.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Dat eRange" >
<xsd: sequence> . . . .
<xsd: el ement nanme="busi nessDayConvention" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:!an?;"en"> o
The convention for adjusting a date if it would
otherw se fall on a day that is not a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: group ref="Busi nessCentersO Ref erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exType nane="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . . .
A type defining the bu5|ness_da¥_convent|on and financi al
busi ness centers used for adjusting any relevant date If it
woul d otherwise fall on a day that is not a business day In the
speci fied business centers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . . . .
<xsd: el ement nane="busi nessDayConventi on" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on> _
<xsd: docunent ati on xn1:!an?;"en"> o )
The convention for adjusting a date if it would otherw se

fall on a day that is not a business day.
</ xsd: docunent at i on>

</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: group ref="Busi nessCent ersO Ref erence. nodel " mi nCccurs="0"/>
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> )
<xsd: conpl exType name="Cal cul ati onAgent ">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">

A type defining the | SDA cal cuati on agent responsible for
gg;_grplg% duties as defined in the applicable product
initions,

</ xsd: docunent ati on>



</ xsd: annot at i on>
<xsd: choij ce> )
<xsd: el enent nanme="cal cul ati onAgent Part yRef erence" type="Reference" nmaxCccurs="unbounded"

<xsd: annot ati on> .
<xsd: docunent atjon xm : I ang="en">

A pointer style reference to a party identifier defined

el sewhere in"the docunent. The party referenced is the | SDA
Cal cul ation Agent for the trade. If nore than one party is
referenced thén the parties are assuned to be L
co-cal cul ation agents, i.e. they have joint reponsibility.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nane="cal cul ati onAgent Party" type="Cal cul ati onAgent Part yEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The | SDA Cal cul ati on Agent where the actual party .
responsi ble for perforimng the duties associated” with an
optional early termnation provision will be determ ned, at
exercise. For” exanple, the I cul ati on Agent may be defined
as being the Non-exercising Party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</xsd:conPIexType> ) )
<xsd: conpl exType nanme="Cal cul ati onPeri odFr equency" >
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) ) )
A type deflnln? the frequency at which cal cul ati on period end
dates occur wtfhin the regular part of the calculation period
schedul e and thier roll date convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Interval ">
<xsd: sequence> . .
<xsd: el ement nanme="rol | Conventi on" type="Rol | Conventi onEnuni' >
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en">
Used in con{unctlon with a frequency and the regul ar
period start date of a calcul ation period, determnes
each calcul ation period end date within the regul ar
part of a cal culation period schedule.
</ 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=" Cashf | owType" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en">
A codi ng schenme used to describe the type or purpose of a cash
flow or “cash f| ow conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: normalizedString"> ]
<xsd:attri bute nane="cashfl owTypeSchene" default="http://ww. fpm . org/codi ng-schene/ cas
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Cl ear anceSysteni' >
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en"> S
Unl ess ot herw se specified, the principal clearance system
customarily used for settling trades in the rel evant
under | yi ng: .
</ xsd: docunent ati on>
<xsd; docunent ation xnl ;| ang="de" > .
Sof ern nicht anderweitig festgel egt, das Fbugé-d eari ngsys
das AYblicherweise fAY “die Regul ierung von schAaften im
ent sprechenden, Basi swert verwendet w rad.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmal i zedStri ng">
<xsd: attri bute nane="cl earanceSyst enSchene" type="xsd:anyURI" default="http://ww.fpm.
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

—
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<xsd: conpl exType nanme="Contractual Definitions">
<xsd: si npl eCont ent >
<xsd: ext ensj on base=" xsd: normal i zedStri ng
<xsd: attribute name="contract ual Defi ni |onsSchene type="xsd: anyURl " defaul t="http://w
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: conp exType nanme="Contract ual Matri x">
<xsd: sequence> .
<xsd: el ement nanme="matri xType" type="MatrixType">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en"
Identifies the form of appllcable matri x.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="publicationDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

Specifies the publication date of the applicable version of
t he natrlx Wien this elenent is omtted, the |SDA

su plenental | angua e for i ncorporation of the relevant
matrix wl eneral y define rules for which version of the

matrix is aP Ilca
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el enent nane="matrixTern type="MatrixTern ni nQccurs="0">
<xsd: annot at | on>

<xsd; docunent ati on xm : | ang="en" > )
Deflnes anK a%pllcable ke ¥ into the relevant matrix. For
exanpl e, e ransactlon ype woul d be the single term
reqU|red for the Credit Derivatives Physical Settlenent
Matrix. This element should be on1tted in the case of the
2000 | SDA Definitions Settle Matrix for Early

Term nation and Swapti ons.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exType>
<xsd: co exT e nane=" Cont r act ual Suppl enent " >
<xsd: s np nt ent >
<xsd ext ensi on base="xsd: normalizedString">
<xsd: attribute nane="contractual Suppl efrent Schene" type="xsd: anyURl" defaul t="http://wn
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Contract ual Ter nsSuppl ement " >
<xsd: sequence>
<xsd: el enent name="type" type="Contractual Suppl ement ">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en"
Identifies the form of appllcable contractual supplement.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="publicati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
Specifies the Publlcatlon date of t he applicable version of
the contractual supplenent.
</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexTy pe>
<xsd: co exT e nanme="Country">
<xsd:'s np nt ent >
<xsd extensi on base="xsd: normalizedString">
<xsd:attribute nane="countrySchene"” type="xsd:anyUR " defaul t="http://ww. fpni.org/ext/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="CreditSeniority">
<xsd annota I on>
<xsd: document ati on sour ce=' http / [ ww, FpML_. or g" xn1:|ang:"en">
The repaynent precedence of debt i nstrunent
</xsd docunent at i on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > -
<xsd: ext ensi on base=" xsd: nor I zedString">
<xsd:attribute nane="creditSenioritySchene" type="xsd:anyUR " defaul t="http://ww.fpn .



</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Currency">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd: normal i zedString">
<xsd:attribute nane="currencyScheme" type="xsd:anyURl " defaul t="http://ww.fpm
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e name="Dat eLi st ">
<xsd: annota I on>
<xsd: document ation xm :1ang="en">
Li st of Dates
</ xsd: docunent at i on>
<xsd: docurment ation xnl : | ang="de">
Liste von Daten.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane="date" type="xsd:date" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Dat eCf fset">
<xsd: conpl exContent> .
<xsd: ext ensi on base="COfset">
<xsd: sequence> ] ) ) )
<xsd: el ement name="busi nessDayConvention" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on> .
<xsd: document ati on xm :| ang="en">
The convention for adjus in a date if it would
otherwse fall on a day that is not a business day.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="sequence" type="xsd:integer" m nCccurs="0">
<xsd: annot at | on>
<xsd: document at | on xn1 IanP- en">
Sequence in which the re erence to the tine period
mul tiplier should be appl i ed
</ 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: conp exT¥ e nanme="Dat eRange" >
<xsd: annota I on>
<xsd: document ati on xm : | ang="en">

A type defining a contigtous series of calendar dates. The date
range is deflned as all "the dates between and i ncluding the
rgrftdgpg [ ast date. The first date nust fall before the

s

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nanme="unadj ust edFi rst Date" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en" >
The first date of a date range.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="unadj ust edLast Date" type="xsd: date">
<xsd: annot at | on>
<xsd: docunent ati on xni:|ang="en">
The Tast date of a date Fange.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> i )
<xsd: conpl exType nanme="Dat eTi meLi st">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Li st of DateTimes
</ xsd: docunent at i on>
<xsd: documentati on xni .| ang="de">
Liste von Daten und Zeit punkten.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

. or g/ ext



<xsd:

el ement nanme="dat eTi ne" type="xsd: dat eTi me" maxQccur s="unbounded"/ >

</ xsd: sequence>

</ xsd: co

'exType>

<xsd: conp exT¥pe nane="DayCount Fracti on" >

<xsd: annot a

<xsd:
Th

is

fl

as

Th

Ca

</ xs
</ xsd:
<xsd: s
<xsd:
<X

</ xs
</ xsd:

</ xsd: co

i on>
docunentation xpl : Il ang="en">
e s eC|f|cat|on for how the nunber of days between two dates

cal cul ated for purposes of calculation of a fixed or
oati ng paKnEnt amount and the basis for how many days are
sunmed’'to be in_a year. Count Fraction is an I SDA term

e equi val ent AFB ASSOCIa i on Francali se de Banques) termis
[ cul'ati on Basis.
d: docunent at i on>
annot at | on>
I npl eCont ent >

ext ensi on base="xsd: normalizedString">
sd:attri bute name="dayCount Fracti onSCheme" type="xsd: anyURl " defaul t="http://ww.fpn
d; ext ensi on>
si npl eCont ent >

| exType>

<xsd: conpl exType nanme="Det er m nati onMet hod" >
<xsd: annot at i on>
<xsd: document ation xn :1lan

Co

ding scheme that sp eC|P|es the net hod according to which an

anoun ora(MIelsdaermne

</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: nornal i zed t ing">
<xsd:attribute name="determ i onMet hodSchene" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Di vi dendCondi ti ons">
<xsd: annot at | on>
<xsd docunent ation xnm :lang="en">
A type describing the conditions governing the paynent of
dividends to the receiver of the equity réeturn th the
exception of the d|V|dend payout ratio, which is defined for
each of the underlying conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: el ement name="di vi dendRei nvest ment" type="xsd: bool ean" ni nCccurs="0">
<xsd: annot at | on>

</

</ xsd

<xsd:
<X

</
</ xs

<xsd:

<xsd:
<X

</
</ xs
<xsd:
<X

<xsd: docunment ati on xm : | ang="en" o )
Bool ean el ement t hat deflnes mhether the dividend will be
rei nvested or not.
</ xsd: docunent at i on>
xsd: annot at | on>
: el ement > o : o : :
el enent nane="di vi dendEntitlenment" type="D vi dendEntitl ement Enunf m nCccurs="0">
sd: annot at | on>
<xsd; document ati on xm : | ang="en">
Defines the date on whic “the receiver on the equity return
is entitled to the dividend.
</ xsd: docunent ati on>
xsd; annot ati on>
d: el ement >
el ement nane="dj vi dendAnmount " pe="Di vi dendAmount TypeEnunt Cbcurs:"O"/>
el ement nane= leldendPaynentEn e" type—"EMV|dendPaynentEnte" nCccur s="0">
sd: annot at | on>
<xsd: docunment ati on xn1 | ang="en"
S eC|f|es when the leldend mnll be pald to the receiver of
EU|t return. Has the peanij g defined in the | SDA
2002 qui Derivatives Definitions. Is not applicable in
the case of a dividend reinvestment el ection.
</ xsd: docunent at i on>
xsd; annot ati on>
d: el ement >
choi ce>
sd: sequence> .
<xsd: el enent nane="di vi dendPeri odEf f ecti veDat e" type="Reference" ninQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Iang— en" >
Divid Perlo has. t he neanln? as defined in the | SDA
2002 EqU| Derivatives Definitions, This el ement
speci fies the date on which the dividend period wll
conmence.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="di vi dendPeri odEndDat e" type="Reference" m nCccurs="0">



<xsd: annot ati on>
<xsd: docunentatlon xn1 Iang en" >

Divid Ferlo has.t he neanln? as deflned in the | SDA
2002 EqU| Derivatives Defini |ons Thi s el emrent
specifies the date on which dividend period wll
end. It includes a bool ean attrlbute for defining

whet her this end date is included or excluded fromthe

di vi dend peri od.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</xsd'sequence>
<xsd: el emrent nane="di vi dendPeri od" type="Di vi dendPeri odEnuni' >
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en"> )
Defines the First Period or the Second Period, as defined
in the 2002 |SDA Equity Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: e| ement >
</ xsd: choi ce> . o .
<xsd: el enent nane="extraQrdi naryDi vi dends" type="Reference" nm nQccurs="0">
<xsd: annot at | on>
<xsd; docunment ati on xni : Iamg ‘en" > . o
Reference to the part ich determines if dividends are
extraordinary in rela ion to nornmal |evels.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="excessDi vi dendAnmount " type="D vi dendAnount TypeEnunm' m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Det erm nation of Gross Cash Dividend per Share
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="paynent Currency" type="Paynment Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
Currency in which the paynment relating to the | eg anpunt
(equi ty amount or |nterest amount) or the dividend will be
denom nhat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="di vi dendFxTri gger Dat e" type="Di vi dendPaynent Dat e" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en" .
Specifies the date on which the FX rate will be considered
in the case of a Conposite FX swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="int er est Accrual sMet hod" type="InterestAccrual sConpoundi nghMet hod" mi nCx
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en">
Defines the way in which interests are accrued: the
applicable ratée (flxed or floating reference) and the
conpoundi ng net hod
</ xsd: docunent at i on>
<xsd: document ati on xm :1ang="en">
FpM. entity
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Di vi dendPaynent Dat e" >
<xsd annota i on>
<xsd: document ati on xm : | ang="en"
A type describing the da e on mhlch the dividend will be
pal d/ received. This trpe is also used to specify t he date on
which the FX rate will be determ ned, when applicable.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: choj ce> o o
<xsd: el ement name="di vi dendDat eRef er ence" type="Di vi dendDat eRef er enceEnuni' >
<xsd: annot at | on>
<xsd; docunment ati on xm : | ang="en" >
Reference to a dividend date, either the pay date, the ex
date or the record date.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>



</ xsd: el emrent >

<xsd: el ement nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >

<xsd:annot ation> . .
<xsd: docunentatjon xpl:Ilang="en">

A date_ that shall be sub{ect to ad{ugthntan Lo
usi ness
together wth the conzentlon

otherwise fall on a day
speci f1 ed busi ness cente
for adjusting the date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: conpl exType> )
<xsd: conpl exType name="Docunent ati on">
<xsd: annot ati on>
<xsd: docunent ati on xnj:lan%:"en">
An entity for defining the

hat 1s no
rs,

along with any rel evant” docunent a
agreenent) and the date it was signed.
</ xSd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>

it would
in the

definitions that govern the document
and should include thée year and type of definitions referenced,
ion (such as naster

<xsd: el ement nane="mast er Agreenent" type="Mast er Agreenent"

<xsd:annot ation> Y
<xsd: docunentation xnm :lang="en">

The agreenent executed between the parties and intended to

govern all OIC derivatives transactions between those

parties. )
</ Xxsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > .
<xsd: choi ce m nCccurs="0">

<xsd: el ement nanme="master Confirmati on" type="MasterConfirmation">

<xsd:annot ation> . .
<xsd: docunentation xnl:Ilang="en">

The agreenent executed bétween the parties and intended
to govern all OIC derivatives transacti ons between those

parties. ]
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nanme="br oker Confirmati on" type="BrokerConfirmation">

<xsd: annot ati on>
<xsd: docunentation xpml:lang="en"> )
Specifies the deails for~ a broker confirm
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: choi ce>

<xsd: el enent nanme="contractual Definitions" type="Contractual Definitions"

<xsd: annot ati on> .
<xsd: docunpentation xnl :lang="en"> )
The definitions Fsuch_as t hose published bY
by 1SDA that wll define the terns of the tr
</ x5d: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: choi ce>

<xsd: el ement nanme="contractual Suppl ement" type="Contractual Suppl enent"

<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
DEPRECAT

D - This elenment wll be renpved in the next

maj or version of FpM.. The e| enment

| SDA) published
ade.

contract ual Ter msSuppl ement shoul d be used i nstead.

Definition; A contractual supplement (such

as those

publ 1 shed bY {SDA that will apply to the trade.
a

</ xsd: docunen i on
</ xsd; annot ati on>

</ xsd: el enent >

<xsd: el enent nanme="contractual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent"

<xsd: annotation> . .
<xsd: docunentation xpl:Ilang="en">

A contractual supplement “(such as those published by

| SDA) that w | agply to the trade.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: choi ce>

<xsd: el enent nanme="contractual Matri x" type="Contractual Matri x"

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

A reference to a contractual matrix of elected terns/val ues

m nCccur s="0">

m nCQccur s="0"

m nCccur s="0" m
m nCccurs="0" m
m nCc

maxQccur s=" 1



(such as those published by | SDA) that shall be deemed to
apPIy to the trade. The applicable matrix is identified by
reference to a nanme and optionally a publication, date.
Dependi ng on the structure of _the nmatrix, an additiona
tern1(sReC|f|ed in the matrixTerm el enent) may be required
to further identify a subset of applicable tefrns/val ues
wthin the matri x.

</ xsd: docunent ati on>

</ xsd: annot at i on>

</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="cr edi t Support Docunment"” type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment ation xm :1ang="en">
The agreenent executed bétween the parties and i ntended to
overn collateral arrangement for all OTC derivatives
ransacti ons between those parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Enmpty">
<xsd: annot at | on>
<xsd: document ati on xn : Iang )
A special type meant to be used for elements with no content
and not attri butes.
</ xsd: docunent at i on>
</xsd annotat|on>

</ xsd | exType>
<xsd: co exT e name="Entityl d">
<xsd: s np nt ent >

<xsd ext ensi on base="xsd: nor mal i zedStr|ng">
<xsd:attribute nane="entityl dSchene" type="xsd:anyUR " defaul t="http://ww.fpm . org/ spe
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="EntityNane">
<xsd: si npl eCont ent >
<xsd: extensi on base="xsd: normal i zedString">
<xsd:attribute nane="entityNaneSchene" type="xsd: anyURl " defaul t="http://ww.fpm .org/:
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe name="Eur opeanExer ci se" >
<xsd annota i on>
<xsd docunentation xnml :lang="en">
Fe defining the exercise period for a European style oRtlon
ge her mnth any rul es governing the notional anmount
erlying which” can be exercised on any given exerC|se dat e
and any aSSOCIated exerci se fees.
</ xsd: dotunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent > -
<xsd: ext ensi on base="Exerci se">
<xsd: sequence> ) ) ) )
<xsd: el enent nane="expirationDate" type="Adjustabl eOr Rel ativeDate">
<xsd: annot at | on>
<xsd: docunent ati on xm I ang="en" >
The ast day within an eXxercise period for an American
| e option, For a European style option it is the
on y day within the exercise period.
</ xsd? docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="rel evant Under | yi ngDat e" type="Adj ust abl eOr Rel ati veDat es" i nQccur :
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en">
The daye on the underlyihg set by the exercise of an
option. Wiat this date’is depends on the option (e.qg.
in a swaption it is the effective date, in an
gx%endlb e/ cancel abl e provision it Is the term nation
ate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="earl i est Exerci seTi ne" type="Busi hessCenterTi ne">
<xsd: annot at | on>
<xsd: documrent ati on xml : | ang="en">
The earliest time at which notice of exerC|se can be

given by the buyer to the seller (or seller’s agentz i)
on the exprl ation date, in the case of a European style
option, (i1) on each bernuda option exercise date and
the expiration date, In the case of a Bernuda style



option the commencenent date to, and including, the
expiration date , in the case of an American option
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) ) i ) i
<xsd: el ement nanme="expirationTi me" type="Busi nessCenterTi ne">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The |l atest tine for exerCise on expirationDate.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . .
<xsd: el ement nane="parti al Exerci se" type="Partial Exercise" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en">

defined in the 2000 | SDA Definitions, Section 12,3,
Partial Exercise, the buyer of the option has the right
to exercise all or less than all the notional anmount of
t he under|ying swap on the expiration date, but nay not
exercise less than the m ni mum notional anount, and iIf
an integral multiple apnpunt is specified, the notiona
anpunt éexercised nust be equal to, or be an integra
nmultiple of, the integral nultiple anpunt.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="exerci seFee" type="Exerci seFee" m nCccurs="0">
<xsd: annot ation> . W
<xsd; docunentati on xnl :lang="en">
fee to be paid on exercCise. This could be represented
as an anount or a rate and notional reference on which
to apply the rate
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Exchangel d" >
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en">

A short formunique identifier for an exchange. |f the el enent
i's not Rresent t hen the exchange shall be the primary exchange
on which the underlying is lisfted, The tern1"Exchange" is .

assuned to have the neaning as defined in the |1 SDA 2002 Equity

Derivatives Definitions.
</ xsd: docunent ati on> .
<xsd: docunent at i,on xmn .| ang="de" > . . .
Ei ndeuti ges BAfrsenkAvrzel . Fehlt dieses Elenent, gilt die
Haupt bAffse, _an der der Basiswert notiert ist, als "BAfrse" im
Sinne der I SDA-Definitionen zu Aktienderivaten von 200
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attribute name="exchangel dSchene" "t ype="xsd: anyURl " defaul t="http://ww.fpm .org/:
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Exerci se">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) ) ) )
The abstract base class for all types which define way in which
options may be exercised.
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conpl exType nane="Exerci seFee">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) ) )
A type defining the fee payable on exercise of an option. This
fee’my be defined as an anmount or a percentage of the notiona
exercl sed. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver, nodel "/>
<xsd: el enrent nane="noti onal Ref erence" type="Reference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style referenceé to the associated notiona



schedul e defined el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> .
<xsd: el ement name="feeAmount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
The amount of fee to be paid on exercise. The fee
currency is that of the referenced notional
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="feeRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en">
A fee represented as a percentage of
BoBgonal. A percentage of 5% woul d be

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el emrent nane="f eePaynent Dat e" type="Rel ativeDateCf fset">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> ) ) )
The date on which exerciSe fee(s) will be paid. It is
specified as a relative date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Exer ci seFeeSchedul e">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
Atype to define a fee of schedule of fees to be payable on the
exerci se of an option. This fee may be defined as an ampunt or
a percentage of the notional exercised.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver, nodel "/>
<xsd: el enrent nane="noti onal Ref erence" type="Reference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to the associated notiona
schedul e defined el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nanme="f eeAnount Schedul e" type="Amount Schedul e" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The exercise fee amount Schedul e. The fees are expressed
as currency anmounts. The currency of the fee is assuned
to be that  of the notional schedul e referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="f eeRat eSchedul e" type="Schedul e">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The exercise free rate sChedule. The fees are expressed
as percentage rates of the notional being exercised. The
currency of "'the fee is assunmed to be that of the notiona
schedul & referenced.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement nane="f eePaynent Dat e" type="Rel ati veDateCf fset">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> ) ) )
The date on which exerciSe fee(s) will be paid. It is
specified as a relative date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conpl exType name="Exer ci seNoti ce">

sone referenced
represented as



<xsd: annot ati on> .
<xsd: docunentation xnml ;| ang="en"> ) )
A type defining to whom and where notice of execution should be
gi ven. The partyReference refers to one of the principa
parties of the trade. If present the
exerci seNoticePartyReference refers to a party, other than the
principal party, to whone notice should be given
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="Reference">
<xsd: annot ati on> |
<xsd: docunent atjon xm : I ang="en">
A pointer style referencé to a party
el sewhere in"the docunent, The party
allocated the trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="exerci seNoti cePartyReference" type="Reference" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xpl :Ilang="en">

A pointer style reference to a party identifier defined
el sewhere in"the docunent. The party referenced is the
arty to which notice of exercise should be given by the

uyer .
</xs%:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="busi nessCenter" type="Busi nessCenter"/>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Exerci seProcedure">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?; en" > ) ) )
A tyBe descri bi ng how noti ce of exercise should be given. This
can” be either pahual or automatic.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce> . .
<xsd: el ement nanme="manual Exer ci se" type="Manual Exerci se">
<xsd: annot ati on>
<xsd: docunentation xn :|lang="en"> ) )
Specifies that the noticée of exercise nust be given by
the buyer to the seller or seller's agent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="aut omati cExerci se" type="Autonmati cExercise">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> )
If automatic is specified then the notional anmount of the
under!ylng_smaB, not previously exercised under the
swaption wll be automatically exercised at the )
expriration tine on the expiration date if at such tine
provided that the differen

t he buyer i1s in-the-noney I ce
between the sett|ement rate and the fixed rate under the
rel evant underlying swap is not |ess than the specifijed
threshold rate.  The termin- noney i s assuned to have

t he-
t he neaning defining in the 2000 IS Def i nitions,
Section 1774 | n-the-noney.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el enent nane="fol | owpConfirnation" type="xsd: bool ean">
<xsd: annot ati on>
<xsd; docunent atjon xnm :lang="en"> ) )
A flag to indicate whethér foll owup confirmati
exercise (witten or electronlcz is required fo
t el ephoni ¢ notice by the buyer to the seller or
agent .
</xgd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Fl oat i ngRat e" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
A type defining a floating rate.
</ xsd? docunent at i on>



</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Rate">
<xsd: sequence> . .
<xsd: el ement nane="fl oati ngRat el ndex" type:"FloatlngRateln
<xsd: el ement nanme="i ndexTenor" type="Interval" m nCCcurs=
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The | SDA Designated Maturity, i.e. the tenor of the
floating rate.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el ement nanme="fl oati ngRateMul ti plierSchedul e" type="Schedul e* m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en">
i

dex"/ >
"0">

Arate multiplier or nultiplier schedule to apply to
the floating rate. A multiplier schedule is expréessed
as explicit nultipliers and dates. In the case of a
schedul e, the step dates may be subject to adjustnent
in accordance wth any adjustnments specified 1n the
cal cul at i onPeri odDat eSAdj ust nent s. e multiplier can
be a positive or negative decimal. This el ement shoul d
only be included if the multiplier is not equal to 1
(oné) for the termof the stream

</ xsd: docunent ati on>

</ xsd:; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="spreadSchedul e" type="SpreadSchedul e" ni nQccurs="0" maxCccur s="unt
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
The | SDA Spread or a Spread schedul e expressed as
explicit spreads and dates. In the case of a schedul e,
the step dates may be sub{ect to adjustnent in
accordance with any adjustnents specified in
cal cul ati onPer i odDat esAdj ust ments. The spread is a_per
annum rate, expressed as a decinal. For purposes of
determning a calcul ation period anmount, if positive
the spread wll be added to the floatln? rate and if
negat|ve the spread will be subtracted fromthe
68 basis point (0.1% spread

floating rate. A positiv 1

e
woul d bé represented as O.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="rateTreatnent" type="RateTreatnent Enunf’ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
The specification of any rate conversion which needs to
be applied to the observed rate before being used in
any cal culations. The two conmon conversionS are for
secturities quoted on a bank di scount basis which w |l
need to be converted to either a aneY Mar ket Yi el d or
Bond Equivalent Yield. See the Annex to the 2000 | SDA
Definitions, Section 7.3. Certain General Definitions
Relating to Floating Rate Options, paragraphs (g) and
h) for definitions of these terns.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="capRat eSchedul e" type="Stri keSchedul e" mi nCccurs="0" nmaxCccur s="ur
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
The cap rate or cap rate schedule, if
applies to the floating rate. The cap
only required where th oating rate
is Capped at a certain I. A'cap rate sched
t
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expressed as explicit cap rates and dates and th
dates may be subject to adjustnent in accordance
anY adj uStments specified 1n .
cal culationPeri odDat esAdj ust nents. The cap rate i
assuned to be exclusive of any spread and is a per
annum rate, expressed as a decinmal. A cap rate of 5%
woul d be represented as 0. 05.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="fl oor Rat eSchedul e" type="Stri keSchedul e m nCccurs="0" maxQCccurs="
<xsd: annot ati on>
<xsd: docunment ati on xm : I ang="en" >
The floor rate or floor rate schedul e,
applies to the floating rate, The fl oo
Is only required where“the floating ra
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te on a swap



streamis floored at a certain strike level. A floor
rate schedule is expressed as explicit floor rates and
dates and the steﬁ dates may be subject to adjustnent
in accordance W th any adj ustnents sReC|f|ed In .

cal cul ati onPeri odDat esAdj ustments. The floor rate is
assuned to be exclusive of any spread and is a pe
annumrate, expressed as a decimal. A floor rate of 5%

woul d be represented as 0. 05.
</ 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="Fl oat i ngRat eCal cul ati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> o )
A type defining the floafing rate and definitions relating to
the cal cul ati oh of floating rate anmounts.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Fl| oati ngRat e" >
<xsd: sequence> o . .
<xsd: el ement name="initial Rate" type="xsd:decimal "™ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
The initial floating raté reset agreed between the
principal parties involved in the“trade. This is
assuned to be the first required reset rate for the
first regular calculation period. It should only be
i ncluded”when the rate is hot equal to the rate

published on the source inplied by the floating rate
bnggx. An initial rate of 5% would be represented as
</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el emrent nane="fi nal Rat eRoundi ng" type="Roundi ng" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en"> )
The roundi ng convention fo apF!y to the final rate used
in determnation of a calculation period anmount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="aver agi ngMet hod" type="Averagi ngMet hodEnunmt’ m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xni ;| ang="en"> o
If averaging is applicable, this conponent sReC|f|es
ether a wejighted or unwel ghted average net hod of
calculation iS to be used. The conponent nust only be
i ncl uded when averagi ng applies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="negativelnterestRateTreatnent" type="Negati vel nterestRateTreat nment
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

The specification of any provisions for cal cul ating
aynment obligations wheh a flpatlnP rate i s negativVve
?elther due fo a quoted negative floating rate or by
operation of a spread that is subtracted fromthe

oating rate),
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Fl oati ngRat el ndex" >
<xsd: annot ati on>
<xsd: docunent ation xnl:|lang="en">, ) )
The | SDA Fl oating Rate Option, i.e. the floating rate index.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base:"xsd:nornal|zedStr|ng">
<xsd:attribute nane="fl oati ngRat el ndexSchene" type="xsd: anyURI " defaul t="http://ww. f pr
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >



</ xsd: conpl exType>
<xsd: conpl exType nane="For ecast Rat el ndex" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A type defining a rate index.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="fl oati ngRat el ndex" type="Fl oati ngRat el ndex" >
<xsd: annot ati on> _
<xsd: docunent ation xnl:|lang="en">, )
Thg | SDA Floating Rate Option, i.e. the floating rate
i ndex.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="i ndexTenor" type="Interval ">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
The | SDA Designated Maturity, i.e. the tenor of the
floating rate. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="For nul a" >
<xsd: annot ati on>
<xsd: docunentatijon xnl ;| ang="en"> ) ) o
A type describing a financial forrmula, with its description and
conponent s. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: el enent nanme="fornul aDescri ption" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atj on xn1:|anP:"en">
Text description of the fornula
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="math" type="Math" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en" >

An el enment for containing an XM_ representation of the .
formula. Defined using xS8d:any currently for flexibility in
choi ce of | anguage (Mat hM., enMat h)

</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="f or nul aConponent” type="Fornul aConponent" m nCccurs="0" nmaxQccur s="unl
<xsd: annot ation> . .
<xsd: docunentation xnl:|ang="en">
El ements describing the conponents of the fornula. The_npane
attribute points to a value used in the math el enent. The
href attribute points to a value el sewhere in the docunent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="For mul aConponent " >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
El ements describing the conponents of the formula. The_npane
attribute points to a value used in the math el enent. The href
attribute points to a value el sewhere in the docunment
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: el enent nane="conponent Descri ption" type="xsd:string">
<xsd: annot ati on> .
<xsd: docunent atjon xm :|ang="en">
Text description of the Conponent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement name="fornul a" type="Formla" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
Additional formulas required to describe this conmponent
</ xsd: docunent at i on>
</ xsd: annot at | on>



</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="npanme" type="xsd: nornalizedString"/>
<xsd:attribute name="href" type="xsd:|DREF"/>
</xsd:conPIexType>
<xsd: conpl exType name="FxCashSettl| ement" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en?>, )
A type that is used for escrlblnP cash settlement of an option
/| non deliverable forward. It 1includes the currency to settle
into together wth the fixings required to calculate the
currency anount.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> )
The currency 1n which a cash settlenent for non-deliverable
forward and’ non-deliverabl e options.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o o
<xsd: el ement nanme="fixi ng" type="FxFi xi ng" nmaxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> . o
Specifies the source for and timng of a f|X|n? of an
exchange rate, This is used in the agreenent o
non-deli verabl e forward trades as well as various types of
FX OIC options that require observations against a
particul ar rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="FxFi xi ng" >
<xsd: annot ati on>
<xsd; docunent ation xnl:lang="en"> o o
A type that specifies the source for and timng of a fixing of
an exchange rate, This is used in the agreenent of
non-del i verable forward trades as. well as_various types of FX
CWF options that require observations against a pariicular
rate.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="FxSpot Rat eSour ce" >
<xsd: sequence> . .
<xsd: el ement nanme="quot edCurrencyPair" type="CQuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
Defines the two currenciés for an FX trade and. the
qguotation relationship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el ement nanme="fi xi ngDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xpl ;I ang="en">

Descri bes the specific date when a non-deliverable
forward or non-deliverable option will "fix" against a
particular rate, which wll be used to conpute'the

ultimate cash settlenment.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="FxRate">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?="en"> ) )
A type describing the rate of a currency conversion: pair of
currency, quotation node and exchange rate.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on> .
<xsd; docunentation xm : |l ang="en">
Defines the two currenciés for an FX trade and the



guotation rel ationship between the two currencies.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="rate" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"
The rate of exchange betWween the two currencies of the leg
of a deal. Mist be specified with a quote basis.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exType name="FxSpot Rat eSour ce" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
A type defining the source and tine for an fx rate.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent nane= prlnaryRateSource type="1nformati onSour ce">
<xsd: annot at | on>
<xsd: document ati on xni : mﬂ
The rlnarY source for ere the rate observation will
occur typlcally be either a page or a reference bank
publi shed rat
</ Xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="secondar yRat eSource" type="Infornmati onSource" m nCccurs="0">
<xsd: annot at i on>
<xsd: document at i on xn1 | ang="en" >
An alternative secon arY source for where the rate
observation wi| occur typically be either a page or
a reference bank gubllshed rate.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="fi xi ngTi me" type="Busi nessCenter Ti ne">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The tine at which the spdt currer
observed. It Is specified as a't
center, e.g. 11:00am London ti ne.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane=" Gover ni ngLaw' >
<xsd: sI npl eCont ent >
<xsd: ext ensi on base="xsd: nornal i zedSt ri ng" >
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<xsd: attribute nanme="governi ngLawScheng" type="xsd:anyURlI" defaul t="http://ww. fpni .

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="IdentifiedCurrency">
<xsd: annot at | on>
<xsd: documentation xnl :|ang="en">
SpeC|f|es CUrrencg with ID attribute.
</ xsd: docunent ati on
</ xsd: annotat|0n>
<xsd:si npl eContent> .
<xsd: ext ens| on base="Curre n cy">
<xsd:attribute nane= |d‘ type="xsd: 1 D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="ldentifi edDate">
<xsd: annot at | on>
<xsd docunent ati on xm : | ang="en">
A date which can be refefenced el sewhere
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd:si npleContent> .
<xsd: ext ensi on base="xsd: da te
<xsd:attribute name="id" type -"xsd:ID‘/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exT e nane="1denti fi edPayer Recei ver" >
<xsd: annota |on>



<xsd: docunent atjon xpl:lang="en"> ) .
AtEypg ?xtendlng t he Payer Recei verEnumtype wih an id
attribute.

</ xsd: docunent ati on>

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

<xsd: ext ensi on base="Payer Recei ver Enuni' >
<xsd:attribute name="id" type="xsd:ID'/>

</ xsd; ext ensi on>

</ xsd: si mpl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Informati onProvi der">
<xsd:sinpl eContent> _ -
<xsd: ext ensi on base="xsd: normal i zedStrjng">
<xsd: attri bute nane="inf ornati onProvi dé
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nanme="1| nf or mat i onSour ce" >
<xsd: annot ati on>

<xsd: docunentation xnl :Ilang="en"> ) ) )
A type defining the source for a piece of information (e.g. a
rate refix or an fx fixing).

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="rat eSour ce" type="Infornmati onProvider">
<xsd: annot ati on>
<xsd: docunent ati on xnml : Il ang="en">
An infornation source fof obtaining a market rate. For
exanpl e Bl oonberg, Reuters, Telerafe etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el enent > )

<xsd: el enent nanme="r at eSour cePage" type="Rat eSourcePage" m nCccurs="0">
<xsd: annot ation> .

<xsd: docupentation xnl:|ang="en"> o
A ?pe0|f|c page for the rate source for obtaining a nmarket
rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el enent > ) ) )

<xsd: el enent nane="r at eSour cePageHeadi ng" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .

<xsd: docunentation xnl :Ilang="en"> )
The heading for the rate source on a given rate source
age.
</§sg:docunantat|on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Ilnstrument|d">
<xsd: annot ati on>

<xsd: docunent ati on xn1;|an?;"en"> )

A shaort formunique identifier for a security.

</ xsd: docunent at i on> .

<xsd: docunentati on xnl: | ang="de">
Ei ndeut | ges Wert papl er kAVr zel

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd:attribute nane="instrunmentl| dSchene"
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe name="1| nt er est Accr ual sConpoundi ngMet hod" >
<xsd: annotati on>

<xsd: docunentation xnm :lang="en">
A type defining the way in which interests are accrued: the
applicable rate (fixed or floating reference) and the
cohpoundi ng net hod.

</ xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Int er est Accr ual sMet hod" >
<xsd: sequence m nCccurs="0"> | )
<xsd: el enent nane="conpoundi nghet hod" type="Conpoundi ngMet hodEnuni' >
<xsd: annot ati on> .
<xsd: docunmentati on xm : |l ang="en"> )
If nore that one cal cul afi on period contributes to
singl e paynent anount this el enent specifies whethe

type="xsd: anyURlI " use="required"/>
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nﬁoundlng is appllcable and if so, what conpoundlng
odis fo used, Thi's elenent nust only be
|nclu ed when nDre that one cal cul ation period
contributes to a single paynment anount.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nane="1| nt er est Accr ual sMet hod" >
<xsd: annota I on>
<xsd docunentation xnl:lang="en"> )
A type describing the ne hod. f or accrU|n? i nterests on .
di vidends. Can be either a fixed rate reference or a floating
rate reference,
</ xsd: docunent at | on>
</ xsd: annot at1 on>
<xsd: choj ce> . .
<xsd: el enent nane="fl oati ngRat eCal cul ati on" type="Fl oatingRateCal cul ati on">
<xsd: annot at | on>
<xsd: docunment ati on xni: | ang="en"
The floatln? rate calcul ation deflnltlons
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement name="fi xedRat e" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: document ation xm : Iang en" >
The calcul ation period fixed rate. A per _annumrate
expressed as a decinal. A ixed rate of 5% woul d be
represented as 0.05
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: co exT pe nanme="1 nt er nedi aryl nf ormati on" >
<xsd annota I on>
<xsd: document ation xm :1ang="en">
A type that descrlbes the information to identif
intermedi ary through Paynent wi || be nmade the
correspondent bank“to the ultimate beneficiary of the funds.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce> . .
<xsd: el ement nanme="routi ngl ds" type:"RoutlngIds">

<xsd: annot at | on>
<xsd: document ati on_xnl : | ang="e
A set  of unlque identifiers for a party, eachone
Wi t hi a pa hent " system The
ch part not have nore than one

t
identifying the party
assunption’is that ea
identifier wthin the sane paynent system
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) ) o )
<xsd: el enent name="routi ngExplicitDetails" type="RoutingExplicitDetails">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">

A'set of details that is used to identify a part
i nvol ved 1 n the routlng a  paynent  when the par th does
not have a code that entifies it within one of the

recogni zed Paynent syst ens.
</ xsd: docunen i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el ement name="routi ngl dsAndExplicitDetails" type="Routingl dsAndExplicitDetails">
<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en"> )

A conbi nation of coded payment systemiden
details for physical addre55|ng or a part
the routing of a Baynen

</ xsd: docunent ati on
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: choi ce> ) ) )
<xsd: el enent name="i nt er medi ar ySequenceNunber" type="xsd: i nteger">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
A sequence number that gives the position of the current
internediary in the chain of paynent internediaries. The

tifi nd
y in



assunmed donami n_val ue set is an ascendi ng sequence of
integers starting from 1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="1|nterval ">
<xsd: annot ati on>
<xsd: docunentati on xn :lang="en">
A tyﬁe defining a tinge i1nterval or offset, e, g. one day, three
months. Used for specifying frequencies at which events occur
the tenor of a floating rafe or an offset relative to another

at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . o .
<xsd: el ement name="periodMultiplier" type="xsd:integer">
<xsd: annot ati on> .
<xsd: docunent ation xpl:|ang="en">
Atime perijod nulthﬁller, e,P._
val ue can be used en speci ¥|n% an offset relative to
another date, e, g. -2 days. If the period value is T (Term
t hen periodMil tipiier nust contain the value 1
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="period" type="Peri odEnuni' >
<xsd: annot ati on> .
<xsd: docunent ation xnm : Il ang="en">
Atime period, e.g, a day, week, nmpnth, year or termof the
stream |f the periodMultiplier value 1s°0 (zero) then
period nust contain the value D (day).
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="Legal Entity">
<xsd: annotati on>
<xsd: docunentation xm : Il ang="en">
A type defining a legal éentity.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement name="entityNane" type="EntityNane">
<xsd: annot ati on> .
<xsd: docunentatjon xnm :lang="en"> )
The nane of the party. A free format string. FpM does
not define usage rules for this elenent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="entityld" type="Entityld" m nCccurs="0" naxCccurs="unbounded">
<xsd: annot ati on> .
<xsd; docunent ation xm ;| ang="en"> )
Alegal entity identifier (e.g. RED entity code)..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd: el emrent nane="entityld" type="Entityld" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd; docunent ation xm ;| ang="en"> )
Alegal entity identifier (e.g. RED entity code)..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> )
<xsd: conpl exType name="Manual Exerci se">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> .
A type defining nanual eXercise, i.,e. that the option buyer
counterparty mist give notice to the option seller of exércise.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . . . .
<xsd: el ement nanme="exerci seNotice" type="ExerciseNotice" m nCccurs="0">
<xsd: annot ati on>

1, 2 or 3 etc. A negative



<xsd: docunment ati on xn1:|an9:"en"> ) )
Beflnltlon of the party to whom notice of exercise should
e glven. .
</ xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="fal | backExerci se" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl :|ang="en"> .
If fallback exercise is Specified then the notional anmpunt
of the underlylgg swap, nhot previously exercised under the
e

swaption, w be automatically exercised at the expiration

time on the expiration date if” at such time the buyer iIs

i n-the-noney, provided that the difference between the
settlement rate and the fixed rate under the rel evant

under | |n% swap ILs not | ess than one tenth of a percentage
oi nt KO. 0% or 0.001). The term.in-the-noney is assuned to
ave the nmeaning defihed in the 2000 | SDA Definitions,
Section 17.4. |n-the-noney.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Mast er Agr eenent " >
<xsd: annot ati on>
<xsd: docunent at i on xnj:lan%:"en">
An entity for defining the agreenent_executed between the
arties and intended to govern all OTC derivatives transactions
etween those parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="mast er Agr eenent Type" type="Mast er Agr eenent Type" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> i i
The agreenent executed bétween the parties and intended to
?overn product - speci fic derivatives transacti ons between
hose parties. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="nast er Agr eenent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent atj on xm : [ ang="en" > i
The date on which the maSter agreenent was signed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTXge nanme="Mast er Agr eenent Type" >
<xsd:si npl eContent> _ -
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd: attri bute nane="nmst er Agr eenent TypeSchene" type="xsd: anyURl " defaul t="http://vwwv. f
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Mast er Confi rmati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> ) )
An entity for defining the master confirmati on agreenent
execut ed” between the parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="mast er Confirmati onType" type="MasterConfirmati onType">
<xsd: annot ati on> .
<xsd: docunentation xnm : |l ang="en">
Thettype of master confifmation executed between the
arties.
</§sd:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="mast er Confirmati onDate" type="xsd: date">
<xsd: annotation> . .
<xsd: docunent ation xnml ;lang="en"> )
The date of the confirmafion executed between the parties
and intended to govern all relevant transactions between
those parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nanme="mast er Confirmati onAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) )
The date that an annex to the master confirmtion was
executed between the parties.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Mast er Confirmati onType" >
<xsd:si npl eContent> _ -
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nane="master Confirnmati onTypeSchene" type="xsd:anyURI " default="http://w
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="Mat h" m xed="true">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining a mat hemati cal expression.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: any namespace="##any" processContents="skip" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exTXge name="Matri xType" >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd:attri bute nane="nmatri xTypeSchene" "t ype="xsd: anyURI " defaul t="http://ww. fpnm . org/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Matri xTer ni' >
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nane="matri xTer nSchene" "t ype="xsd: anyURI " defaul t="http://ww. fpm . org/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType>
<xsd: conpl exType nanme="NMoney" >
<xsd: annot ati on>
<xsd: docunentati on xnl :lang="en">
A type defining a currency anount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatijon xnl;lang="en"> )
The currency I n which an"anount i s denoni nat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nane="anount" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en"> )
The nmonetary quantity In currency units.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</xsd:conPIexType> . .
<xsd: conpl exType name="Mul ti pl eExerci se">
<xsd: annot ati on>
<xsd: docunentation xml ;| ang="en"> o .
Atype definint nultiple exercise. As defining in the 200 | SDA
Definitions, Section 12.4. Miltiple Exercise, "the buyer of the
option has the right to exercise all aor |ess than all the
unexerci sed notionhal amount of the underlying swap on one or
nore days in the exercise period, but on any such day naK not
exercise |l ess than the m ni num noti onal anpunt or nore than the
maxi mum noti onal anobunt, and if an integral nultiple amunt Is
speci fied, the notional exercised must be equal to or, be an
integral multiple of, the integral multiple anmunt.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ -
<xsd: ext ensi on base="Parti al Exerci se">
<xsd: sequence> ] ) ) )
<xsd: el enrent nane="maxi nunNot i onal Anount" type="xsd: deci mal" m nCccurs="0">



<xsd: annot ati on>
<xsd: docupent ati on xm : | ang="en" > )
The naxi mum notional anolnt that can be exercised on a
gi ven exercise date.
</ 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: conp exT¥ e nanme="Cf fset" >
<xsd: annota I on>
<xsd: document ation xm ; ?- en"
A type defining an of fse used in calculating a new date
relative to a reference date. Currently, the only offsets
def i ned are expected to be expressed as either cal endar or
busi ness fsets
</ xsd: docunen atlo
</ xsd: annot at i on>
<xsd: conpl exContent >
<xsd: ext ensi on base="Interval"
<xsd: sequence> )
<xsd: el enent nane:"dayType" type="DayTypeEnum' m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xml ;| ang="en"
I'n the case of an offset speC|f|ed as a_ nunber of days,
hi s el enent defines whet her conS|derat|on IS given as
whet her a day is a good business day or not. If a
type of business days is specified then
busi ness days are | gnored when calculatlng t he
et, The financial buUsiness centers to use for
det erm nati on. of bu5|ness days are inplied by the
context in which this elenent is used. This el enent
nust onI¥ be i1 ncluded when the offset is specified as a
nunber days. If the offset is zero days then the
dayType elenent should not be included.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> . .
<xsd: conpl exType nanme="Parti al Exercise">
<xsd: annot at | on>
<xsd: docunment ati on xni ;| ang="en">
A type defining partial éxercise, As defined in the 2000 | SDA
Definitions, Section 12.3 Parti al ExerC|se t he buyer of the
Rtlon may exerci se aII or less than all the notional anount of
t he under yi ng smaP nay not be I ess than the mnipnum
noti onal amount speC| d) and nust be an integral nultiple
of the integral nu tiple anDunt if specified.
</ xsd: docunentati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el enent nane="noti onal Ref erence" type="Reference" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: docunentatlon xm : I ang="en"
A ointer style referencé to the associ at ed notiona
edul e deflned el sewhere in the docunent.
</xsd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nanme="integral Mul ti pl eAmount" type="xsd: deci mal " m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni ;| ang="en">
A notional arount. which restrlcts t he ampunt of notlona
that can be exercised mh partial exercise or nultiple
exercise Is applicable he integral multiple anmount
defines a lTower Iimt of notional that can be exercised and
al so defines a unit multi ple of notjonal that can be
exercised, i1.e. only integer multiples of this anpbunt can
be exerci sed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="m ni nunNot i onal Amount" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The m ni mum notional anolnt that can be exercised on a
gi ven exercise date. See multipl eExercise.
</ Xsd: docunent at i on>

wm!



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Paynment">
<xsd: annot ati on>
<xsd; docupentation xnl:lang="en">
A type for defining paynents
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerReceiver.nodel "/>
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eDate" nmi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xni ;| ang="en"> ) ) )
The paynent date. This date |Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o )
<xsd: el emrent nanme="adj ust edPaynent Dat e" type="ldentifiedDate" m nQCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">
The adj usted paynent date, This date shoul d al ready be
adj usted for any applicabl e busi ness day convention. This
conponent is not intended for use in trade confirmati on but
nmy be specified to allow the fee structure to al so serve as
a cashflow type conponent (all dates the the Cashflows type
are adj usted” paynent dates
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="paynent Type" type="Paynent Type" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> o
A classification of the fype of fee or additional paynent,
e.g. brokerage, upfront fee etc. FpM. does not define
domai n valueS for this elenment.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nane="settl enentlnformation" type="Settl enentlnformation” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
The infornmation required to settle a currency paynent that
results froma, trade.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nane="di scount Factor" type="xsd:decinmal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en">
The val ue representing the discount factor used to
cal cul ate the present “val ue of the cash fl ow
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="present Val ueAmount" type="Money" mni nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an?:"en">
The anPunt representing the present value of the forecast
aynment .
</§s%:docunpntat|on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
<xsd:attribute nane="href" type="xsd:|DREF">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > .
Can be used to reference"the yield curve used to estimte the
di scount factor
</ xsd: docunent ati on>
</ xsd: annot at i on>
</xsd:attribute>
</xsd:conPIexType>
<xsd: conpl exType nanme="Paynent Currency" >



<xsd: annot ati on>
<xsd docunentatlon xm : I ang="en" > )
tyP escrlblng the cufrency in which the paynent relating to
th eg anDunt egU|ty anDunt or interest anmpunt) or the
di vidend wi | enofmi nat ed
</ xsd: docunentatlon>
</ xsd: annot at| on>
<xsd: ch0|ce m nCccur s="0">
<xsd: el enent nane="currency" type="Currency">
<xsd: annot at | on>
<xsd: docunment atjon xm :lang="en"> . )
The currency in which an amunt is denoni nated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
Specifies the nethod according to which an anount or a date
i s determ ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd:attribute name="id" yPe—"xsd:ID‘/>
<xsd:attribute nane="href" type="xsd: | DREF"/>
</ xsd: conpl exType>
<xsd: conp exTXge name="Paynent Type" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: nornal i zedSt ri ng" >
<xsd:attribute nane="payment TypeScheme” type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Peri odi cDates">
<xsd: sequence>

<xsd: el enent name="cal cul ationStart Date" type="Adj ustabl eO Rel ativeDate"/>
<xsd: el enent name="cal cul at i onEndDat e" type-"Ad{ustabIeCXReIatlveEnte" m nCccurs="0"/>
<xsd: el ement nane="cal cul ati onPeri odFrequency ype="Cal cul at1 onPer i odFrequency" >

<xsd: annot ati on>
<xsd: document ation xm :|ang="en">
The frequency at which cal cul ation period end dates occur
w th the regular Fart of the cal culation period schedul e
and their roll e convention.
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="cal cul ati onPeri odDat esAdj ust nent s" type="Busi nessDayAdj ust ments" >
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">

The busi ness day. convention to apply to each cal cul atjon
period end date’if |t would otherwise fall on a day that is
not a business day in the specified financial business

centers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> S
<xsd: conp exT¥ e nanme="Pri nci pal Exchanges" >
<xsd: annota I on>
<xsd docunentation xpl : Il ang="en"
ype deflnlng mhlch pr|n0|pal exchanges occur for the stream
</xsd docunent at i
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent name="ini ti al Exchange" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en" o
Atrue/false flag to indicate mhether there is an initial
exchange of princCipal on the effective date.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent nane="fi nal Exchange" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: document ation xm :|ang="en" .
Atrue/fal se flag. to indicate mhether there is a final
exchange of princCipal on the termnation date.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="i nt er redi at eExchange" type="xsd: bool ean">



<xsd: annot ati on> .
<xsd: document ati on xm :
Atrue/false flag
i nternedi ate or
term of the swap.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType>
<xsd: conpl exType name="Product" abstract="true">
<xsd: annot ati on>
<xsd:docunentat|on_xn1:Iangz"en"
The base type which all FpM. products extend.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="product Type" type="Product Type" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ation> . .
<xsd: docunentation xm :|ang="en"> )
A classification of the Ype of product. FpM defines a
si npl e product  categorization using a codi ng schene.
</ xsd. docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement name="product!ld" type="Productld" m nCccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xnl;lang="en">
A product reference idenfifier allocated by a party. FpM
does not define the domain val ues associated with this
el ement, Note that the domamin values for this elenent are
not strictly an enunerated |ist.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Product|d">
<xsd:sinpl eContent> _ -
<xsd: ext ensi on base= xsd:nornallzedStr|n? >
<xsd: attri bute nane="productldSchene" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Product Type" >
<xsd: si npl eCont ent > . .
<xsd: extensi on base="xsd: nornalizedString">
<xsd:attri bute nane="product TypeSchenme™ type="xsd:anyURl " defaul t="http://ww.fpnl . org/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="Quot edCurrencyPair">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type that describes the conposition of a rate that has been
uoted or i1s to be quoted. This includes the two currencies and
the quotation relatlonsh|F between the two currencies and iIs
used as a buil ding block throughout the FX specification
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="currencyl" type="Currency">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> ) ) )
The first currency specified when a pair of currencies is
to be eval uat ed
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nane="currency2" type="Currency">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) ) )
The second currency specified when a pair of currencies is
to be eval uated
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="quot eBasi s" type="_Quot eBasi sEnuni' >
<xsd: annot ati on> .
<xsd: docunent ati on_ xnl : | ang="en" > )
The met hod by which the eéxchange rate is quoted.
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType name="Rate" abstract="true">
<xsd: annot ati on>
<xsd: docunent at i on> . . .
The abstract base class for all types which define interest
rate streanms. .
</ xsd: docunent ati on>
</ xsd: annot at i on> ]
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType> .
<xsd: conpl exType nanme="Rat eCbservati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) o
A type defining parameters associated with an individual
observation or fixing. This type forns part of the cashfl ow
representation of a Stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="reset Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
The reset date,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nanme="adj ust edFi xi ngDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xm : [ ang="en" > )
The adjusted fixing date, i.e. the actual date the rate is
observed. The date shoul d al ready be adjusted for any
appl i cabl e busi ness day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="observedRate" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">

The actual observed rate before any required rate treatnment
is applied, e.g. before converting a rate quoted on a
di scount basis™to an e3U|vaIent yield. An observed rate of

5% woul d be represente
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > ) )
<xsd: el ement nanme="treat edRate" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentation xm :lang="en"> ]
The observed rate after any required rate treatnment is
applied. Atreated rate of " 5% woul d be represented as 0. 05.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > ) ) o
<xsd: el ement nanme="observati onWei ght" type="xsd: positivelnteger">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en">

as 0.05

The nunber of days wei ghting to be associated with the rate
observation, i.e. the nunbef of days such rate is in
effect. This Is applicable In the Case of a weighted
average nethod of cal cul ati on where nore than one reset
date i's established for a single calculation period.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nanme="r at eRef erence" type="Reference" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xpml:Ilang="en">

A pointer style reference to a floating rate conponent
defined as part of a stub calcul ati on period anpunt
conmponent. It is only required when it is necessary to

di stinguish two rate” observations for the sanme fixing date
hi ch Coul d occur when |inear interpolation of two

different rates occurs for a stub calcul ation period.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="forecastRate" type="xsd: deciml" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The val ue representing the forecast rate used to cal cul ate
the forecast future value of the accrual period.A val ue of
1% shoul d be represented as 0.01
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="treat edFor ecast Rate" type="xsd: deci nal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an%: en" >
The val ue representing the forecast rate a
rate treatnent rules. A value of 1% should
as 0.01 i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Rat eSour cePage" >
<xsd: si npl eCont ent > ) .
<xsd: ext ensi on base="xsd: normal i zedString
<xsd:attri bute nane="rat eSour cePageSche
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) ]
Specifies the anchor as an href attribute. The href attribute
value is a pointer style reference to the el enment or conponent
el sewhere in the docummrent where the anchor is defined.
</ xsd: docunent ati on>
</ xsd: annot at i on> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required"/>
</xsd:conPIexType>
<xsd: conp exT¥pe nane=" Ref er enceAnount " >
<xsd: annotati on>
<xsd: docunentation xnml :lang="en">
Specifies the reference anpbunt using a schene.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmalizedStri ng">
<xsd: attri bute nane="ref erenceAnount Schene" type="xsd:anyURl"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ref er enceBank" >
<xsd: annotati on>
<xsd: docunent ation xm : Il ang="en"> ) o
A type to describe an inStitution (party) identified by neans
of a coding scheme and an optional hane:
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enrent nane="ref er enceBankl d" type="Ref erenceBankl d">
<xsd: annot ati on>

fter applyin
be reBPegen ed

>
me"

type="xsd: anyURl "/ >

<xsd: docunent ati on xn1:|ang="en"> ) o
AndlnsEiEytlon (party) i1dentifier, e.g. a bank identifier
code

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="ref er enceBankNane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatijon xnm ;| ang="en"> )
The nane of the institution (Party). A free format string.
FpM. does not define usage rules for the el enent.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ref er enceBankl d" >
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornalizedString">
<xsd:attri bute nane="ref erenceBankl dSchene" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Rel ati veDat eCf f set" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



A tyPe defining a date (referred to as the derived date) as a
relative offsef from another date ;ref rred to as the anhchor
date). |If the anchor date is i1tself an ad hu ta e date then the
offset is assuned to be calculated fromt e adj ust anchor
date. A nupber of different scenarios can suPp namnel y;
1) the derived date ny sinply be a numnber o cal en Perrods
(daKs, weeks, months or years) precedrng foll ow
anchor date; 2) the unadjusted derived date nmay be a nunber of
cal endar peri ods(days, weeks, nonths or ears) precedi ng or
fol lowi ng the anchof date with the resul nadj usted derived
date subject to adjustnent in accordance mn h s ecified
busrness day conventron i.e. the derived date nust f II on a

ood business day; 3) the derived date may be a nunber of

usi ness days preceding or follow ng the anchor date. Note that
t he busi nessDayConvention specifies any required, adju st nen t to
t he unadjusted derrved date A negative or positive value in
t he perro dmul tIP i er indicates whether the unpadjusted derived
precedes or ows the anchor date. The busi nessDayConventi on
shoul d contarn a value NONE i f the day type el ement” contalins a
val ue of Business (since specifying a negative or positive

busi ness days of fset woul d al ready gua rantee that the derived
date would fall on a good businesS day in the specified

busi ness centers).
</ xsd: docunent at i on>
</ xsd: annot at_.i on>
<xsd:conp|ebentent
<xsd: ext ensi on base="COf set">
<xsd: sequence>

<xsd: el ement name="busi nessDayConvention" type="Busi nessDayConventi onEnuni >

<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
The convention for adjusting a date if it would
otherw se fall on a day that is not a business day.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: group ref="Busi nessCent ersO Reference. ppdel " mi nCccurs="0"/>
<xsd: el ement nane="dat eRel ati veTo" type="Reference">
<xsd: annot at | on>
<xsd: docunentatron xm : 1 ang="en" >

SPecr i es the anchor as an href attribute. The href
tribute value is a pointer style reference to the
el ement or conponent el sewhere in the docunent where

t he anchor date Is defined.
</ 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="Rel ati veDat es" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
A type describing a set of dates defined as relative to another
set " of dates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> )
<xsd: ext ensi on base="Rel ati veDat e(f f set ">
<xsd: sequence> . . o .
<xsd: el enent nane="peri odSki p" type="xsd: positivelnteger" mnQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"
The number of periods in the referenced date schedul e
that are between each date in the relative date
schedul e. Thus a skip of 2 would nean that dates are
relatrve to every second date | n the referenced
fﬁhed% e. If present this should have a val ue greater
an
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="schedul eBounds" type="Dat eRange" mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : |l ang="en">
The first and last dates of a schedule. This can be
used to restrict the range of values in a reference
series of dates.
</ 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="Rel at i veDat eSequence" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> | ) ) )
A type descrlbln? a date when this date is defined in reference
to anot her date through one or several date offsets.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el emrent nane="dat eRel ati veTo" type="Reference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
SFecgfles the anchor as an href attribute. The href
attribute value is a pointer style reference to the el ement
or component el sewhere in the docunent where the anchor
date i1s defined.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enrent nane="dat e f set"” Ey e="DateO fset" maxCccurs="unbounded"/ >
<xsd: group ref="Busi nessCenters ef erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> ) o
<xsd: conpl exType name="Requiredl dentifierDate">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en"> .
A date with a required identifier which can be referenced
el sewher e. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> .,
<xsd: ext ensi on base="xsd: date"> )
<xsd:attri bute nane="id" type="xsd: | D' use="required"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType>
<xsd: conp exType nanme="Reset Frequency" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">
A tyPe defining the rese frequencK. In the case of a weekly
, e

rese al so spécifies the day of t week that the reset :

occurs. |If the reset frequencty is greater than the cal cul ation

peri od frequenc¥ the this inplies that pore or nore reset dates

I's established for each cal cul ation perjiod and sone form of

rate averagi nhg is aPpllcabIe. The speci fic averagi ng net hod of
e

cal culatioh 1 s speci
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Interval ">
<xsd: sequence> . . .
<xsd: el ement nanme="weekl yRol | Conventi on" type="Weekl yRol | Conventi onEnunf m nQccurs="(
<xsd: annot ati on>
<xsd: docunent ati on xn1:|aag;"en">
The day of the week on ich a weekly reset date
occurs. This elenment nust be included if the reset
frequency 1s defined as weekly and not ot herw se.
</ 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 nane=" Roundi ng" >
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> o
A tYRe defining a roundi hg direction and precision to be used
in e rounding of a rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) ) )
<xsd: el ement nanme="roundi ngDi rection" type="Roundi ngDi rectionEnuni >
<xsd: annot ati on> .
<xsd: docunentation xni:Ilang="en">
Speci fies the rounding direction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement name="preci sion" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on>

d in FloatingRateCal cul ation



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

Specifies the roundrn% precision in terms of a nunber of
deci nal places. Note how a percentage rate rounding of 5
deci mal places is expressed as a rounding precision of 7 in
t he. FpM. docunent _si nce t he ercentage i S expressed as a
decinmal, e.g. 9. 87654396(or 09876543) being rounded to
the nearest 5 decinal places is 9.87654% (or 0. 0987654) .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Routi ng">
<xsd: annot at i on>
<xsd docunentatron xm : | ang="en" >
¥pe that provides three alternative ways of |dent|f¥|ng a
par y involved in the routing of a paynen The identification
may use paynent systemidentifiers only; actual name, address
and ot her reference information; or a combination of both.

</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: choj ce> ) )
<xsd: el enent name="routi ngl ds" type="Routi nglds">
<xsd: annot at | on>
<xsd: document ati on_xni : | an
A set of unique identifi
identifying the party
assunption’is that each
identifier mnthln the S
</xsd docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . o . . o .
<xsd: el enent nane="routingExplicitDetails" type="RoutingExplicitDetails">
<xsd: annot at | on>
<xsd: docupent atj on xm : | ang="en">
A set of details that is used to identify a party involved
in the routing of a paynent when the party does hot have a
code that identifies it wthin one of the recognized
paynent systens.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nanme="routi ngl dsAndExplicitDetails" type="Routingl dsAndExplicitDetails">
<xsd: annot at | on>
<xsd: document ation xm :1lang="en">
A conbi nati on of coded payment s stentrd |f rs and,
detarls for physical addressing a pa i nvol ved in the
routing of a paynent.
</ xsd: doCunent at i on>
</ xsd: annot at i on>
</ xsd; elenent>
</ xsd: choi ce>
</xsd'conPIexTy pe>
<xsd: co exType nane="Routi ngExplicitDetail s">
<xsd: annota i on>
<xsd: document ati on xm : | ang="en">
A type that nodel s nane, "address and sup nentarY t ext ual
information for the purPoses of |dent|f a party involved in
the routing of a gaynen
</ xsd: docunent ati on
</xsd:annotat|on>
<xsd: group ref=" RoutrngEprrcrtEbtarls nodel "/ >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Routingld">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Xxsd: nor ma
<xsd:attribute name="routli ngl
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e nanme="Rout i ngl ds" >
<xsd: annota I on>
<xsd docunent ati on xm : | ang="en">

S for a party, eachone

In Ynent system The

rt y not have nore than one
ane paynent system

i zedStri
dCodaSchese” type="xsd: anyUR " def aul t="ht t p: / / www. f prl

Y pe that provides for identifying a party involved in the
rou In a paynent by nmeans of oné or nore standard
denti |cat|on codes.  For exanple, both a SWFT BIC code and a

natronal bank identifier may be required.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el enent nane="routingld" type="Routingld" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

. Of



A unique identifier for party that is a participant in a
reco ni zed Paynent system
</ xsd: docunen i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Rout i ngl dsAndExplicitDetail s">
<xsd annota I on>
<xsd: document ati on_xm : | ang="en">

A type that provides a conbination of Faynen system
i dentification codes with physical dd re s details, for
t he purposes of identifying a party |nvolved in the routing of

a _paynent .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane=' routlnglds" type="Routi ngl ds" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="e
A set  of unique |dent|f iers f a party, eachone
identifying the party wthi a pa ment " system The
assunption’is that each part y not have nore than one
identifier wthin the sane paynent system
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref—"RoutlngEpr|C|tEEta|Is nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane=" Schedul e" >
<xsd: annot at | on>
<xsd docunent ati on xni ; IanP en ">
e

"en" >

Y e defining a schedu rates or anounts in terns of an
|n| ial value and then a serles of steR date and val ue pairs.
On each step date the rate or anount changes to the new step
val ue. The series of step date and val ue palrs are optional. If
not specified, this inplies that the initial value remains

unchanged over tine.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: el enent name="initial Val ue" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en"> o
The initial rate or amouft, as the case may be. An initial
rate of 5% would be represented as 0.05
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="step" type="Step" m nCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunment ati on xm :1ang="en">
The schedul e of step daté and value pairs, On each s P
date the associ ated step val ue becones effectlve I of
steps nay be ordered in the docunent by ascend |ng st
date. P docunent contai ning an unhordered |
steps is still regarded as a confornant docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conpl exType name="Sett| enent | nformation">
<xsd: annot at | on>
<xsd: document ati on xm : Ian% en" >
A type that represents the choice of methods for settling a
potential currency payment resultin fron1a trade: by neans of
a standard settlenhent”instruction, nettln? it out”with other
paynents, or with an explicit settlenent I nstruction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: el enent name="standardSett| ement Styl e" type="StandardSett| enent Styl eEnuni >
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
An o tlonal el ement used to describe how a trade wil
settle. This defines a schene and |s used for ide t|
trades that are jdentified as settling standard nd/
flagged for settlenent netting.
</ xsddocunent at i on>
</ xsd: annot at 1 on>
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</ xsd: el ement > . .
<xsd: el ement name="settl enentlnstruction” type="Settlenentlnstruction">
<xsd: annot ati on>
<xsd: docupentation xpl: |l ang="en">

An explicit specification of how a currency Paynent is to
be made, when the paynment is not netted and thée route is
other than the recipient's standard settlenent instruction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> )
<xsd: conpl exType name="Settl enentl| nstruction">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> ) )
A type that nodels a conplete instruction for settllng a
currency payment, including the sett|enent nethod to be used,
t he cortrespondent bank, any internediary banks and the ultimate

beneficary. )
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="settl| enent Met hod" type="Settl| enent Met hod" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunpentation xpl:|ang="en"> )
The mechani sm by which séttlenment is to be made. The schene
of domain values wll include standard nechani sns such _as
CLS, Fedwi re, Chlgs ABA, Chips U D, SWFT, CHAPS and DDA
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="correspondent | nformati on" type="Routing" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">
The information required to |1dentify the correspondent bank
that will make delivery of the fundS on the paﬁlng bank' s
behal f in the country where the paynment is to be nhade
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . .
<xsd: el ement nanme="intermedi aryl nformati on" type="Intermedi aryl nformati on" m nCccurs="0"
<xsd: annot ati on> _
<xsd; docunentation xnl ;| ang="en"> )
Information to identify an internediary th
paynment will be pade by the correspondéent
ultimte beneficiary of the funds.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . .
<xsd: el ement nanme="benefici aryBank" type="Routing"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> o
The bank that acts for the ultimate beneficiary of the
funds in receiving paynents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement nanme="beneficiary" type="Routing">
<xsd: annot ati on>
<xsd: docupentatjon xpl;Ilang="en"> o
The ultimte beneficiary of the funds. The beneficiary can
be identified either by an account at the benefici aryBank
(gqv).or by explicit routinglnformation. This el ement
provides for the latter.
</ Xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="splitSettlenent" type="SplitSettlenment" nm nCccurs="0" nmaxCccurs="unbol
<xsd: annot ati on> .
<xsd: docunent ation xm : |l ang="en">
The set of iIndividual paynents that are to be nmade when a
currency paynent settling a trade needs to be split between
a nunber of "ultimate beneficiaries. Each split paynment may
need to have its own routing information
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Sett| enment Met hod" >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normalizedStrin
<xsd: attri bute nane="settl enent Met hodS
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</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="Settl| enent Pri ceSource" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) ) )
The source fromwhich the settlenent price is to be obtained,
e.g. a Reuters page, Prezzo di Riferinmento, etc.
</ xsd: docunent ati on>
<xsd: docupentation xnm :|ang="de"> ) )
elle fAVx den Abrechnungspreis (z.B. eine Reuters-Seite,
rezzo di Riferinento, USMLY.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > )
<xsd: ext ens| on base="xsd: nor nal
<xsd:attribute name="settl enen
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Shar edAneri canExerci se">
<xsd: annot ati on>
<x%%Adocunentat|on xm : I ang="en" >

>
rceSchene" type="xsd:anyURI" default="http://ww

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Exerci se">
<xsd: sequence> . .
<xsd: el ement nanme="comencenent Dat e" type="Adj ustabl eO Rel ati veDat e">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ]
The first day of the exefcise period for an Anmerican
style option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="expirationDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The l'ast day within an eXercise period for_ an American
style option., For a European style option it is the
only day within the exercise period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="| at est Exer ci seTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ation xnl :|ang="en">

For a Bernmuda or Aperican style option, the latest tine
on an exerci se busi ness day {excludlng the expiration
date) within the exercise period that notice can be
iveh by the buyer to the seller or seller's agent.
tice of exercise given after this time will be deened
to have been given on the next exercise business day.

</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType name="SplitSettl enent">
<xsd: annot ati on>
<xsd: docunentation xnm : |l ang="en">
A type that supPorts_the di vision of a gross settlenent anount
intdo a nunmber of split settlenments, each requiring Its own
settlenent instruction
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="splitSettlenent Amount" type="Money">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> )
e of the nonetary amounts In a split settlenent paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nane="benefici aryBank" type="Routing" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an%: en" > o
The bank that acts for the ultimate beneficiary of the
funds i n receiving paynents.



</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > o )
<xsd: el ement nane="beneficiary" type="Routing">
<xsd: annot ati on> .
<xsd: docupentatjon xm ;lang="en"> o
The ultimate beneficiary of the funds. The beneficiary can
be identified elther by an account at the benefici aryBank
(qv) . or b¥ exPI|C|t routinglnformation. This el enent
provides for the latter.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" Spr eadSchedul e" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en">
Adds an optional spread type elenent to the Schedule to
identify a |ong or short Spread val ue.
</ xsd: docunent at i on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Schedul e">
<xsd: sequence> .
<xsd: el ement nanme="type" type="SpreadSchedul eType" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane=" Spr eadSchedul eType" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> ) )
Eb{lnes a Spread Type Scheme to identify a long or short spread
val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmal i zedString">
<xsd: attri bute nane="spreadSchedul eTypeéSchene" type="xsd:anyURlI" defaul t="http://ww.f
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe name=" St ep" >
<xsd: annot ati on>
<xsd: docunentati on xnm : |l ang="en">
A type defining a step date and ste
definitions are used to define vary
schedul es, e.g. a notional anortiza
schedul e. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="stepDate" type="xsd:date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en">
The date on_which the asSoci ated stepVal ue becones
effective. This da% may be subject to adjustment in
accordance with a busihess day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="st epVal ue" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en" >
The rate or amount whi ch becones effect
838g0|ated stepDate. A rate of 5% would

</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType>
<xsd: conpl exType nanme="Street Address" >
<xsd: annot ati on>
<xsd: docunentation xm :Ilang="en"> o
A type that describes the set of street and buil di ng nupber
information that 1dentifies a postal address wthin a city.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="streetLi ne" type="xsd:string" maxQccurs="unbounded" >

p value pair. This step
ing rate or anount
tion or a step-up coupon

ive on the
r

%
be represented as



<xsd: annot ati on> .
<xsd: docunentation xm ;I ang="en"> S
An individual [1ne of street and buil di ng nunber
information, formng part of a postal address.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Strike">
<xsd: annot ati on>
<xsd: docunent ati on xn1:!anP:"en">
A type describing a single cap or floor rate.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nanme="stri keRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The rate for a cap or floor.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement > o ) )
<xsd: el ement nanme="buyer" type="Ildentifi edPayerReceiver" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml ;| ang="en">
The buyer of the option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nanme="seller" type="ldentifiedPayerReceiver" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The party that has sol d.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> )
<xsd: conpl exType name="Stri keSchedul e">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|ang:"en">
A type describing a schedule of cap or floor rates.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Schedul e" >
<xsd: sequence> o . .
<xsd: el ement name="buyer" type="IldentifiedPayerReceiver" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
The buyer of the option
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="seller" type="ldentifiedPayerReceiver" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
The party that has sold.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) ) ) ) ) ) )
<xsd: el ement nane="aneri canExerci se" type="Aneri canExercise" substituti onG oup="exercise">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) ) )
The paraneters for defining the exercise period for an Arerican
style option together wth any rul es governing the notiona
anount of the underlying which can be“exerci séd on any given
exerci se date and any aSsoci ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="ber nudaExerci se" type="BernudaExerci se" substituti onG oup="exercise">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The paraneters for defining the exercise period for a Bernuda
style option together wth any rul es governing the notiona
anbunt of the underlying which can be exerciséd on any given



exerci se date and any associ ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nane="eur opeanExerci se" type="EuropeanExercise" substituti onG oup="exercise">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> ) )
The paraneters for defining the exercise period for a EuroPean
style option together wth any rul es governing the notiona
anbunt of the underlying which can be exerci séd on any given
exerci se date and any aSsocl ated exercise fees.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="exerci se" type="Exercise" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) o
An pl acehol der for the actual option exercise definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="product"” type="Product" abstract="true">
<xsd: annot ati on> |
<xsd: docunentatjon xnl:lang="en"> ] ]
An abstract el ement used as a place holder for the substituting
product el ements.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd:8roup_nane="8u3|nesstntersCXReference.nnde|">
<xsd: choj ce> )
<xsd: el ement name="busi nessCent er sRef erence" type="Reference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) ) )
A pointer style reference to a set of financial business
centers defined el sewhere in the docunent. This set of
busi ness centers is used to determ ne whether a particul ar
day is a business day or not.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nane="busi nessCenters" type="Busi nessCenters"/>
</ xsd: choi ce>
</ xsd: gr oup>
<xsd: group nanme="Buyer Sel | er. nodel ">
<xsd: sequence>
<xsd: el enent nanme="buyer Part yRef erence" type="Reference">
<xsd: annot ati on>

<xsd: docunentation xnm :lang="en"> o )
A reference to the party that buys this instrunment, ie.
pays for this instrunent and recejves the rlghts defi ned by
It. See 2000 | SDA definitions Article 11.1 (b). In the case
of FRAs this the fixed rate payer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="sel | er Part yRef erence" type="Reference">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) )
A reference to the party that sells %"VW|tes") this
instrument, i.e, that grants the rights defined by this
instrument and in retufn receives a paynent for it. See
2000 I SDA definitions Article 11.1 (a). In the case of FRAs
this is the floating rate payer
</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: group name="Payer Recei ver. nodel ">
<xsd: sequence>
<xsd: el ement nane="payer PartyRef erence" type="Reference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A reference to the party responsible for nmaking the
paynents defined by this structure.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="recei ver Part yRef erence" type="Reference">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
A reference to the party that receives the paynents



</

</ xsd:
<xsd:

<X

</
</ xsd

</ xsd:

corresponding to this structure.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
xsd: sequence>
group> . . .
roup name="Routi ngExplicitDetails. nodel ">
sd: sequence> . .
<xsd: el ement name="routi ngName" type="xsd:string">
<xsd: annot at | on>
<xsd: docunment atj on xni:|ang="en"
Areal nane that is used to |dent|fy a party involved in
the routing of a gaynEnt
</ xsd: docunent ati on
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nanme="routi ngAddr ess" type:"Address" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
A pPyalcal postal address V|a whi ch a payment can be
route
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >

<xsd: el enent nanme="routi ngAccount Nunber" type="xsd:string" m nCccurs="0">

<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An" account nunber via which a paynent can be routed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="routi ngRef erenceText" type="xsd:string" m nCccurs="0"
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
A piece of free-format téxt used to assjst the
identification of a party involved in the routing of a
paynent .
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</xsd el ement >
xs sequence>
%rou
sc

maxQccur s=" unbol
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