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1 Global Complex Types



1.1 CutName

1.1.1 Description:

Allows for an expiryDateTime cut to be described by name.

1.1.2 Contents:

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

1.1.3 Used by:
*  Complex type: ExpiryDateTime

1.1.4 Derived Types:

1.1.5 Figure:

2 @ cutNameScheme
CutName uri

1.1.6 Schema Fragment:

<xsd:conp|exT¥pe name=" Cut Nane" >
<xsd: annot at i on>
<xsd: docunent ati on xn1:|an%;"en"> .
Al'l ows for an expiryDateTine cut to be described by nane.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normalizedString"> .
<xsd:attri bute nane="cut NameScheme" type="xsd: anyURl " default="http://ww. fpmrl . org/codi nc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.ExpiryDateTime

1.2 ExchangeRate

1.2.1 Description:

A type that is used for describing the exchange rate for a particular transaction.
1.2.2 Contents:

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

» Atype describing the rate of a currency conversion: pair of currency, quotation mode and
exchange rate.

spotRate (zero or one occurrence; of the type xsd:decimal) An optional element used for FX forwards and

certain types of FX OTC options. For deals consumated in the FX Forwards Market, this represents the current

market rate for a particular currency pair. For barrier and digital/binary options, it can be useful to include the

spot rate at the time the option was executed to make it easier to know whether the option needs to move "up”
or "down" to be triggered.

forwardPoints (zero or one occurrence; of the type xsd:decimal) An optional element used for deals
consumated in the FX Forwards market. Forward points represent the interest rate differential between the two
currencies traded and are quoted as a preminum or a discount. Forward points are added to, or subtracted
from, the spot rate to create the rate of the forward trade.

sideRates (zero or one occurrence; of the type SideRates) An optional element that allow for definition of
rates against base currency for non-base currency FX contracts.

1.2.3 Used by:
* Complex type: FxLeg

1.2.4 Derived Types:

1.2.5 Figure:

@ spotRate
—|decimal

_@
* * i
- @ forwardPoints #
@

ExchangeRate decimal

@ sideRates
—/|SideRates

1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="ExchangeRat e" >
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en">
A type that is used for describing the exchange rate for a
particul ar transaction
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="FxRate">
<xsd: sequence> . .
<xsd: el ement name="spot Rate" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : |l ang="en"> )
An optional elenment used for FX forwards and certajn
types of FX OIC options. For deals consumated in the FX
Forwards Market, this represents the current narket rate


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxLeg

for a Partlcular currency pair. For barrier and
digita /blnarY options, it can be useful to include the
spot rate at the tinme the option was executed to nake it
easi er to know whether the option needs to nove "up" or
“down" to be triggered.

</ xsd: docunent at i on>

</ xsd: annot at | on>
</ xsd: el enent > ) . .
<xsd: el ement nane="forwardPoi nts" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en">

An optional elenment used for deals consumated in the FX
Forwar ds market. Forward points represent the interest
rate differential between the two currenci es traded and
are quoted as a prem numor a discount. Forward F0|nts
are added to, or subtracted from the spot rate to create

the rate of the forward trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="si deRat es" type="Si deRates" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en"> o
An optional element that "allow for definition of rates
agai nst base currency for non-base currency FX contracts.
</ xSd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.3 ExpiryDateTime

1.3.1 Description:

A type that describes the date and time in a location of the option expiry. In the case of American options this
is the latest possible expiry date and time.

1.3.2 Contents:

expiryDate (exactly one occurrence; of the type xsd:date) Represents a standard expiry date as defined for an
FX OTC option.

expiryTime (exactly one occurrence; of the type BusinessCenterTime)
cutName (zero or one occurrence; of the type CutName)

1.3.3 Used by:

*  Complex type: FxAverageRateOption
Complex type: FxDigitalOption
*  Complex type: FxOptionLeg

1.3.4 Derived Types:

1.3.5 Figure:

date

‘ .
expiryDate

ExpiryDateTime BusinessCenterTime
E:’cmNaﬂe
—|cutName

1.3.6 Schema Fragment:

* @ expiryTime a

<xsd: conpl exType name="Expi ryDat eTi ne">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> )
A type that describes thé date and ti
option expiry. In the case of Anerica
possi bl e expiry date and timne.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="expiryDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> )
RePresents a standard expiry date as defined for an FX OIC
option

</xgd:docunpntat|on>
</ xsd; annot ati on>
</ xsd: el emrent > . . . .
<xsd:. el enent name="expiryTi me" type="BusinessCenterTine"/>
<xsd: el ement nanme="cut Naime" type="Cut Nane" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

me in a location of the
n tions this is the | atest

i
op


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg

1.4 FxAmericanTrigger

1.4.1 Description:

A tyoe that defines a particular type of payout in an FX OTC exotic option. An American trigger occurs if the
trigger criteria are met at any time from the initiation to the maturity of the option.

1.4.2 Contents:

touchCondition (exactly one occurrence; of the type TouchConditionEnum) The binary condition that applies
to an American-style trigger. There can only be two domain values for this element: "touch" or "no touch".

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

triggerRate (exactly one occurrence; of the type xsd:decimal) The market rate is observed relative to the
trigger rate, and if it is found to be on the predefined side of (above or below) the trigger rate, a trigger event is
deemed to have occurred.

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

observationStartDate (zero or one occurrence; of the type xsd:date) The start of the period over which
observations are made to determine whether a trigger has occurred.

observationEndDate (zero or one occurrence; of the type xsd:date) The end of the period over which
observations are made to determine whether a trigger event has occurred.

1.4.3 Used by:
*  Complex type: FxDigitalOption
1.4.4 Derived Types:

1.4.5 Figure:

TouchConditionEnum

@ touchCondition %

@ quotedCurrencyPair
QuotedCurrencyPair

@ triggerRate #

'S decimal
FxAmericanTrigger — ? X
@ @ informationSource
InformationSource
®observationStartDate
@
date
C @ observationEndDate
2 date

1.4.6 Schema Fragment:

<xsd: corrpl exT%/pe nane="FxAmeri canTri gger">
<xsd annota i on>
<xsd docunentation xnl:lang="en" .
A'tyoe that defines a particul ar type of payout in an FX OIC


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption

exotic option. An American trigger occurs if the tr gger criteria
are net at any tine fromthe ihitiation to the maturity of the

i on.
</xgd docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="touchCondition" type="TouchConditi onEnuni >
<xsd: annot ati on>
<xsd: document ati on xni : Ian? en" >
The blnar¥ condition tha aPplles to an Anerican- st
tri here can only domai n values for this
elenent “touch" or no touch
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el ement > i i
<xsd: el enent nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot at i on>
<xsd; document ati on xm : | ang="en">
Defines the two currencies for an FX trade and the quotation
rel ati onshi p between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="triggerRate" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: documrent ati on_xm : | ang="en" >

y e
IS

The market rate is observed relative to the trigger rate, and
if it 1s found to be on the predefined side of (above or
below) the trigger rate, a trigger event is deened to have

occurred.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement name="informati onSource" type="Informati onSource" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xm : mﬂ "en" >
The 1 nformation source ere_a published or dlsplayed mar ket
rate will be obtained, e.g. Telerate Page 37
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="observati onStartDate" type="xsd:date" m nCccurs="0">
<xsd annot at i on>
<xsd: docunment ati on xm : 1l ang="en"
The start of the period over mhlch observations are nmade to
det erm ne whether a trigger has occurred.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="observati onEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentation xpl:|lang="en">
The end of the period over which observations are made to
determ ne whether a trigger event has occurred.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.5 FxAverageRateObservationDate

1.5.1 Description:

A type that, for average rate options, is used to describe each specific observation date, as opposed to a
parametric frequency of rate observations.

1.5.2 Contents:

observationDate (exactly one occurrence; of the type xsd:date) A specific date for which an observation
against a particular rate will be made and will be used for subsequent computations.

averageRateWeightingFactor (exactly one occurrence; of the type xsd:decimal) An optional factor that can
be used for weighting certain observation dates. Typically, firms will weight each date with a factor of 1 if there
are standard, unweighted adjustments.

1.5.3 Used by:
*  Complex type: FxAverageRateOption

1.5.4 Derived Types:

1.5.5 Figure:
@ observationDate 4
¢ date
FxAverageRateObservationDate — A X
® averageRateWeightingFactor #
decimal

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxAver ageRat eCbser vat i onDat e" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> . .
A type that, for average rate options, is used to describe each
speci fic observation date, as opposed to a paranetric frequency
of rate observations.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . _ . . .
<xsd: el ement nanme="observati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > ) ) )
A specific date for which an observation against a particul ar
rate will be nade and will be used for subSequent
conputations.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="aver ageRat eWei ghti ngFactor" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en">

An optional factor that Can be used for weighting certain
observation dates. Typlcally, firmse will weight €ach date
wth a factor of 1 if there are standard, unwel ghted

adj ustments.
</ 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-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption

1.6 FxAverageRateObservationSchedule

1.6.1 Description:

A type that describes average rate options rate observations. This is used to describe a parametric frequency
of rate observations against a particular rate. Typical frequencies might include daily, every Friday, etc.

1.6.2 Contents:

observationStartDate (exactly one occurrence; of the type xsd:date) The start of the period over which
observations are made to determine whether a trigger has occurred.

observationEndDate (exactly one occurrence; of the type xsd:date) The end of the period over which
observations are made to determine whether a trigger event has occurred.

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.

1.6.3 Used by:
Complex type: FxAverageRateOption

1.6.4 Derived Types:

1.6.5 Figure:
@ observationStartDate
date
L 4 @ observationEndDate
FxAverageRateObservationSchedule | date
® cal cul ationPeriodFrequency
Cal cul ationPeriodFrequency

1.6.6 Schema Fragment:

<xsd: conpl exType name="FxAver ageRat eCbser vati onSchedul ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
A type that describes aveérage rate options rate observations.
This is used to describe a paranetric frequency of rate . .
observations against a particular rate. Typical frequencies m ght
i nclude daily, “every Friday, etc.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el ement nanme="observationStartDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent ati on xnml ;| ang="en"> .
The start of the period over which observations are made to
determ ne whether a trigger has occurred.
</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="observati onEndDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentati on xpl:lang="en"> .
The end of the period over which observations are nade to
determ ne whether a trigger event has occurred.
</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el emrent nane="cal cul ati onPeri odFrequency" type="Cal cul ati onPeri odFrequency">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxAverageRateOption

<xsd: annot ati on> .
<xsd: docunentation xp :|ang="en">
The fre
wth t
their roll date conventi on.

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

|
guency at which cal cul ation period end dates qccur
he requl ar part of the cal culation period schedule and



1.7 FxAverageRateOption

1.7.1 Description:

A type that is used for an option whose peéyout is based on the average of the price of the underlying over a
specific period of time. The payout is the difference between the predetermined, fixed strike price and the
average of spot rates observed and is used for hedging against prevailing spot rates over a given time period.

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

buyerPartyReference (exactly one occurrence, of the type PartyOrTradeSideReference) 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 tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes") this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

expiryDateTime (exactly one occurrence; of the type ExpiryDateTime) The date and time in a location of the
option expiry. In the case of american options this is the latest possible expiry date and time.

gxercise_St)éle (exactly one occurrence; of the type ExerciseStyleEnum) The manner in which the option can
e exercised.

fxOptionPremium §zero or more occurrences; of the type FxOptionPremium) Premium amount or premium
installment amount for an option.

valueDate (exactly one occurrence; of the type xsd:date) The date on which both currencies traded will settle.

phutCurr]rencyﬁmount (exactly one occurrence; of the type Money) The currency amount that the option gives
the right to sell.

callCurrencyAmount (exactly one occurrence; of the type Money) The currency amount that the option gives
the right to buy.

fxStrikePrice (exactly one occurrence; of the type FxStrikePrice) TBA

spotRate (zero or one occurrence; of the type xsd:decimal) An optional element used for FX forwards and
certain types of FX OTC options. For deals consumated in the FX Forwards Market, this represents the current
market rate for a particular currency pair. For barrier and digital/binary options, it can be useful to include the
spot rate at the time the option was executed to make it easier to know whether the option needs to move "up”
or "down" to be triggered.

payoutCurrency (exactly one occurrence; of the type Currency) The ISO code of the currency in which a
payout (if any) is to be made when a trigger is hit on a digital or barrier option.

averageRateQuoteBasis (exactly one occurrence; of the type StrikeQuoteBasisEnum) The method by which
the average rate that is being observed is quoted.

precision (zero or one occurrence; of the t)(]pe 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.qg.
9.876543% (or 0.09876543) being rounded to the nearest 5 decimal places is 9.87654% (or 0.0987654%.

payoutFormula (zero or one occurrence; of the type xsd:string) The description of the mathematical
computation for how the payout is computed.

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 seco_ndagl,
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.

Either



averageRateObservationSchedule (exactly one occurrence; of the type
FxAverageRateObservationSchedule) Parametric schedule of rate observations.

Or

averageRateObservationDate (one or more occurrences; of the type FxAverageRateObservationDate) One
of more specific rate observation dates.

observedRates (zero or more occurrences; of the type ObservedRates) Describes prior rate observations
within average rate options. Periodically, an average rate option agreement will be struck whereby some rates
have already been observed in the past but will become part of computation of the average rate of the option.
This structure provides for these previously observed rates to be included in the description of the trade.

1.7.3 Used by:
* Element: fxAverageRateOption

1.7.4 Derived Types:

1.7.5 Figure:
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1.7.6 Schema Fragment:

<xsd: conplexType nane="FxAver ageRat eOpti on" >
<xsd: annot at | on>
<xsd: docunentati on xm ;I ang="en"> i
A'type that is used for an option mhose payout is based on_ the
average of the price of the underlying over a specific period of
tinme. The payout is the difference’ be meen t he predet erm ned,
fixed strike price and the average of ot rates observed and. is
used for hedgi ng agai nst prevailing spo rates over a given tine
erio
</Qsd docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Product ">
<xsd: sequence>
<xsd: group ref ="Buyer Sel | er. nodel "/ > . )
<xsd: &l enent nane="expi ryDat eTi ne" type="ExpiryDateTi ne">
<xsd annot ati on>
<xsd: document ati on xm : | ang="en">
The date and time in a |ocation of the option expiry, In
the case of anmerican options this is the |atest possible
expiry date and time.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="exerciseStyle" type="ExerciseStyl eEnuni >
<xsd: annot at | on>
<xsd: docunent ation xpl:|ang="en">
The manner in which the option can be exercised.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="fxOptionPrem un type="FxOptionPreni unf mi nCccurs="0" maxCccurs="unt
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Prenruntannunt or prem uminstall ment anount for an
optiaon
</xgd docunent ati on>
</ xsd; annot at |1 on>
</ xsd: el ement >
<xsd: el enent nane="val ueDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document atj on xm : | ang="en">
The date on which both clirrencies traded will settle.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="put CurrencyAnount" type="NMboney">
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en">
The currency anount that the option gives the right to

</xsd docunent at i on>
</ xsd; annot at i on>
</ xsd: el enent >
<xsd: el enent nane="cal | CurrencyAmount" type="Noney" >
<xsd: annot at i on>
<xsd: docunent ati on xm | ang="en"> ) )
Ehe currency anount that "the option gives the right to
uy
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el enent nane="fxStrikePrice" type="FxStrikePrice">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">

TBA
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="spot Rate" type="xsd:decinal" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en"
An optional element used for FX forwards and certain

types of FX OIC options. For deals consunated in the FX
Forwar ds Mar ket his represents _the current nmarket rate
for_a artlcu ar currency pair. For barrier and
digit brnarY options, |t can be useful to include the
spot rate at the time the option was executed to make it
easi er to know whet her the option needs to nove "up" or
"down" to be triggered.

</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="payout Currency" type="Currency">
<xsd: annot ati on> |
<xsd: docunent ati on xnl :lang="en"> ) )
The 1SO code of the curréncy in which a payout Flf any)
is to be made when a trigger is hit on a digital or
barrier option,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el emrent nanme="aver ageRat eQuot eBasi s" type="Stri keQuot eBasi senuni' >
<xsd: annot ati on> .
<xsd: docupentation xpl:|ang="en"> ) )
The nmet hod by which the average rate that is being
observed is guoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o ) )
<xsd: el ement nane="preci sion" type="xsd: nonNegativelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xni:Ilang="en">

Specifies the rounding precision in terns of a nunber of

deci nal places. Note how a percentage rate rounding of 5
deci mal places is expressed as a roundi ng precision of 7
in the FpM. docunent since the percenta%e I S. expressed as
a deci mal , e.?. 9. 76543@6F0r 0. 0987654 % bei ng rounded

o the nearest 5 decimal places is 9.87654% (or

t
0. 0987654) . i
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="payout Fornul a" type="xsd: string" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">, )
The description of the mathenmatical conputation for how
t he payout is conputed.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="pri maryRat eSour ce" type="1nformati onSource">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:laa%:"en"> ) )
The prlnarY source for ere the rate observation w ||
occur. WITI typically be either a page or a reference
bank published rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="secondar yRat eSource" type="Informati onSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en">
An alternative, or secon ary, source for where the rate
observation will occur, WIT typically be either a page
or a reference, bank published rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent name="fi xi ngTi ne" type="Busi nessCenterTi ng">
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en"> )
The tine at which the spot currency exchange rate will be
observed. It 1s specified as atine in a specific
busi ness center, e.g. 11:00am London ti ne.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el ement nane="aver ageRat eCbservati onSchedul e" type="FxAverageRat eCbservati onSche
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> )
Paranetric schedul e of rate observations.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="aver ageRat eCbservati onDate" type="FxAverageRat eCbservati onDate" nt
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
One of nore specific raté observation dates.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: choi ce>



<xsd: el ement nane="observedRat es" type="CbservedRates" mi nCccurs="0" naxCccur s="unbounc
<xsd: annot at | on>
<xsd: document ati on xn :|ang="en">
Descri bes prlo rate observations wthin average rate
options. Periodic an average rate o t|on agr eenent
wll be struck mhere % somne rates have a rea een
observed in the past but wll becone part of conputatlon
of the average ate of the option. This structure
provi des for these previ ously observed rates to be
included in the description of the trade.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extensron>
</ xsd: conp exCont ent >
</ xsd: conpl exType>



1.8 FxBarrier

1.8.1 Description:

A type that is used within the FX barrier option definition to define one or more barrier levels that determine
whether the option will be knocked-in or knocked-out.

1.8.2 Contents:

fxBarrierType (zero or one occurrence; of the type FxBarrierTypeEnum) This specifies whether the option
becomes effective ("knock-in") or is annulled ("knock-out") when the respective trigger event occurs.

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

triggerRate (exactly one occurrence; of the type xsd:decimal) The market rate is observed relative to the
trigger rate, and if it is found to be on the predefined side of (above or below) the trigger rate, a trigger event is
deemed to have occurred.

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

observationStartDate (zero or one occurrence; of the type xsd:date) The start of the period over which
observations are made to determine whether a trigger has occurred.

observationEndDate (zero or one occurrence; of the type xsd:date) The end of the period over which
observations are made to determine whether a trigger event has occurred.

1.8.3 Used by:
e Complex type: FxBarrierOption

1.8.4 Derived Types:

1.8.5 Figure:

FxBarrierTypeEnum

G QfxBarrierType %

@ quotedCurrencyPair a

QuotedCurrencyPair

@ triggerRate
'S decimal

_.
@ @ informationSource %

InformationSource

FxBarrier

@ @ observationStartDate

@ @ observationEndDate

—|date

1.8.6 Schema Fragment:

<xsd: corrpl exT%/pe name="FxBarrier">

<xsd annota i on>
<xsd docunentation xnl:|ang="e
A'type that is used wthin t

n">
he FX barrier option definition to
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define one or nore barrjer
option will be knocked-in
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nane="fxBarrier Type" type="FxBarrier TypeEnunf m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xn : Ian% en" >
ThIS specifies whet her e option becones ff ective .
"knock-in") or is annulled ("knock-out™) when the respective
trigger event occurs.
</ xsd " docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on>
<xsd; document ati on xm :1ang="en">
Defines the two currencies for an FX trade and the quotation
rel ati onshi p between the two currencies.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="triggerRRate" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docupent ati on xm : 1 ang="en" >

| evel s that determ ne whet her the
or knocked- out.

The nmarket rate is observed relative to the trigger rate, and
if it 1s found to be on the predefined side of (above or
below) the trigger rate, a trigger event is deened to have

occurted.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="i nformati onSource" type="Infornmati onSource" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xm : m% "en" >
The i nfornmation source ere_a published or dlsplayed mar ket
rate will be obtained, e.g. Telerate Page 37
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="observationStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni ;| ang="en"
The start of the period over mhlch observations are nmade to
determ ne whether a trigger has occurred.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="observati onEndDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
The end of the period ovér which observations are made to
determ ne whether a trigger event has occurred.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.9 FxBarrierOption

1.9.1 Description:

A tyEe that describes an Oﬁtion with a put/call component, but also one or more associated barrier rates. If the
market rate moves to reach a barrier rate a trigger event occurs. The trigger event may for example be
necessary to enable the option, or may annul the option contract. [Since the barriers reduce the probability of
exercise, the premium for an option with barriers is likely to be cheaper than one without].

1.9.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type FxOptionLeg)

* Atype that is used for describing a standard FX OTC option (European or American) which may
be a complete trade in its own right or part of a trade strategy.

spotRate (zero or one occurrence; of the type xsd:decimal) An optional element used for FX forwards and
certain types of FX OTC options. For deals consumated in the FX Forwards Market, this represents the current
market rate for a particular currency pair. For barrier and digital/binary options, it can be useful to include the
spot rate at the time the option was executed to make it easier to know whether the option needs to move "up”
or "down" to be triggered.

fxBarrier (one or more occurrences; of the type FxBarrier) Information about a barrier rate in a Barrier Option -
specifying the exact criteria for a trigger event to occur.

triggerPayout (zero or one occurrence; of the type FxOptionPayout) The amount of currency which becomes
payable if and when a trigger event occurs.

1.9.3 Used by:

*  Element: fxBarrierOption

1.9.4 Derived Types:

1.9.5 Figure:
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1.9.6 Schema Fragment:

<xsd: conpl exT%/pe nane="FxBarri er Opti on">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type that describes anoption with a put/call hcorrponent, tb
r

al so one or nore associated barrier rates. If the narket r? e

ut
noves to reach a barrier rate a trigger event occurs, The i gger
event may for exanple be necessary {0 enable the option, or may
annul the option contract. [Since the barriers reduce the )
probablllt¥ of exercise, the prenmiumfor_an option with barriers
Is likely to be cheaper than one without].
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="FxOpti onLeg">
<xsd: sequence> ) )
<xsd: el enent nanme="spot Rate" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : [ ang="en"> )
An optional element used for FX forwards and certajn
types of FX OIC othons. For deal s consumated in the FX
Forwards Market, this represents the current nmarket rate



for a Par icular curre cy pair. For barrier and
di gi tal /bi nar Y options |t can be useful to include the
spot rate at e tlne option was executed to nake it
easrer to know ether he option needs to nove "up" or
"down" to be triggere
</ xsd: docunent ati on>
</xsd:annotat|on>

</ xsd: el ement > .
<xsd: el ement name="fxBarrier" type="FxBarrier" maxQccurs="unbounded">
<xsd: annot at i on>
<xsd: docunent atj on xni:|ang="en"> )
Informati on about a barrier rate in a Barrrer Option -
speci fying the exact criteria for a trigger event to
occur.

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme=' trrggerPayout type="FxOpti onPayout" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni : mﬂ; ‘en" > ]
The anount of currency i ch becones payable if and when
a trigger event occurs.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extensron>
</ xsd: conp exCont ent >
</ xsd: conpl exType>



1.10 FxDigitalOption

1.10.1 Description:

A type that describes an oFtion without a put/call component (and so no associated exercise), but with one or

more trigger rates) Examples are "one-touch”, "no-touch", and "double-no-touch” options. For a specified

Benod the market rate is observed relative to the t_rlg?er rates, and on a trigger event a fixed payout may
ecome due to the buyer of the option, or alternatively the option contract may be annulled.

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

buyerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) 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 FRASs this the fixed rate payer.

sellerPartyReference (exactly one occurrence; of the tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes") this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

expiryDateTime (exactly one occurrence; of the type ExpiryDateTime) The date and time in a location of the
option expiry. In the case of american options this is the latest possible expiry date and time.

fxOptionPremium $zero or more occurrences; of the type FxOptionPremium) Premium amount or premium
installment amount for an option.

valueDate (exactly one occurrence; of the type xsd:date) The date on which both currencies traded will settle.

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

spotRate (zero or one occurrence; of the type xsd:decimal) An optional element used for FX forwards and
certain types of FX OTC options. For deals consumated in the FX Forwards Market, this represents the current
market rate for a particular currency pair. For barrier and digital/binary options, it can be useful to include the
spot rate at the time the option was executed to make it easier to know whether the option needs to move "up”
or "down" to be triggered.

Either

fxEuropeanTrigger (one or more occurrences; of the type FxEuropeanTri ger? A European trigger occurs if
the trigger criteria are met, but these are valid (and an observation is made) only at the maturity of the option.

Or

fxAmericanTrigger (one or more occurrences; of the type FxAmeric_anTri%ger) An American trigger occurs if
the trigger criteria are met at any time from the initiation to the maturity of the option.

triggerPayout (exactly one occurrence; of the type FxOptionPayout) The amount of currency which becomes
payable if and when a trigger event occurs.

1.10.3 Used by:
*  Element: fxDigitalOption

1.10.4 Derived Types:

1.10.5 Figure:
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1.10.6 Schema Fragment:

<xsd: conpl exType nane="FxDi gi tal Option">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type that describes an option without a put/call conponent (and
so no associ ated exercise), but wth one or nore trigger rates)
Exampl es are "one-touch",” "no-touch”, and "doubl e-no-touch”
options. For a specified period the market rate is observed
relative to the trigger rates, and on a trigger event a fixed
payout may beconme dué to the buyer of the opfion, or
alternatively the option contract may be annul | ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd. group ref="BuyerSeller, nodel"/> . )
<xsd: el ement nane="expiryDat eTi me" type="ExpiryDateTi ne">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The date and tine in a |ocation of the option expiry, In
the case of anerican options this is the |atest possible
expiry date and tinme.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el enent >

<xsd: el ement nanme="fxQptionPrem uni' type="FxOptionPrem um' m nCccurs="0"

<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en">
Prte_m um amount or prem uminstall nent amount for an
opt i on.
</ xgd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nanme="val ueDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunmentation xm ;| ang="en" > .
The date on which both clUrrencies traded will settle.
</ xsd: docunent at i on>
</ xsd: annot at | on>

maxQccur s=" unt



</ xsd: el enent > . .
<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 > . i
<xsd: el ement nanme="spot Rate" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> ]
An optional elenment used for FX forwards and certajn
es of FX OIC options. For deals consumated in the FX
wards Market, this represents the current narket rate
a particular currency pair. For barrier and
tal/binary options, it can be useful to include the
rate at the tinme the option was executed to nmake it
Ier to know whether the option needs to nove "up" or
“down" to be triggered.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el ement nane="f xEur opeanTri gger" type="FxEuropeanTrigger" maxCccurs="unbounded":
<xsd: annot ati on> _
<xsd; docunentatijon xnl:Ilang="en"> ) ) )
A European trigger occurS if the trigger criteria ar
met, but these are valid (and an obsérvation is nade
only at the maturity of the option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="fxAnericanTri gger" type="FxAmericanTrigger" maxCccurs="unbounded":
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en">
An Anerican trigger occurs if the
met at any time fromthe initiati
t he opti on. ]
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el ement name="triggerPayout" type="FxOpti onPayout">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> )
The amount of currency i ch becones payable if and when
a trigger event occurs.
</ xsd: doCcunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>

b —

trigger criterjia are
on to"the maturity of



1.11 FxEuropeanTrigger

1.11.1 Description:

A type that defines a particular type of payout in an FX OTC exotic option. A European trigger occurs if the
trigger criteria are met, but these are valid (and an observation is made) only at the maturity of the option.

1.11.2 Contents:

trig?erCondition (exactly one occurrence; of the type TriggerConditionEnum) The binary condition that
applies to a European-style trigger, determining where the spot rate must be relative to the triggerRate for the
option to be exercisable. There can only be two domain values for this element: "aboveTrigger” or
"belowTrigger".

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

triggerRate (exactly one occurrence; of the type xsd:decimal) The market rate is observed relative to the
trigger rate, and if it is found to be on the predefined side of (above or below) the trigger rate, a trigger event is
deemed to have occurred.

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

1.11.3 Used by:
*  Complex type: FxDigitalOption
1.11.4 Derived Types:

1.11.5 Figure:

@ triggerCondition a

TriggerConditionEnum

@ quotedCurrencyPair a

¢ QuotedCurrencyPair

T
FxEuropeanTrigger Otrigger Rate #

decimal

@ @ informationSource
InformationSource

1.11.6 Schema Fragment:

<xsd: conpl exType nane="FxEur opeanTri gger">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">

A t%/pe that defines a particular type of payout in an FX OIC
exotic option. A European trigger occurs If the trigger criteria
are nmet, but these are valid ?and an observation i s imade) only at

the maturity of the option.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . o . o
<xsd: el ement nanme="triggerCondition" type="Trigger ConditionEnuni>
<xsd: annot ati on> .
<xsd: documentati on xm :| an?:" en" >

The binary condition tha aFRI ies to a European-style .
tr|g?e,r, determ ning where the spot rate nust be relative to
the“friggerRate for "the option to be exercisable. There can
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only be two donmain values for this elenent: "aboveTrigger" or
"bel owTri gger",
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="quot edCurrencyPair" type="CQuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ]
Defines the two currencies for an FX trade and the quotation
rel ati onshi p between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="triggerRate" type="xsd:deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on_xm ; | ang="en" >

The market rate is observed relative to the trigger rate, and
if it 1s found to be on the predefined side of (above or
below) the trigger rate, a trigger event is deened to have

occurr ed. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="i nformati onSource" type="Informati onSource" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> ) )
The i nformation source ere_a published or_displ ayed narket
rate wll be obtained, e.g. Telerate Page 3750.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 FxLeg

1.12.1 Description:

A type that represents a single exchange of one currency for another. This is used for representing FX spot,
forward, and swap transactions.

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

*  The base type which all FpML products extend.
exchangedCurrency1l (exactly one occurrence; of the type Payment) This is the first of the two currency flows
that define a single leg of a standard foreign exchange transaction.

exchangedCurrency2 (exactly one occurrence; of the type Payment) This is the second of the two currency
flows that define a single leg of a standard foreign exchange transaction.

Either
valueDate (exactly one occurrence; of the type xsd:date) The date on which both currencies traded will settle.

exchangeRate (exactly one occurrence; of the type ExchangeRate) The rate of exchange between the two
currencies.

nonDeliverableForward (zero or one occurrence; of the type FxCashSettlement) Used to describe a
particular type of FX forward transaction that is settled in a single currency.

confirmationSenderPartyReference (zero or one occurrence; of the type PartyReference) A reference to the
party that is sending the current document as a confirmation of the trade.

1.12.3 Used by:
*  Element: fxSingleLeg

1.12.4 Derived Types:

1.12.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Element.fxSingleLeg

Payment

@ exchangedCurrency 1 a

@ exchangedCurrency2 a

Payment
@®vaueDate
H

date

@ currency1ValueDate 4
|

S date

E b

P @ currency2ValueDate ﬂ
|

date

@ exchangeRate
ExchangeRate

@ @ nonDeliverableForward a

—/|FxCashSettlement

PartyReference

0 @ confirmationSenderPartyReference a

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxLeg" >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
A type that represents a single exchange of one currency for
another. This Is used for representing FX spot, forward, and swap
transactions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nanme="exchangedCurrencyl" type="Paynment">
<xsd: annot ati on>
<xsd; docunentation xm : |l ang="en"> )
This is the first of the two currencK flows that define a
single leg of a standard foreign exchange transacti on.
</ xsd docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="exchangedCurrency2" type="Paynment">
<xsd: annot ati on>
<xsd; docunent ati on xm ;I ang="en"> )
This is the second of thé two currency flows that define
a single Ie? of a standard foreign exthange transaction
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el enrent nane="val ueDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:|ang="en"> )
The date on which both clUrrencies traded will settle.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el enent nane="currencylVal ueDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent atj on xmn : [ ang="en"> i
The date on which the currencyl anpunt wll be
settled. To be used in a split value date scenario.
</ xsd: docunent at i on>
</ xsd: annot at i on>



</ xsd: el enent >
<xsd: el ement nanme="currency2Val ueDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> )
The date on which the currency2 anount will be
settled. To be used in a split value date scenario.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="exchangeRate" type="ExchangeRate">
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en"> )
The rate of exchange between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="nonDel i ver abl eForward" type="FxCashSettlenent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent atjon xm : |l ang="en">
Used to descrjbe a particular type of FX forward
transaction that Is settled in a single currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="confirnati onSender Part yRef erence" type="PartyReference" m nQccurs="(
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A reference to the party that is sending the current
docunent as a confirmation of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

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



1.13 FxOptionlLeg

1.13.1 Description:

A type that is used for describing a standard FX OTC option (European or American) which may be a
complete trade in its own right or part of a trade strategy.

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

buyerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) 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 tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes") this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

expiryDateTime (exactly one occurrence; of the type ExpiryDateTime) The date and time in a location of the
option expiry. In the case of american options this is the latest possible expiry date and time.

gxercise_St)éIe (exactly one occurrence; of the type ExerciseStyleEnum) The manner in which the option can
e exercised.

fxOptionPremium §zero or more occurrences; of the type FxOptionPremium) Premium amount or premium
installment amount for an option.

valueDate (exactly one occurrence; of the type xsd:date) The date on which both currencies traded will settle.

cashSettlementTerms (zero or one occurrence; of the type FxCashSettlement) This optional element is only
used if an option has been specified at execution time to be settled into a single cash payment. This would be
used for a non-deliverable option.

phutCurr]rencyﬁ\mount (exactly one occurrence; of the type Money) The currency amount that the option gives
the right to sell.

callCurrencyAmount (exactly one occurrence; of the type Money) The currency amount that the option gives
the right to buy.

fxStrikePrice (exactly one occurrence; of the type FxStrikePrice) TBA
quotedAs (zero or one occurrence; of the type QuotedAs) Describes how the option was quoted.

1.13.3 Used by:

* Element: fxSimpleOption
»  Complex type: FxBarrierOption

1.13.4 Derived Types:
Complex type: FxBarrierOption

1.13.5 Figure:
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4|:BuyerSeI ler.model j

@ expiryDateTime
ExpiryDateTime

@ exerciseStyle a

ExerciseStyleEnum

® @ fxOptionPremium

FxOptionPremium

@®vaueDat
valuel e

date

M
FxOptionLeg @ @ cashSettlementTerms

—/| FxCashSettlement

Money

@ call CurrencyAmount
Money

@ putCurrency Amount a

@ fxStrikePrice
FxStrikePrice

9 @ quotedAs
2 QuotedAs

1.13.6 Schema Fragment:

<xsd: conplexType nanez"FxCptlonLeg">
<xsd: annot at | on>
<xsd: docunent ati on xm ; Iang
Atype that is used for escrlblng a standard FX OTC option
(Eur opean or Anerican) which e a conplete trade in its own
right or part of a trade strategy
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base="Product ">
<xsd: sequence>
<xsd: group ref= ="Buyer Sel | er . model "/ >
<xsd: el enent nane="expi ryDat eTi ne" type="ExpiryDateTi ne">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The date and time in a |ocation of the opt| on expiry, In
t he case of anerican options this is the test possible
expiry date and time.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="exerci seStyle" type="ExerciseStyleEnuni>
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en" >
The manner in which the option can be exercised.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement name="fxQOptionPrem uni' type="FxOptionPrem unf nmi nOccurs="0" maxCccur s="unlt
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Pan1un1anDunt or prem uminstallment amount for an
option
</xgd docunent ati on>
</ xsd: annot ati on>



</ xsd: el enent >
<xsd: el ement nanme="val ueDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en"> ]
The date on which both clrrencies traded will settle.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="cashSettl| ement Terns" type="FxCashSettl ement"
<xsd: annot ati on>
<xsd; docunentation xnl ;I ang="en"> ) )
Thi s optional el ement |s,onl¥ used if an option has been
specified at execution tinme to be settled into a single
ca?h paynment. This would be used for a non-deliverable
option. i
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nanme="put CurrencyAnount" type="NMoney">
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en"> ) )
Thflcurrency anount that "the option gives the right to
sel | .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nanme="cal | CurrencyAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) )
The currency anount that "the option gives the right to

uy. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el enent nane="fxStri kePrice" type="FxStrikePrice">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="quot edAs" type="QuotedAs" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
Descri bes how the option was quot 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>

m nCccurs="0">



1.14 FxOptionPayout

1.14.1 Description:

A type that contains full details of a predefined fixed payout which may occur (or not) in a Barrier Option or
Digital Option when a trigger event occurs (or not).

1.14.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Money)
* Atype defining a currency amount.

payoutStyle (exactly one occurrence; of the type PayoutEnum) The trigger event and payout may be
asynchonous. A payout may become due on the trigger event, or the payout may (by agreeement at initiation)
be deferred (for example) to the maturity date.

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

1.14.3 Used by:

*  Complex type: FxBarrierOption
*  Complex type: FxDigitalOption

1.14.4 Derived Types:

1.14.5 Figure:

@ payoutStyle
S PayoutEnum

_
&) @ settlementl nformation
—/| Settlementinformation

FxOptionPayout

1.14.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="FxQpt i onPayout " >
<xsd: annot ati on>
<xsd: docunentation xnml :|lang="en"> . .
A type that contains full' details of a predefined fixed ayout
whi CTh may occur (or not) in a Barrier tion or gital Ep i on
when a trigger event occurs (or not).
</ xsd: docunentati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence>
<xsd: el ement nanme="payout Styl e" type="Payout Enuni' >
<xsd: annot ati on> |
<xsd: docunentation xnl:|lang="en">
The trigger event and Payout may be asynchonous. A payout
may becOime due on the trigger event, or the payout may
gby agreeenent at initiatron) be deferred (for exanple)
o'the maturity date
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="settl enentlnformation" type="Settl enentl|nformation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">
The information required to settle a currency payment
that results froma trade
</ xsd: docunent ati on>
</ xsd: annot ati on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxBarrierOption
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</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.15 FxOptionPremium

1.15.1 Description:
A type that specifies the premium exchanged for a single option trade or option strategy.
1.15.2 Contents:

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

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

premiumAmount (exactly one occurrence; of the type Money) The specific currency and amount of the option
premium.

premiumSettlementDate fexactly one occurrence; of the type xsd:date) The agreed-upon date when the
option premium will be settled.

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

premiumQuote (zero or one occurrence; of the type PremiumQuote) This is the option premium as quoted. It
Is expected to be consistent with the premiumAmount and is for information only.

1.15.3 Used by:

«  Complex type: FxAverageRateOption
*  Complex type: FxDigitalOption
*  Complex type: FxOptionLeg

1.15.4 Derived Types:

1.15.5 Figure:
4| PayerReceiver.model j
@ premiumAmount
Money
* @ premiumSettlementDate _
1 =
FxOptionPremium [=] date =

—| Settlementi nformation

@ @ settl ementl nformation a

‘ .
@ premiumQuote

PremiumQuote

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxQpti onPrem uni >
<xsd: annot ati on>
<xsd: docunent ation xpl:lang="en"> . .
A type that specifies thé prem um exchanged for a single option
trade or option strategy.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
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http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxDigitalOption
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxOptionLeg

<xsd: group ref="PayerRecei ver. nodel "/>
<xsd: el ement nanme="prem umAmount " type="Money">
<xsd: annot ati on> |
<xsd: docunmentati on xm : | ang="en" > ) )
The specific currency and anmount of the option prenium
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="prem unBettl ement Dat e" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunmentati on xm : |l ang="en"> ) )
The agreed-upon date when the option premiumw |l be settl ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="settl enentlnfornmation" type="Settl enentl|nformation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| 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 ement > ) ) )
<xsd: el ement nane="prem unfuote" type="Preni umuote" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentation xm : Il ang="en">
This is the option prem um as quoted. |
I

expe
coPS|stent wi th the prem umAnount and i nf

t Is
s for
only. )
</ xsd: docunent ati on>
</ xsd: annot at | on>

</ xsd: el enent >

</ xsd: sequence>

</ xsd: conpl exType>



1.16 FxStrikePrice

1.16.1 Description:
A type that describes the rate of exchange at which the option has been struck.

1.16.2 Contents:

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.

strikeQuoteBasis (exactly one occurrence; of the type StrikeQuoteBasisEnum) The method by which the
strike rate is quoted.

1.16.3 Used by:

*  Complex type: FxAverageRateOption
Complex type: FxOptionLeg

1.16.4 Derived Types:

1.16.5 Figure:

®rae
'S decimal

-
@ strikeQuoteBasis a

FxStrikePrice .
StrikeQuoteBasisEnum

1.16.6 Schema Fragment:

<xsd:conp|exT¥pe name="FxStri kePri ce">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
A tyBe that describes the rate of exchange at which the option
has” been struck.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="rate" type="xsd: deci mal ">
<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: el ement name="stri keQuot eBasi s" type="Stri keQuot eBasi senuni >
<xsd: annot ati on>
<xsd: docupentation xpl:|ang="en"> )
The nmethod by which the Strike rate is quoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.17 FxSwap

1.17.1 Description:

A t()j/pe that describes an FX swap. This is similar to FpML_FXLeg, but contains multiple legs for a particular
trade.

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

fofingIeIa)eg (one or more occurrences; of the type FxLeg) A single-legged FX transaction definition (e.g., spot
or forward).

1.17.3 Used by:
*  Element: fxSwap

1.17.4 Derived Types:

1.17.5 Figure:

* @ xSinglel
E—& g

FxSwap FxLeg

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxSwap" >
<xsd: annotati on>
<xsd: docunentation xpl:Ilang="en"> o o
A type that describes an"FX swap. This is simlar to FpM__FXLeg,
but“contains nultiple legs for a particular trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product" >
<xsd: sequence> .
<xsd: el ement ref="fxSi ngl eLeg" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.18 ObservedRates

1.18.1 Description:

A type that describes prior rate observations within average rate options. Periodically, an average rate option
agreement will be struck whereby some rates have already been observed in the past but will become part of
computation of the average rate of the option. This structure provides for these previously observed rates to be
included in the description of the trade.

1.18.2 Contents:

observationDate (exactly one occurrence; of the type xsd:date) A specific date for which an observation
against a particular rate will be made and will be used for subsequent computations.

observedRate (exactly 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.

1.18.3 Used by:
« Complex type: FxAverageRateOption

1.18.4 Derived Types:

1.18.5 Figure:
@ observationDate
Y date
_
Lo @ observedRate
decimal

1.18.6 Schema Fragment:

<xsd: conpl exType name="(0ObservedRat es" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) o
A type that describes prior rate observations within average rate
options. Perjodically, an average rate option agreement Wl be
struck whereby sone rates have already been obsérved in the Rast
but wi Il _becone part of conputation of the average rate of the
option. This structure provides for these previously observed
rates to be included in the description of the trade.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement nane="observati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) ) )
A specific date for which an observation against a particul ar
rate wll be nade and will be used for subSequent
conputations. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="observedRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The actual observed rate before any required rate treatment
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 at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
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</ xsd: conpl exType>



1.19 PremiumQuote

1.19.1 Description:
A type that describes the option premium as quoted.
1.19.2 Contents:

premiumValue (exactly one occurrence; of the type xsd:decimal) The value of the premium quote. In general
this will be either a percentage or an explicit amount.

premiumQuoteBasis (exactly one occurrence; of the type PremiumQuoteBasisEnum) The method by which
the option premium was quoted.

1.19.3 Used by:
*  Complex type: FxOptionPremium

1.19.4 Derived Types:

1.19.5 Figure:
@ premiumValue
S decimal
PremiumQuote ] . .
@ premiumQuoteBasis
PremiumQuoteBasi sEnum

1.19.6 Schema Fragment:

<xsd: conpl exType nanme="Preni umuot e" >
<xsd: annotati on>
<xsd: docunentation xm :lang="en"> )
A type that describes the option prem um as quoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement name="preni umval ue" type="xsd: deci nal ">
<xsd: annot ati on> |
<xsd: docunentation xnl :|ang="en"> ) )
The value of the prem um quote, In general this will be
either a percentage or an explicit anmount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) )
<xsd: el ement name="pren umuot eBasi s" type="Preni umuot eBasi seEnuni >
<xsd: annot ati on> .
<xsd: docupentation xpl:|ang="en"> )
The nmet hod by which the Option prem umwas quot ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.20 QuotedAs

1.20.1 Description:
A type that describes how the option was quoted.
1.20.2 Contents:

optionOnCurrency (exactly one occurrence; of the type Currency) Either the callCurrencyAmount or the
putCurrencyAmount defined elsewhere in the document. The currency reference denotes the option currency
as the option was quoted (as opposed to the face currency).

faceOnCurrency (exactly one occurrence; of the type Currency) Either the callCurrencyAmount or the
putCurrencyAmount defined elsewhere in the document.The currency reference denotes the face currency as
the option was quoted (as opposed to the option currency).

guotedTenor (zero or one occurrence; of the type Interval) Code denoting the tenor of the option leg.
1.20.3 Used by:

*  Complex type: FxOptionLeg
1.20.4 Derived Types:

1.20.5 Figure:
@ optionOnCurrency
Currency
. @ faceOnCurrency
QuotedAs — Currency
0 @ quotedTenor
—interval

1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Quot edAs" >
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en">
A type that describes how the option was quot ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enment nane="opti onOnCurrency" type="Currency">
<xsd: annot ati on> .
<xsd: docunent atjon xm : | ang="en">
Ei t her the callCUrrencKAnDunt or the putCurrencyAnmpunt
defined el sewhere 1 n the docunent. The currency reference
denotes the option currency as the option was quoted (as
opposed to the face currency).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nanme="faceOnCurrency" type="Currency">
<xsd: annot ati on>
<xsd:; docunentatijon xnl:Ilang="en">
Ei t her the callChrrencKAnDunt or the put CurrencyAmrount
defined el sewhere in the docunent. The currency teference
denotes the face currency as the option was quoted (as
opposed to the option currency).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="quot edTenor" type="Interval" m nCccurs="0">
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<xsd: annot ati on>
<xsd: docunent ation xnm : Il ang="en"> )
Code denoting the tenor of the option |eg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.21 SideRate

1.21.1 Description:
A type that is used for describing a particular rate against base currency. Exists within SideRates.
1.21.2 Contents:

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

sideRateBasis (exactly one occurrence; of the type SideRateBasisEnum) The method by which the exchange
rate against base currency is quoted.

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.

spotRate (zero or one occurrence; of the type xsd:decimal) An optional element used for FX forwards and
certain types of FX OTC options. For deals consumated in the FX Forwards Market, this represents the current
market rate for a particular currency pair. For barrier and digital/binary options, it can be useful to include the
spot rate at the time the option was executed to make it easier to know whether the option needs to move "up”
or "down" to be triggered.

forwardPoints (zero or one occurrence; of the type xsd:decimal) An optional element used for deals
consumated in the FX Forwards market. Forward points represent the interest rate differential between the two
currencies traded and are quoted as a preminum or a discount. Forward points are added to, or subtracted
from, the spot rate to create the rate of the forward trade.

1.21.3 Used by:
«  Complex type: SideRates

1.21.4 Derived Types:

1.21.5 Figure:

@ currency
Currency

@ sideRateBasis a

SideRateBasisEnum

* | ®rae

SideRate decimal

@ @ spotRate
—|decimal

@ @®forwardPoints
—|decimal

]

1.21.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Si deRat e" >
<xsd: annot ati on>
<xsd: docunentati on xnl ;| ang="en"> . .
A type that Is used for describing a particular rate agai nst base
currency. Exists wthin SideRates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="currency" type="Currency">
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<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) )
<xsd: el enent nane="si deRat eBasi s" type="Si deRat eBasi sEnuni >
<xsd: annot ati on>
<xsd: docunpentation xpl:|ang="en"> )
The ne%hgd by which the éxchange rate agai nst base currency
i s quot ed. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="rate" type="xsd: decinal">
<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 enent > ) )
<xsd: el enent nanme="spot Rate" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : I ang="en">

An 8gt|ona! el ement used for FX forwards and certain types of
FX C options. For deals consumated I n the FX Forwards
Market, this represents the current nmarket rate for a
particular currency palir. For barrier and dlgltallblnarK
options, It can be useful to include the spof rate at the
time the option was executed to nake It easier to know

whet her the option needs to nove "up" or "down" to be

triggered. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="forwardPoi nts" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en">
An optional elenment used for deals consunate

d he FX
Forwards market. Forward points represent the

e

a

int

interest rate
nd are quoted
added to, or

e of the

differential between the two currencies tra
as a premnumor a discount. Forward points are
subtracted from the spot rate to create the ra
forward trade. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

n
n
a
t



1.22 SideRates

1.22.1 Description:
A type that is used for including rates against base currency for non-base currency FX contracts.
1.22.2 Contents:

baseCurrency (exactly one occurrence; of the type Currency) The currency that is used as the basis for the
side rates when calculating a cross rate.

currencylSideRate (zero or one occurrence; of the type SideRate) The exchange rate for the first currency of
the trade against base currency.

currency2SideRate (zero or one occurrence; of the type SideRate) The exchange rate for the second
currency of the trade against base currency.

1.22.3 Used by:
*  Complex type: ExchangeRate

1.22.4 Derived Types:

1.22.5 Figure:
@ baseCurrency
Currency
* @ currency1SideRate
SideRates — @ SideRate
0 @ currency2SideRate

SideRate

1.22.6 Schema Fragment:

<xsd: conpl exType nane="Si deRat es" >
<xsd: annot ati on>
<xsd; docunentation xnl ;I ang="en"> .
A type that is used for including rates agai nst base currency for
non- base currency FX contracts.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence>
<xsd: el ement name="baseCurrency" type="Currency">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > . .
The currency that is used as the basis for the side rates
when cal culating a cross rate.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . . )
<xsd: el ement name="currencylSi deRate" type="Si deRate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> .
The exchange rate for the first currency of the trade agai nst
base currency.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . . )
<xsd: el ement nanme="currency2Si deRate" type="Si deRate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en">
The exchange rate for thé second currency of the trade
agai nst baSe currency.
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</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.23 TermDeposit

1.23.1 Description:

A class defining the content model for a term deposit product.

1.23.2 Contents:

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

initialPayerReference ﬁexactly one occurrence; of the type PartyReferer]ce?]A pointer style reference to a
party identifier defined elsewhere in the document. The party referenced is the payer of the initial principal of
the deposit on the start date.

initialReceiverReference (exactly one occurrence; of the type PartyReference) A pointer style reference to a
party identifier defined elsewhere in the document. The party is the receiver of the initial principal of the
deposit on the start date.

startDate (exactly one occurrence; of the type xsd:date) The averaging period start date.

maturityDate (exactly one occurrence; of the type xsd:date) The end date of the calculation period. This date
should already be adjusted for any applicable business day convention.

dayCountFraction (exactly one occurrence; of the type DayCountFraction) The day count fraction.
principal (exactly one occurrence; of the type Money) The principal amount of the trade.

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.

interest (zero or one occurrence; of the type Money) The total interest of at maturity of the trade.
payment (zero or more occurrences; of the type Payment) A known payment between two parties.

1.23.3 Used by:

* Element: termDeposit

1.23.4 Derived Types:

1.23.5 Figure:
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@ initial PayerReference
PartyReference

@ initial ReceiverReference
PartyReference

@ startDate
date

’ .
maturityDate

date

* | @ dayCountFraction
DayCountFraction

@ principal
Money
@ fixedRate
decimal
@ ®interest
~|Money
~| ® payment
C Payment

1.23.6 Schema Fragment:

TermDeposit

<xsd:conp|exT¥pe nane="Ter nDeposi t" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> )
A class defining the confent nodel for a termdeposit product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product" >
<xsd: sequence> o
<xsd: el ement nanme="initial Payer Ref erence" type="PartyReference">
<xsd: annot ati on> _
<xsd: docunentatijon xpl:Ilang="en">
A pointer style reference to a party
el sewhere in the docunment. The partK
payer of the initial principal of t
start date. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="initial Recei ver Ref erence" type="PartyReference">
<xsd: annot ati on>
<xsd: docunent atjon xm : I ang="en">

identifier defined
rggerenced is the

e posit on the

A pointer style reference to a party identifier defined
el sewhere in’the docunment. The party is the receiver of
the initial principal of the deposit on the start date

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nane="startDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xnm :Ilang="en">
The averaging period start date.
</ xsd: docungent ati on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent name="maturityDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">



The end date of the calcul ation perjod. This date should
al ready. be adjusted for any applicabl e business day
conventi on. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="dayCount Fracti on" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement name="princi pal " type="Money">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an?:"en">
The princi pal amount of tThe trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="fi xedRat
<xsd: annot ati on>

' type="xsd: deci mal ">
an
fg

e
<xsd: docunmentati on xm : | ="en">
The cal culation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% would be

represented as 0.05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="interest" type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en">
The total interest of at maturity of the trade.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="paynent" type="Payment" m nCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" >
A known paynent between two parties.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 fxAverageRateOption

2.1.1 Description:

A component describing an FX Average Rate Option product.

2.1.2 Contents:

Element fxAverageRateOption is defined by the complex type FxAverageRateOption
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:



@ fxAverageRateOption
FxAverageRateOption

_

—(BuyerSeller.model j

® expiryDateTime
ExpiryDateTime
® exerciseStyle
ExerciseStyleEnum

@ £xOptionPremium
FxOptionPremium

L 2
vaueDate

date

# call Currency Amount
Money

@ putCurrency Amount
Money

@ fxStrikePrice
FxStrikePrice

@ spotRate
decimal

@ payoutCurrency a

Currency

® averageRateQuoteBasis a

StrikeQuoteBasisEnum

@ precision
nonNegativel nteger

string

@ payoutFormula a

InformationSource

@ primaryRateSource %

InformationSource

@ secondaryRateSource a

BusinessCenterTime

®fixingTime a

@ averageRateObservationSchedule
FxAverageRateObservationSchedule

® averageRateObservationDate
FxAverageRateObservationDate

@ observedRates
ObservedRates




2.1.6 Schema Fragment:

<xsd: el ement nanme="f xAver ageRat eOpti on" type="FxAverageRat eOpti on" substituti onG oup="product":
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
A conmponent describing an FX Average Rate Option product.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >



2.2 fxBarrierOption

2.2.1 Description:

A component describing a FX Barrier Option product.

2.2.2 Contents:

Element fxBarrierOption is defined by the complex type FxBarrierOption
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:

4(BuyerSeI ler.model j

@ expiryDateTime
ExpiryDateTime

® exerciseStyle a

ExerciseStyleEnum

® @ £xOptionPremium

FxOptionPremium

®vaueDate
date

@ @ cashSettlementTerms
—/|FxCashSettlement

FxBarrierOption k=)

@ call CurrencyAmount
Money

@ txBarrierOption @ putCurrencyAmount %

@ fxStrikePrice
FxStrikePrice

@ quotedAs
?
C QuotedAs

&) @ spotRate
—|decimal
@ ®ixBarrier
®FxBarrier

’ .
@ triggerPayout

FxOptionPayout




2.2.6 Schema Fragment:

<xsd: el ement name="fxBarrierQOption" type="FxBarrierQOption" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . )
A conponent describing a FX Barrier Option product.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement >



2.3 fxDigitalOption

2.3.1 Description:

A component describing a FX Digital Option product.

2.3.2 Contents:

Element fxDigitalOption is defined by the complex type FxDigitalOption
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:

4(BuyerSeIIer.model j

@ expiryDateTime
ExpiryDateTime

O @ fxOptionPremium

FxOptionPremium

*
valueDate

date

@ £xDigital Option @ quotedCurrencyPair a
FxDigitalOption QuotedCurrencyPair

@ ® spotRate
—|decimal

@ fxEuropeanTrigger

FxEuropeanTrigger

+

@ fxAmericanTrigger

+ o

FxAmericanTrigger

@ triggerPayout
FxOptionPayout

2.3.6 Schema Fragment:

<xsd: el ement name="fxDi gi tal Opti on" type=" FxDi gi tal Option" substitutionG oup="product">
<xsd: annot at | on>
<xsd: docurment ation xm :|ang="e .
A conponent describing a"FX D| gl tal Option product.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement >



2.4 fxSimpleOption

2.4.1 Description:

A component describing a FX Simple Option product

2.4.2 Contents:

Element fxSimpleOption is defined by the complex type FxOptionLeg
2.4.3 Used by:

2.4.4 Substituted by:

2.4.5 Figure:

4(BuyerSeI ler.model j

@ expiryDateTime
ExpiryDateTime

@ exerciseStyle a

ExerciseStyleEnum

® @ £xOptionPremium

FxOptionPremium

2
vaueDate

date

@ fxSimpleOption -
FxOptionLeg @ @ cashSettlementTerms
~/|FxCashSettlement

Money

@ call CurrencyAmount
Money

@ putCurrency Amount a

@®ixStrikePrice
FxStrikePrice

@ quotedAs
@
- QuotedAs

2.4.6 Schema Fragment:

<xsd: el enrent nane="fxSi npl eOpti on" type:" FxOpti onLeg" substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ation xm :1ang=
A conponent descri bi ng a FX S| npl e Option product
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >



2.5 fxSingleLeg

2.5.1 Description:

A single-legged FX transaction definition (e.g., spot or forward).
2.5.2 Contents:

Element fxSingleLeg is defined by the complex type FxLeg
2.5.3 Used by:

»  Complex type: FxSwap
2.5.4 Substituted by:

2.5.5 Figure:

@ exchangedCurrency 1
Payment

@ exchangedCurrency2 a

Payment
@®vaueDat
vaueDate =

date

®currencylVaueDate
date

@ fxSingleLeg
EFH
oL @ currency2ValueDate
=

date

@ exchangeRate
ExchangeRate

@ @ nonDéliverableForward a

—/|FxCashSettlement

0 @ confirmationSenderPartyReference a

—|PartyReference

2.5.6 Schema Fragment:

<xsd: el emrent nane="fxSi ngl eLeg" type="FxLeg" substitutionG oup="product">
<xsd: annot at | on>

<xsd: document ation_xm : | ang="en" >
fA singl e-1 egged FX transaction definition (e.g., spot or
orwar

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


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-fx-4-2.xsd#Complex.FxSwap

2.6 fxSwap

2.6.1 Description:

A component describing a FX Swap product.

2.6.2 Contents:

Element fxSwap is defined by the complex type FxSwap
2.6.3 Used by:

2.6.4 Substituted by:

2.6.5 Figure:
@ ixSwap ~|®fxSinglel eg
FxSwap & \DFxLeg ﬂ

2.6.6 Schema Fragment:

<xsd: el ement nane="fxSwap" type=" FxSwap" substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ation xm :|ang="e
A conponent descri bi ng a FX Swap product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >



2.7 termDeposit

2.7.1 Description:

A term deposit product definition.

2.7.2 Contents:

Element termDeposit is defined by the complex type TermDeposit
2.7.3 Used by:

2.7.4 Substituted by:

2.7.5 Figure:

@ initial PayerReference %

PartyReference

@ initial ReceiverReference
PartyReference

@ startDate
date

@ maturityDate
urity

date

@ termDeposit
TermDeposit

@ dayCountFraction
EH ay

DayCountFraction

@ principal
Money

@ fixedRate
decimal

@ @interest

—|Money
C* @ payment
Payment

2.7.6 Schema Fragment:

<xsd: el ement nanme="ternDeposit" type="TernmDeposit" substitutionG oup="product">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A term deposit product definition.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



3 Schema listing

<xsd: schenn target Nanespace="http://ww. fpn . rg
<xsd: i ncl ude schenaLocatlon—"fpn1 shared-4-2. X
<xsd: conpl exType nane="Cut Nanme
<xsd: annot at i on>
<xsd: docupentation xnil; Ian%
Al'l ows for an expiryDateTime cut to be described by nane.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: nor ma
<xsd: attribute nane="cut Nane
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name= "ExchangeRate">
<xsd: annot at i on>
<xsd docunentation xni; Iang >
pe that is used f escrlblng t he exchange rate for a
par i cul ar transaction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent > .
<xsd: ext ensi on base="FxRate">
<xsd: sequence> ) )
<xsd: el enent name="spot Rate" type="xsd: deci mal" m nQccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en"

An optional element used for FX forwards and certain
types of FX OIC options. For deals consunated in the FX
Forwards Market, this represents the current market
rate for a particular currency pair. For barrier and
dlgltallblnarY options, it can be useful to include the
spot rate at the tine the option was executed to make
it easier to know whether the option needs to nove "up"
or "down" to be triggered.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="forwardPoi nts" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en">

/5-? / FpML- 4- 2" el enent For nDef aul t =" qual i fi ed"
s

lizedString">,
Schene" type="xsd: anyURlI " default="http://ww.fpm .org/codi

An optional element used for deals consumated in the FX
Forwar ds market. Forward points represent the interest
rate differential between the two currencies traded and
are quoted as a prem numor a discount. Forward F0|nts
are added t or subtracted from the spot rate to

create the rate of the forward trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="si deRat es" type—"SldeRates" m nQccur s="0">
<xsd: annot at i on>
<xsd: docunment atjon xnl :|ang="e o
An optional el ement that a||OM/f0r definition of rates

agai nst base currency for non-base currency FX
contracts.

</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT e name="Expi ryDat eTi ne" >
<xsd annota |on>
<xsd: document ation xm :1ang="en">

A type that descrlbes the date and tinme in a location of the
option exp |r%|eln the case of American options this is

| at est possi expiry date and tine.
</ xsd: docunentatlon>

</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="expi ryDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en">

RePresents a standard expiry date as defined for an FX OIC

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



</ xsd: el enent > . i . i
<xsd:. el enent nanme="expiryTi me" type="BusinessCenterTine"/>
<xsd: el enrent nane="cut Nanme" type="Cut Nane" m nCccurs="0"/>
</ xsd: sequence>
</xsd:conPIexType> . .
<xsd: conpl exType nanme="FxAmericanTrigger">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ]
A type that defines a particular type of payout in an FX OTC
exotic option. An American trigger occurs if the trlgﬁer
criteria are net at any tinme fromthe initiation to e
maturity of the ogt|on.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement nane="touchCondition" type="TouchConditi onEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?="en"> )
The blnar¥ condition tha anlles to an Anmerican-styl
trigger. Th C r wo donmin values for this
el erent: "touch" or "nd touch".
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
Defines the two currenciées for an FX trade and. the
qguotation relationship between the two currencies.
</ Xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement name="triggerRate" type="xsd: deci nal">
<xsd: annot ati on>
<xsd: docunentati o
The market rate
fo
et

e
ere can only be

n xm :lang="en"> .
s observed relative to the trigge
o be on the predefined side 02

and if it is dt
gger rate, a trigger event Is de

i
or below) th
have occurred.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="i nformati onSource" type="Informati onSource" maxQccur s="unbounded" >
<xsd: annotation> . .
<xsd: docunent ati on xn1:|aag: en" > ) )
The i nformation source where a published or dlspla¥ed
market rate will be obtained, e.g. Telerate Page 3750
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="observationStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">, )
The start of the period over which observations are made to
determ ne whether a trigger has occurred.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="observati onEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annotation> . -
<xsd: docunentation xpl:Ilang="en"> )
The end of the period ovér which observations are nade to
determ ne whether a trigger event has occurred.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType name="FxAver ageRat eCbservati onDat e" >
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> ) )
Atype that, for average rate options, is used to describe each
speci fic observation date, as opposed to a paranetric frequency
of rate observations.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="observati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunmentati on xm :| ang="en" > )
A specific date for which an observati
particular rate will be nmade and wil |
subsequent conput ati ons.

i
un
ri



</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="aver ageRat eWi ghti ngFactor" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en">

An optional factor that Can be used for weighting certain
observati on dates. Typlcally, firmse will weight each date
with a factor of 1 if there are standard, unwei ghted

adj ustments.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="FxAver ageRat eQbser vat i onSchedul e" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
A type that describes average rate options rate observations.
This is used to describe a paranetric frequencr of rate
observat i ons aga!nst a particular rate. Typical frequencies
m ght i1 nclude daily, every Friday, etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="observati onStartDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, )
The start of the period over which observations are nmade to
determ ne whether a trigger has occurred.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="observati onEndDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en"> )
The end of the period oveér which observations are nmade to
det erm ne whether a trigger event has occurred.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<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 culation period end dates occur
with the regular part of the cal cul ation period schedul e
and their roll date conventi on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="FxAver ageRat eOpti on">
<xsd: annot ati on>
<xsd; docunentation xnl ;I ang="en"> )
A type that |s used for an option whose payout is based on the
average of the price of the underlying over a sReC|f|c peri od
of tifmme. The payout is the difference between the
predeterm ned, fixed strike price and the average of spot rates
observed and |Is used for hedgi ng agai nst prevailing spot rates
over a given tinme period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: group ref="BuyerSeller. nodel"/> ) )
<xsd: el enent nanme="expi ryDat eTi ne" type="ExpiryDateTi ne">
<xsd: annot ati on> | Y
<xsd: docunentation xm : Il ang="en"> ) )
The date and tinme 1n a |ocation of the option expiry.
In the case of american options this is the | atest
possi bl e expiry date and tine.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="exerci seStyle" type="ExerciseStyl eEnun>
<xsd: annot ati on> _
<xsd: docunent ation xnl ;| ang="en"> )
The manner in which the option can be exercised.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nanme="fxQptionPrem unf' type="FxQOptionPrem um' m nCccurs="0"
<xsd: annot ati on> _
<xsd: docunentation xnl: Il ang="en">
Pr?n1un1annunt or premuminstall ment amount for an
option.
</xgd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="val ueDat e" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunmentation xm :| ang="en" > )
The date on which both currencies traded will settle.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nanme="put CurrencyAnount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) )
Thflcurrency anount that "the option gives the right to
sel | .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nane="cal | CurrencyAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) )
The currency anount that "the option gives the right to

u
</xs%:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="fxStri kePrice" type="FxStrikePrice">
<xsd: annot ati on>
<x%%Adocunentat|on xm : I ang="en" >

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="spot Rate" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : [ ang="en"> )
An optional element used for FX forwards and certajn
types of FX OIC options. For deals consunated in the FX
Forwards Market, this represents the current market
rate for a particular currency pair. For barrier and
dlgltallblnarY options, It cah be useful to include the
spot rate at the tine the option was executed to nake
it easier to know whether the option needs to nove "up"
or "down" to be triggered.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="payout Currency" type="Currency">
<xsd: annot ati on> _
<xsd: docunent ati on xnl:lang="en"> ) )
The 1SO code of the curréency in which a payout F|f any)
is to be made when a trigger is hit on a digital or
barrier option,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="aver ageRat eQuot eBasi s" type="Stri keQuot eBasi sEnuni >
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> ) )
The nmet hod by which the average rate that is being
observed i s quoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . .
<xsd: el ement nanme="preci sion" type="xsd: nonNegati vel nteger" m nCccurs="0"
<xsd: annot ati on> |
<xsd: docunentation xni:lang="en">
Specifies the rounding precision in ternms of a nunber
of decimal places. Note how a percentage rate rounding
of 5 decim glaces I s_expressed as a,  roundi ng
preci sion of in the Fp docunent since the
ercentage s exBressed as a decimal, e.g. 9.876543%
or 0.09876543 ei ng rounded to the nearest 5 decimm
places is 9.87654% (or 0.0987654).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nanme="payout For nul a" type="xsd:string" m nCccurs="0">

maxQccur s="1

>



<xsd: annot ati on>
<xsd: docunentation xm :lang="en" )
The description of the nathenatrcal conputation for how
t he payout |s conputed.
</ xsd: dotunent ati on
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="pri maryRat eSour ce" type="1|nformati onSource" >
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
The pri mar source for ere the rate observation will
occur. WITI typically be either a page or a reference
bank published rate.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="secondar yRat eSource" type="InformationSource" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn : Iang en" >
An alternpative, or secon arY source for where the rate
observation wi ||l occur, typlcally be either a page
or a reference bank published rate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o . . .
<xsd: el enent nanme="fi xi ngTi me" type="Busi nessCenter Ti ne">
<xsd: annot at | on>
<xsd: docunent atj on xm : | ang="en"> ]
The time at which the spot currencY exchange rate will
be observed. It is specif as a tine in a specific
busi ness center, e.g. 11: OOaanondon tine.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choj ce> ) )
<xsd: el enent nane:"averageRaterservat|onScheduIe" t ype="FxAver ageRat eCbser vat i onSc
<xsd: annot at | on>
<xsd: document ation xm :|ang="e
Paranmetric schedule of rate observatrons
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="aver ageRat eCbservati onDat e" type="FxAver ageRat eCbservati onDat e"
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en" >
One of nore specific raté observation dates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> )
<xsd: el enent name="observedRat es" type="CbservedRates" m nCccurs="0" maxCccurs="unbol
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">

t
Descri bes prror rate observations within average rate
options. Period |callg an average rate option agreenent
w || be struck where E somnme rates have al ready been
observed in the past but will becone part of

conput ati on of the average rate of the option. This
structure provides for these revrousIK observed rates
to be included in the description of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane="FxBarrier"
<xsd annota i on>
<xsd: docunment ation xni:|an
Atype that is used wth
define one or nore barrj
option will be knocked-i
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement name="fxBarrier Type" type="FxBarrier TypeEnuni mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : Ian% en" >
This s ecifies whet her e option becones ff ective
("knock-in") or is annull "knock-out") when the
respective trigger event occurs.
</ xsd: docunent at i on>

="en
n the F i
r |evel

(o]

optio i ni |onto
erm

>
en" >
in the FX barrier n defi

er levels that det ne whet her the
n or knocked- out.



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annotation> . -
<xsd; docunentation xnm :lang="en">
Defines the two currencieés for an FX trade and. the
guotation relationship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="triggerRRate" type="xsd: deci nal ">
<xsd: annot ation> . .
<xsd: docunentation xnm :lang="en">

The market rate is observed relative to the trigger rate,
and If It is found to be on the predefined side of (above
or below) the trigger rate, a trigger event is deened to

have occurred.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="i nformati onSource" type="Informati onSource" maxCccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en"> ) )
The i nformati on source where a published or dlspla¥ed
market rate will be obtained, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="observati onStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, )
The start of the period over which observations are made to
determ ne whether a trigger has occurred.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="observati onEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpnl:|lang="en"> )
The end of the period over which observations are nade to
determ ne whether a trigger event has occurred.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="FxBarri er Opti on">
<xsd: annot ati on>
<xsd: docunentation xml :Ilang="en">
A type that describes an"option with a put/call conponent, but
al so one or nore associated barrier rates. If the narket rate
noves to reach a barrier rate a trigger event occurs. The
trigger event nay for exanple be neCéssary to enable the
option, or may ahnul the option contract. [Since the barriers
reduce the probabllltY of exercise, the premumfor an_option
with barriers is |likely to be cheaper than one w thout].
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="FxQOpti onLeg">
<xsd: sequence> . .
<xsd: el ement nanme="spot Rate" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ]
An optional elenment used for FX forwards and certajn
types of FX OIC oPt!ons. For deal s consumated in the FX
Forwards Market, this represents the current narket
rate for a particular currency pair. For barrier and
dlgltaI/blnarY options, it canh be useful to include the
spot rate at the tine the option was executed to nake
It easier to know whether the option needs to nove "up"
or "down" to be triggered.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement name="fxBarrier" type="FxBarrier" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd; docunentatjon xnl :lang="en">
I nformati on about a barrier rate in
speci fying the exact criteria for a
occur. )
</ xsd: docunent ati on>
</ xsd: annot at i on>

? Barrier Option -
i

ar
rigger event to



</ xsd: el enent > . . .
<xsd: el ement name="triggerPayout" type="FxOptionPayout” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|aag;"en"> )
The anount of currency i ch becones payable if and
when a trigger event Occurs.
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o )
<xsd: conpl exType name="FxDi gital Opti on">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A type that describes anoption w thout a put/call conponent
(and so _no associ ated exercise), but wth one or nore trigger
tes) Exanples are "one-touch”, "no-touch”, and
bl e-no-touch” options. For a specified period the nmarket
is observed relative to the trigger rates, and on a
ger event a fixed Payout nay_becone due to the buyer of the
on, or alternatively the option contract nay be annull ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd. group ref="BuyerSeller.nmodel"/> . .
<xsd: el ement nanme="expiryDat eTi me" type="ExpiryDateTi ne">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . .
The date and time in a | ocation of the option expiry.
In the case of anmerican options this is the | atest
possi bl e expiry date and tine.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="fxQpti onPrem unf type="FxQptionPrem un' m nCccurs="0"
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
Pr?n1un1annunt or premiuminstall ment amount for an
option. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="val ueDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunmentation xm :|ang="en"> )
The date on which both clrrencies traded will settle.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="quot edCurrencyPair" type="CQuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
Defines the two currencies for an FX trade and the
qguotation rel ationship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="spot Rate" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ]
An optional elenment used for FX forwards and certajn
types of FX OIC oPt!ons. For deal s consumated in the FX
Forwards Market, this represents the current narket
rate for a particular currency pair. For barrier and
dlgltaI/blnarY options, it canh be useful to include the
spot rate at the tine the option was executed to nake
It easier to know whet her the option needs to nove "
or "down" to be triggered.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>

ou
te
|

tr

o=
T TOOoQD

maxQccur s="

<xsd: el ement nane="f xEur opeanTri gger" type="FxEuropeanTrigger" maxCccur s="unbounde

<xsd: annot ati on> _
<xsd; docunentatijon xnl:Ilang="en"> ) ) )
A European trigger occurS if the trigger criteria ar
nmet, but these are valid (and an obsérvation is nade
only at the maturity of the option
</ xsd: docunent ati on>

e
)



</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent name="fxAnericanTri gger" type="FxAnericanTrigger"
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
An Anerican tr|?ger occurs if the tri
are net at anK inme_fromthe initiati
maturity of the option
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> . .
<xsd: el ement name="triggerPayout" type="FxOpti onPayout">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:laa%;"en"> )
The anount of currency i ch becones payable if and
when a trigger event Occurs.
</ xsd: docunentati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="FxEur opeanTri gger">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type that defines a particular type of payout in an FX OTC
exotic option. A European trigger occurs If the trigger .
criteria are met, but these aré valid (and an observation is
made) only at the naturity of the option.
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o ) o
<xsd: el enent nanme="triggerCondition" type="Trigger ConditionEnuni>
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">

The binary condition tha aPRIies to a European-style .
trlgger detern1n|n? wher e e spot rate nust be relatijve
to elfrlggerRate or the option to be exercisable. There

can only be two dommin values for this elenment:
"aboveTri gger"” or "bel owlrigger"
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="quot edCurrencyPair" type="CQuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
Defines the two currencies for an FX trade and the
qguotation relationship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="triggerRate" type="xsd:deci nal ">
<xsd: annot ati on>

<xsd: docupentation xnl :lang="en"> )
The market rate is observed relative to the trigger rate,
and if it is found to be on the predefined side 0f (above
or below) the trigger rate, a trigger event I1s deened to

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

maxCccur s=" unboundec

<xsd: el ement nanme="i nformati onSource" type="Informati onSource" maxCccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> ) )
The i nformation source where a published or dlspla¥ed
market rate will be obtalned, e.g. Telerate Page 3750.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="FxLeg">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A tyﬁe that represents_a single exchange of one currency for
another. This Is used for representing FX spot, forward; and
swap transactions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">



<xsd: sequence>
<xsd: el enent nane="exchangedCurrencyl" type="Paynment">
<xsd: annot at | on>
<xsd: document ati on xml :|ang="en">
This is the first of the'twp currency flows that define
a single leg of a standard forei gn exchange
transacti on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent nane="exchangedCurrency2" type="Paynment">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
This i's the second of thée two currency.
define a single leg of a standard forei
transacti on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el enent nane="val ueDat e" type:"xsd:date">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The date on which both currencres traded will settle.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence>
<xsd: el enent nanme="currencylVal ueDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunment atj on xni: | ang="en">
The date on which the cufrencyl amount will be
settled. To be used in a split value date scenario.
</ xsd: docunent at'i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nanme="currency2Val ueDate" type="xsd: date">
<xsd: annot at | on>
<xsd: docunment atj on xni: 1 ang="en"
The date on which the currenc 2 anDunt will be
settled. To be used in a split value date scenario.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent name="exchangeRat e" type="ExchangeRate">
<xsd: annot at | on>
<xsd: docunment ati on xm :|ang="en"
The rate of exchange between the two currencies.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="nonDel i ver abl eForward" type="FxCashSettlenment"” m nCccurs="0">
<xsd annot ati on>
<xsd: document ati on xm : 1 ang="en">
Used to describe a particul ar type of FX forward
transaction that is settled in a single currency.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="confirnmati onSender PartyRef erence” type="PartyReference" nm nCccurs:
<xsd: annot at | on>
<xsd: docunment ati on xm : |l ang="en' >
Areference to the party that is se d g t he current
docunent as a confirmation of the trad
</ 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: co exType name="FxOpti onLeg" >
<xsd annota i on>
<xsd docunentation xni; Iang
A type that is used for escrlblng a standard FX OTC option
(European or Anerican) which e a conplete trade in its own
ht or part of a trade strategy
</xs . docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product ">

flows that
i gn exchange



<xsd: sequence>
<xsd:group ref="BuyerSeller.npde
<xsd: el enent nane= explryDateTlne type—"ExplryDateTlne">
<xsd annot ati on>
<xsd: docunment ati on xm :1ang="en">
The date and time in a | 6cation of the OPtIOﬂ expiry.
In the case of anmerican options this is | at est
possi bl e expiry date and tine.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el ement name="exerci seStyle" type="ExerciseStyl eEnunt >
<xsd: annot at i on>
<xsd: document ati on xm ;| ang="en">
The manner in which the optlon can be exercised.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enrent nane="fxQpti onPrem unf type="FxQOptionPrem um' m nCccurs="0" maxQccur s="1

<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Pr?n1un1annunt or prem uminstallment anount for an
option
</xgd:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="val ueDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: document ati on xml : | ang="en"> )
The date on which both clrrencies traded will settle.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="cashSett!| ement Terns" type="FxCashSettl enment"
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
This optional element is onIY used if an option has
been speC|f|ed at execution |ne to be settled into a
S|ngle cash aynent This woul d be used for a
non-del i verabl & opti on.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="put CurrencyAnount" type="NMoney">
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en">
Thelcurrency amount that the option gives the right to
sel
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enrent nane="cal | CurrencyAmount" type="NMoney">
<xsd: annot ati on>
<xsd: docunent ati on xm | ang="en"> ) )
The currency anount that the option gives the right to

uy.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="fxStrikePrice" type="FxStrikePrice">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="quot edAs" type="QuotedAs" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
Descri bes how the option was quot ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exType>
<xsd: co ex Ype name="FxOpt i onPayout " >
<xsd: annota i on>
<xsd docunentation xnl:lang="en">
type that contains full' details of a redeflned f Yout
mhlc may occur (or not) in a Barrier tion or Ep i on
when a ttigger event occurs (or not).

m nCccur s="0">



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence>
<xsd: el ement nanme="payout Styl e" type="Payout Enuni' >
<xsd: annot ati on> |
<xsd: docunentation xnl:|lang="en">
The trigger event and payout may be asynchonous. A
payout may becone due on'the tr!?ger_event, or the
ayout may (by agreeenent at initiration) be deferred
for exanple)"to the maturity date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="settlenentlnformation" type="Settlenentlnfornmation" nminCccurs="0":
<xsd: annot ati on> .

<xsd: docunentation xnm ;| ang="en">
The information required'to settle a currency payment
that results froma trade

</ 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: conp exT¥pe name="FxQOpti onPrem uni >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
A type that specifies the prem um exchanged for a single option
trade or option strategy.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd. group ref="PayerRecei ver.nodel "/>
<xsd: el ement nane="prem unmAmount " type="NMoney">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en"> ) )
The specific currency and anount of the option prem um
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="prem unBSettl| ement Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) )
TthFg&eed—upon date when the option premumw || be
se ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="settl enent|nformation" type="Settl enentl|nformation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">
The information required’to settle a currency paynent that
results froma trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="prem unfuote" type="Preni umuote" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xm : Il ang="en">
This is the option prem um as quoted. |
I

t Is
coPS|stent with the prem umAnount and is for
only.
</xsd¥docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="FxStri kePrice">
<xsd: annot ati on>
<xsd: docunentation xml :lang="en"> ) )
A tyBe that describes the rate of exchange at which the option
has” been struck.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enrent nane="rate" type="xsd: decinal">
<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. Miust be specified wth a quote basis.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="stri keQuot eBasis" type="Stri keQuot eBasi sEnunt >
<xsd: annotatlon>
<xsd: document ati on xm : | ang="en" >
The method by which the Strike rate is quoted.
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="FxSwap" >
<xsd: annot at | on>
<xsd docunentatlon xm I ang="en" >
Rlp descrlbes an FX smaP This is simlar to
FXLeg, but contains nultiple legs for a partlcular trade.
</xsd docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exContent > .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el enent ref="fxSingl eLeg" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" Cbser vedRat es" >
<xsd: annot at | on>
<xsd docunentation xpl: Il ang="en">

type that describes prior rate observations wthin average
rate options. Periodically, an average rate optlon agr eenent
wi | I be struck. whereby sone rates have already been observed in
the past but will becone part of conputation 0f the average
rate  of the option. This structure provides for these
PLe {oualy observed rates to be included in the descrlptlon of
e trade

</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence> .
<xsd: el enent nane="observationDate" type="xsd: date">
<xsd: annot at | on>
<xsd: docunentatlon xm : )
A specific date for mhlc an observatl
particular rate will be nmade and will
subsequent conput ati ons.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="observedRate" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docunentation xm : Il ang="en">
The actual observed rate before any reqU|red rate treatnent
is applied, e.g. before converting a rate quoted on a
di scount basis to an egU|vaIent yireld. An observed rate of
5% woul d be represente .
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Premn umuot e" >
<xsd: annot at | on>
<xsd: docunentation xnl:Ilang="en">
A type that describes thé option prenmium as quot ed.
</ xsd? docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement name="premni unval ue" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> ) )
The value of the premumaquote, In general this will be
elther a percentage or an explicit anount.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="preni umQuot eBasi s" type="Preni umuot eBasi sEnun' >
<xsd: annot at | on>
<xsd: docuprent ati on. xn ; | ang="en" >
The nethod by which the option preniumwas quot ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType name="Quot edAs" >
<xsd: annot ati on>
<xsd: docunentation xm :Ilang="en">
A type that describes how the option was quoted.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="opti onOnCurrency” type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xnl :Ilang="en">
Ei t her the call CurrencyAmount or the put CurrencyAnpunt
defined el sewhere in the docunment. The currency reference
denotes the option currency as the option was quoted (as
opposed to the face currency).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enrent nanme="faceOnCurrency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
Ei ther the call CurrencyAnount or the put CurrencyAnount
defined el sewhere in the docunment. The currency teference
denotes the face currency as the option was quoted (as
opposed to the option currency).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="quot edTenor" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Code denoting the tenor of the option |eg.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conp exType nane="Si deRat e" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an8:"en?>_ ) )
A type that is used for describing a particular rate against
base currency. Exists within S deRates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement name="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: el ement nanme="si deRat eBasi s" type="Si deRat eBasi sEnuni >
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> )
The ne%hgd by which the éxchange rate agai nst base currency
i s guot ed.
</xsd9docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="rate" type="xsd: decimal">
<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. Miust be“specified with a quote basis.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="spot Rate" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en">

An optional element used for FX forwards and certain types
of FX OTC options. For deals consumated in the FX Forwards
Market, this represents the current nmarket rate for a
particular currency palir. For barrier and di |taI/b|narK
options, It can be useful to include the spof rate at the
time the option was executed to nake it easier to know
whet her the option needs to nove "up" or "down" to be

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



<xsd: el ement nane="f orwar dPoi nts" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en">

An optional elenment used for deals consunmated in the FX
Forwards market. Forward points represent the interest rate
differential between the two currencies traded and are
guoted as a prem numor a discount. Forward points are
added to, or subtracted from the spot rate to create the
rate of the forward trade.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conp exType nane="Si deRat es" >
<xsd: annot ati on>
<xsd: docunentation xnl Il ang="en"> )
A type that is used for |nclud|n? rates agai nst base currency
for” hon-base currency FX contracts.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="baseCurrency" type="Currency">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
The currency that is used as the basis for the side rates
en calculating a cross rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="currencylSi deRate" type="Si deRate" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunpentation xpl:Ilang="en">
The exchange rate for thée first currency of the trade
agai nst baSe currency.
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="currency2Si deRate" type="Si deRate" nm nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : Il ang="en">
The exchange rate for thé second currency of the trade
agai nst baSe currency.
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Ter mDeposit">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
A class defining the contfent nodel for a term deposit product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence> L
<xsd: el ement name="initial Payer Ref erence" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) o )
A pointer style referencé to a party identifier defiped
el sewhere i n"the docunent. The partK referenced is the
payer of the initial principal of the deposit on the
start date. .
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > o )
<xsd: el ement nane="initial Recei ver Ref erence" type="PartyReference">
<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 iIs the receiver of
the initial principal of the deposit on the start date.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent >
<xsd: el ement nane="startDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en">
The averagi ng period start date.
</ xsd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



<xsd: el ement name="maturityDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> ) )
The end date of the calculation period, This date,
shoul d al ready be adjusted for any applicabl e business
day conventi on,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="dayCount Fracti on" type="DayCount Fracti on">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
The day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o
<xsd: el ement nanme="princi pal" type="Money">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:|an?:"en">
The princi pal amount of tThe trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="fi xedRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
The cal culation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% woul d be
represented as 0.05
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="interest" type="Mney" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en" >
The total interest of at maturity of the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="paynent" type="Payment" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd:;: docunentati on xnl:lang="en"> .
A known paynent between two parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: el enent nanme="f xAver ageRat eOpti on" type="FxAverageRat eOpti on" substituti onG oup="product
<xsd: annot ati on> .
<xsd: docunentation xm : I ang="en"> i
A conponent describing an FX Average Rate Option product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . .
<xsd: el ement name="fxBarrierQOption" type="FxBarrierOption" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xn:lang="en"> . )
A conponent describing a FX Barrier Option product.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o . o . . .
<xsd: el ement nanme="fxDi gital Opti on" type="FxDigital Option" substitutionG oup="product">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, )
A conponent describing a FX Digital Option product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="fxSi npl eOpti on" type="FxOptionLeg" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> )
A conponent describing a FX Sinple Option product
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="fxSi ngl eLeg" type="FxLeg" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation _xm : Il ang="en"> o
A single-1egged FX transaction definition (e.g., spot or
forward).



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="fxSwap" type="FxSwap" substituti onG oup="product">
<xsd: annot ati on>
<xsd: docunentation xm:Ilang="en">
A conponent describing a FX Swap product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="ternDeposit" type="TernDeposit" substitutionG oup="product">
<xsd: annotation> . .
<xsd: docunmentati on xnml : |l ang="en" >
A term deposit product definition.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: schema>
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