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1 Global Simple Types



1.1 SimplePricingStructureReference

1.1.1 Description:

Reference to a pricing structure or any derived components (i.e. yield curve).

1.1.2 Contents:

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

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd:S|aneTyPe nane="Si npl ePri ci ngStruct ur eRef er ence" >
<xsd: annotati on>
<xsd; docunent ati on xm :lang="en"> ) )
Reference to a pricing structure or any derived conponents (i.e.
yield curve).
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:|DREF"/>
</ xsd: si npl eType>



2 Global Complex Types



2.1 BondReference

2.1.1 Description:

A tyge including a reference to a bond to support the representation of an asset swap or Condition Precedent
Bond.

2.1.2 Contents:

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

conditionPrecedentBond (exactly one occurrence; of the type xsd:boolean) To indicate whether the
Condition Precedent Bond is applicable. The swap contract is only valid if the bond is issued and if there is any
dispute over the terms of fixed stream then the bond terms would be used.

discrepancyClause (zero or one occurrence; of the type xsd:boolean) To indicate whether the Discrepancy
Clause is applicable.

2.1.3 Used by:
Complex type: SwapAdditionalTerms

2.1.4 Derived Types:

2.1.5 Figure:
@ bond
2
L 4 ® conditionPrecedentBond
BondReference — boolean ﬁ
0 @ discrepancyClause
~|boolean

2.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="BondRef er ence" >
<xsd: annot ati on>
<xsd: docupent atjon xm : | ang="en">
A type Including a referénce to a baond to,supBort t he
representation of an asset swap or Condition Precedent Bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement ref="bond">
<xsd: annot ati on>
<xsd; docunent ati on xnl:lang="en">
Ref erence to a, bond underl yer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent name="condi ti onPrecedent Bond" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docurmentation xm :|ang="en"> .
To i ndi cate whet her the ndition Precedent Bond is .
appl i cable. The swap contract is only valid if the bond is
issued and if there is any dispute over the terns of fixed
stream then the bond terns woul d be used.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . :
<xsd: el ement nane="di screpancyd ause" type="xsd: bool ean" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.SwapAdditionalTerms

To indicate whether the Discrepancy O ause is applicable.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.2 BulletPayment

2.2.1 Description:

A product to represent a single cashflow.

2.2.2 Contents:

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

*  The base type which all FpML products extend.

payment (exactly one occurrence; of the type Payment) A known payment between two parties.
2.2.3 Used by:

*  Element: bulletPayment

2.2.4 Derived Types:

2.2.5 Figure:
* @ payment
BulletPayment £ Payment

2.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Bul | et Paynent " >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
product to represent a single cashflow
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement name="paynent" type="Paynment">
<xsd:annot ation> | Y
<xsd: docunmentati on xm : |l ang="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: conpl exCont ent >
</ xsd: conpl exType>


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

2.3 Calculation

2.3.1 Description:
A type definining the parameters used in the calculation of fixed or floating calculation period amounts.
2.3.2 Contents:

Either

noﬁiodn?ISchedule (exactly one occurrence; of the type Notional) The notional amount or notional amount
schedule.

Or

fxLinkedNotionalSchedule (exactly one occurrence; of the type FxLinkedNotionalSchedule) A notional
amount schedule where each notional that applied to a calculation period is calculated with reference to a
notional amount or notional amount schedule In a different currency by means of a spot currency exchange
rate which is normally observed at the beginning of each period.

Either

fixedRateSchedule (exactly one occurrence; of the type Schedule) The fixed rate or fixed rate schedule
expressed as explicit fixed rates and dates. In the case of a schedule, the step dates may be subject to
adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments.

Or

aatfec_:alculation (exactly one occurrence; of the type Rate) The base element for the floating rate calculation
efinitions.

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

discounting (zero or one occurrence; of the type Discounting) The parameters specifying any discounting
conventions that may apply. This element must only be included if discounting applies.

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

2.3.3 Used by:
e« Complex type: CalculationPeriodAmount

2.3.4 Derived Types:

2.3.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.CalculationPeriodAmount

@ notional Schedule

Notional

@ xLinkedNotional Schedule
FxLinkedNotional Schedule

@ fixedRateSchedule %

Schedule
* - @ rateCalculation
Calculation Rate

DayCountFraction

@ dayCountFraction a

@ @ discounting

—/|Discounting

G @ compoundingMethod
—/| CompoundingM ethodEnum

2.3.6 Schema Fragment:

<xsd: conplexType nane="Cal cul ati on">
<xsd: annot at | on>
<xsd docunent ati on xm : |l ang="en">
Y e deflnlnlng the pafameters used in the calculation of fixed
oatlng cal cul ation period anounts.
</xs docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce> ) )
<xsd: el enent nane="noti onal Schedul e" type="Noti onal ">
<xsd: annot at | on>
<xsd: docupent ati on xm : | ang="en" >
The notional anount or notional amount schedul e.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="f xLi nkedNot i onal Schedul e" type="FxLi nkedNot i onal Schedul e" >
<xsd: annot ati on>
<xsd: document ati on xni:|ang="en"> )
A notional anpunt schedul'e where each notjonal that aPplled
to a calculation period Is calculated with reference
noti onal anount or notional anmount schedule in a different
currency bg nmeans of a spot currency exchange rate which is
normal 'y served at the begi nning 0f each period.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: chol ce>
<xsd: el enent nane="fi xedRat eSchedul e" type="Schedul e">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The fixed rate or fixed rate schedul e expressed as explicit
fixed rates and dates. In the case of a schedule, the step
dates may be subject to adjustment in accordance with anY
adj ust ment s sPeC|f|ed i n cal cul ati onPeri odDat esAdj ust nent s
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement ref="rateCal cul ati on">
<xsd: annot ati on>
<xsd: document ati on xm : Iang en">
This element 1s the head of _a sub
substituted bY the floatlngRateCa
standard Floating Rate | egs, or t
i nf | ati onRat eCal cul ati on el enent
</ xsd: docunent at i on>

stitution group. is
Lc tion elenent for
e

for inflation swaps.



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el emrent nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) ) )
<xsd: el enent nanme="di scounti ng" type="Di scounting"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, ) )
The paraneters specifying any dlSCOUﬂIInP conventions that
naylapply. This elenent must only be inclfuded if discounting
appl i es. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > i i ]
<xsd: el emrent nane="conpoundi nghet hod" type="Conpoundi ngMet hodEnunt’ m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xni: |l ang="en"> . ) )
If nore that one cal cul ation period contributes to a single
paynent amount this elenent specifies whether conmpounding is
applicable, and if so, what conpounding nethod is to be Used.
This element must only be included when nore that one
cal cul ation period contributes to a single paynent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.4 CalculationPeriod

2.4.1 Description:

A type defining the parameters used in the calculation of a fixed or floating rate calculation period amount. This
type forms part of cashflows representation of a swap stream.

2.4.2 Contents:

unadjustedStartDate (zero or one occurrence; of the type xsd:date)
unadjustedEndDate (zero or one occurrence; of the type xsd:date)

adjustedStartDate (zero or one occurrence; of the type xsd:date) The calculation period start date, adjusted
according to any relevant business day convention.

adjustedEndDate (zero or one occurrence; of the type xsd:date) The calculation period end date, adjusted
according to any relevant business day convention.

calculationPeriod NumberO_fDa/ys (zero or one occurrence; of the type xsd:positivelnteger) The number of
days from the adjusted effective / start date to the adjusted termination / end date calculated in accordance
with the applicable day count fraction.

Either

notionalAmount (exactly one occurrence; of the type xsd:decimal) The amount that a cashflow will accrue
interest on.

Or

fxLinkedNotionalAmount (exactly one occurrence; of the type FxLinkedNotionalAmount) The amount that a
cashflow will accrue interest on. This is the calculated amount of the fx linked - ie the other currency notional
amount multiplied by the appropriate fx spot rate.

Either

floatingRateDefinition (exactly one occurrence; of the type FloatingRateDefinition) The floating rate reset
information for the calculation period.

Or

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

dayCountYearFraction (zero or one occurrence; of the type xsd:decimal) The year fraction value of the
calculation period, result of applying the ISDA rules for day count fraction defined in the ISDA Annex.

forecastAmount (zero or one occurrence; of the type Money) The amount representing the forecast of the
accrued value of the calculation O[Jerlod. An intermediate value used to generate the forecastPaymentAmount
in the PaymentCalculationPeriod.

forecastRate (zero or one occurrence; of the type xsd:decimal) A value representing the forecast rate used to
calculate the forecast future value of the accrual period. This is a calculated rate determined based on
averaging the rates in the rateObservation elements, and incorporates all of the rate treatment and averaging
rules. A value of 1% should be represented as 0.01

2.4.3 Used by:
*  Complex type: PaymentCalculationPeriod

2.4.4 Derived Types:

2.4.5 Figure:


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

@ unadjustedStartDate 4
|

date

date

@ unadjustedEndDate 4

date

@ adjustedStartDate 4
=

date

@ adjustedEndDate 4

@@@@é\b

@ calculationPeriodNumberOf Day's 4

positivel nteger

@ notiona Amount
’ decimal

CalculationPeriod

@ xLinkedNotional Amount
FxLinkedNotional Amount

® f| oatingRateDefinition
FloatingRateDefinition

@ fixedRate
decimal

@ dayCountY earFraction #

decimal

@

@

@ forecastAmount
Money

@ @ forecastRate
—|decimal

2.4.6 Schema Fragment:

<xsd: conplexType nane="Cal cul ati onPeri od" >

<xsd: annot at | on>

<xsd ocunentatlon xm : |l ang="en" >
¥P def |n|n9 the parameters used in the cal cul tlon of a fixed
oating rafe cal cul ation period amount. This type fornms part
o cashfl ows representation of a swap stream

</ xsd: docunent at i on>

</ xsd: annot ati on>

<xsd: sequence>
<xsd: el enent nane="unadj ustedSt art Dat e" type="xsd: date" minCccurs="0"/>
<xsd: el emrent nane= unadjusted

Dat e" typg— xsd: date"” minQccurs="0"/>
<xsd: el enent nane="adj ust edStart Dat e o type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : Ian?— en" > ) )
The cal cul ation per.i od art date, adjusted according to any
rel evant busi ness day conventi on.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >

St a
End
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<xsd: el ement nane="adj ust edEndDat e" type="xsd: date" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) )
The cal cul ation period end date, adjusted according to any
rel evant business day convention
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . o
<xsd: el ement nane="cal cul ati onPeri odNunber O Days" type="xsd: positivel nteger"
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"?
The nunber of days fromtfhe adjusted effec
to the adjusted termnation /[ end date ca
accordance with the applicable day count f
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> ) )
<xsd: el enrent nane="noti onal Anount" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en"> )
The anpunt that a cashflow w il accrue interest on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="f xLi nkedNot i onal Amount " type="FxLi nkedNot i onal Amount ">
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en">
The ampunt that a cashflowwll ac
t he cal cul at ed anpunt of the fx
currency notional anmount nultiplie
spot rate. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: choi ce> . o . o
<xsd: el ement name="fl oati ngRat eDefinition" type="FloatingRateDefinition">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ]
The_fhoatlng rate reset information for the cal cul ation
eriod.
</Qsd:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="fi xedRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="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 i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el ement nane="dayCount Year Fracti on" type="xsd: decinmal" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) )
The year fraction value of the cal culation periaod, result
agg ying the 1SDA rules for day count fraction detined
| SDA” Anhex. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nanme="forecast Anount" type="Money" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an?:"en">
The ampunt representing the forecast of the accrued val ue of
the calculation period.” An internmediate value used to
enerate the forecastPaynent Anobunt in the
aynent Cal cul at1 onPeri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="forecast Rate" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
A value representing the forecast rate used to cal cul ate the
orecast future val le of the accrual period. This is a
al cul ated rate determ ned based on averaging the rates in
he rateCbservation elements, and incorporatés all of the
ate treatnent and averaging rules. A value of 1% should be
epresented as 0.01

tive /| start date
culated in
raction.

rest on. This is
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m nCccurs="0">



</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.5 CalculationPeriodAmount

2.5.1 Description:

A type defining the parameters used in the calculation of fixed or floatin? rate calculation period amounts or for
specifying a known calculation period amount or known amount schedule.

2.5.2 Contents:

Either

calculation (exactly one occurrence; of the type Calculation) The parameters used in the calculation of fixed
or floaring rate calculation period amounts.

Or

knownAmountSchedule (exactly one occurrence; of the type AmountSchedule) The known calculation
period amount or a known amount schedule expressed as explicit known amounts and dates. In the case of a
schedule, the step dates may be subject to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments.

2.5.3 Used by:
Complex type: InterestRateStream

2.5.4 Derived Types:

2.5.5 Figure:

@ caculation

‘ Calculation
T
Calcul PeriodA
culationPeriodAmount @ knownAmountSchedule a

AmountSchedule

2.5.6 Schema Fragment:

<xsd: conpl exType name="Cal cul ati onPeri odAnount " >
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> ) ) )
A tyPe defining the paraneters used in the calculation of fixed
or oatjng rafe calculati on period anmounts or for specifying a
known cal cul ation period anbunt or known anount schedul e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement nanme="cal cul ati on" type="Cal cul ati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an%:"en"> . . .
The paranmeters used in the calculation of fixed or floaring
rate cal cul ati on Berlod anmount s.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="knownAnount Schedul e" type="Anmount Schedul e">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en">
The known cal cul ation period ampunt or a known anpunt
schedul e expressed as exPI|C|t known ampunts and dates. In
the case of a schedule, the step dates may be subject to
adjustnment in accordance with any adjustnents specified in
cal cul ati onPer| odDat esAdj ust nent s.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>


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

</ xsd: conpl exType>



2.6 CalculationPeriodDates

2.6.1 Description:

A type defining the parameters used to generate the calculation period dates schedule, including the
specification of any initial or final stub calculation periods. A calculation perod schedule consists of an optional
initial stub calculation period, one or more regular calculation periods and an optional final stub calculation
period. In the absence of any initial or final stub calculation periods, the regular part of the calculation period
schedule is assumed to be between the effective date and the termination date. No implicit stubs are allowed,
i.e. stubs must be explicitly specified using an appropriate combination of firstPeriodStateDate,
firstRegularPeriodStartDate and lastRegularPeriodEndDate.

2.6.2 Contents:

Either

effectiveDate (exactly one occurrence; of the type AdjustableDate) The first day of the term of the trade. This
day may be subject to adjustment in accordance with a business day convention.

Or

(rjelativeEffectiveDate (exactly one occurrence; of the type AdjustedRelativeDateOffset) Defines the effective
ate.

Either

terminationDate (exactly one occurrence; of the type AdjustableDate) The last day of the term of the trade.
This day may be subject to adjustment in accordance with a business day convention.

Or

relativeTerminationDate (exactI?/ one occurrence; of the type RelativeDateOffset) The term/maturity of the
swap, express as a tenor (typically in years).

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

firstPeriodStartDate (zero or one occurrence; of the type AdjustableDate) The start date of the calculation
period if the date falls before the effective date. It must only be specified if it is not equal to the effective date.
This date may be subject to adjustment in accordance with a business day convention.

firstRegularPeriodStartDate (zero or one occurrence; of the type xsd:date) The start date of the regular part
of the calculation period schedule. It must only be specified if there is an initial stub calculation period. This
daP/ may be subject to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments.

lastRegularPeriodEndDate (zero or one occurrence; of the type xsd:date) The end date of the regular part of
the calculation period schedule. It must only be specified if there is a final stub calculation period. This day
may be subject to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments.

stubPeriodType (zero or one occurrence; of the type StubPeriodTypeEnum) Method to allocate any irregular
period remaining after regular periods have been allocated between the effective and termination date.

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.

2.6.3 Used by:
*  Complex type: InterestRateStream

2.6.4 Derived Types:

2.6.5 Figure:


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

@ cffectiveDate %

AdjustableDate

@ rdativeEffectiveDate
AdjustedRelativeDateOffset

AdjustableDate

@ terminationDate a

RelativeDateOffset

@ relativeTerminationDate a

*

CalculationPeriodDates

@ cal cul ationPeriodDatesAdjustments
BusinessDayAdjustments

:

@

@ firstPeriodStartDate
AdjustableDate

@ firstRegularPeriodStartDate

@

@ | astRegul arPeriodEndDate
date

@

@

@ stubPeriodType
StubPeriodTypeEnum

Cal cul ationPeriodFrequency

@ cal cul ationPeriodFrequency a

2.6.6 Schema Fragment:

<xsd: conpl exType name="Cal cul ati onPeri odDat es" >
<xsd: annot at | on>

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

A type defining the paraneters used to generate the cal cul atjion
peri od dates sChedul e, including the specification of any initial
or final stub calcul ation peri ods. A calcul ation perod scthedul e
consists of an optional 1 nitial stub calculation Perlod, one or
nore regular cal culation perjods and an optional Tinal stub

cal cul ation period. In the absence of any initial or final stub
cal cul ation periods, the regular part of the calculation period
schedul e is assuned to be bétween the effective date and the
termnation date. No inplicit stubs are allowed, i.e. stubs nust
be exBI|c|tI speci fied using an aBproprlate conbi nation o
firstPeriodStateDate, firstRegul arPeriodStartDate and

| ast Regul ar Per| odEndbat e.

</ xsd: docunent ati on>

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

<xsd: cho| ce> ) )
<xsd: el enent nanme="effectiveDate" type="Adjustabl eDate">
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> )
The first day of the termof the trade. This day may be
subj ect to adjustnent in accordance with a business” day
conventi on. )
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >



<xsd: el ement nanme="rel ati veEffectiveDate" type="AdjustedRel ativeDate(fset">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
Defines the effective dafe.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: choi ce> . . .
<xsd: el ement nanme="term nati onDate" type="Adjustabl eDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> i
The last day of the termof the trade, This day nay be
subj ect to adjustnent in accordance with a businesS day
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="rel ati veTerm nati onDate" type="Rel ativeDateOfset">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">
The term maturity of the swap, express as a tenor
(typically in years).
</ xsd:. docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) ) )
<xsd: el ement nanme="cal cul ati onPeri odDat esAdj ust nents" type="Busi hessDayAdj ust nent s" >
<xsd: annot ati on> .
<xsd: docupentation xm : |l ang="en">

The, busi ness day, convention to apply to each cal cul atijon
period end date’if |t would otherwise fall on a day that is
not a business day in the specified financial business

centers. i

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > . . ) )
<xsd: el ement name="firstPeriodStartDate" type="AdjustableDate"” m nCccurs="0">

<xsd: annot ati on>

<xsd: docunent ati on xn1:|anP:"en">

c

The start date of the calculation period if the date falls
before the effective date. It nmust only be specified if it is
not equal to the effective date. This date nmay be subject to

adj ustment in accordance with a business day tonvention
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement name="firstRegul ar Peri odSt art Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The start date of the regular part of the cal culation period
schedule. |t must only beé_specified if there is an initial
stub cal cul ation period. This day may be subject to . .
ad{ustnent in accordance with any adjustments specified in
cal cul at 1 onPer | odDat esAdj ust nent s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="| ast Regul ar Peri odEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|anP:"en">
a

The end date of the regular part of the cal cul ation period
schedule, It nust onIK,be specified if there 1s a final stub
calculation period. This day nmay be subject to adjustnment in

accordance with any adjustnents specified in
cal cul ati onPer | odDat esAdj ust nent s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . ) )
<xsd: el ement nanme="st ubPeri odType" type="StubPeri odTypeEnun m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) o
Met hod to all ocate anK i fregul ar perijod remaining
regul ar periods have been all ocated between the &
term nati on date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) )
<xsd: el enrent nane="cal cul ati onPeri odFrequency" type="Cal cul ati onPeri odFrequency" >
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">, )
The frequency at which cal cul ation period end dates occur
wth the regular part of the cal culation period schedule and

after
f

ffective and



their roll date convention.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:ID' use="required"/>
</ xsd: conpl exType>



2.7 CalculationPeriodDatesReference

2.7.1 Description:

Reference to a calculation period dates component.

2.7.2 Contents:

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

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

2.7.3 Used by:

»  Complex type: NotionalStepRule

*  Complex type: PaymentDates

«  Complex type: ResetDates

*  Complex type: StubCalculationPeriodAmount

2.7.4 Derived Types:

2.7.5 Figure:

*

CalculationPeriodDatesReference D

2.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Cal cul ati onPeri odDat esRef er ence" >
<xsd: annotati on>
<xsd; docunent ati on xnm : Il ang="en">
Ref erence to a cal cul ation period dates conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.NotionalStepRule
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.PaymentDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.ResetDates
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.StubCalculationPeriodAmount

2.8 CancelableProvision

2.8.1 Description:

A type defining the right of a party to cancel a swap transaction on the specified exercise dates. The provision
is or_%yvglkaway' cancellation (i.e. the fair value of the swap is not paid). A fee payable on exercise can be
specified.

2.8.2 Contents:

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.

gx?rcise (exactly one occurrence; of the type Exercise) An placeholder for the actual option exercise
efinitions.

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

followUpConfirmation (exactly one occurrence; of the (tije xsd:boolean) A flag to indicate whether follow-up
confirmation of exercise (written or electronic) is required following telephonic notice by the buyer to the seller
or seller's agent.

cancelableProvisionAdjustedDates (zero or one occurrence; of the_t¥1pe o
CancelableProvisionAdjustedDates) The adjusted dates associated with a cancelable provision. These dates
have been adjusted for any applicable business day convention.

2.8.3 Used by:
Complex type: Swap

2.8.4 Derived Types:

2.8.5 Figure:

4(BuyerSel ler.model j

®exercise
2

* @ @ exerciseNotice %

CancelableProvision ExerciseNotice

@ followUpConfirmation ﬁ

boolean

9 @ cancelableProvisionAdjustedDates
—/| Cancel ableProvisionAdjustedDates

2.8.6 Schema Fragment:

<xsd: conpl exType name="Cancel abl eProvi si on">
<xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.Swap

<xsd docunentati on xmi: Ian? en"> )
Y e deflnln the right of a party to cancel a swap transaction

ecl f d exerci se dates he provision is for '"wal kaway'
ance i on (|.e. the fair value of he swap is not paid). A fee

payabl e on exerci se can be specified.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: group ref=" Buyer Sel | er . nodel "/ >
<xsd: el enent ref="exercise' > ) ) )
<xsd: el enent nane="exerci seNotice" type="ExerciseNotice" m nCccurs="0">
<xsd: annot at i on> —
<xsd: document ati on xm : Iangz en" > ) )
Ebflnltlon of the party fo whom notice of exercise should be

gl v
</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="fol | owpConfirnation" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd docunEntatlon xm : lang="en" >

to indicate whethér follow up confirmation of exercise
MWIt en or electronic) is required follomnng teIe honlc
notlce by the buyer to the seller or seller's age

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o )
<xsd: el ement nane="cancel abl eProvi si onAdj ust edDat es" type="Cancel abl eProvi si onAdj ust edDat e:
<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
The adj usted dates associated with a cancel abl e pr
These dates have been adjusted for any appllcable
day convention,
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

ovi si on.
busi ness



2.9 CancelableProvisionAdjustedDates

2.9.1 Description:
A type to define the adjusted dates for a cancelable provision on a swap transaction.
2.9.2 Contents:

cancellationEvent (one or more occurrences; of the type CancellationEvent) The adjusted dates for an
individual cancellation date.

2.9.3 Used by:

e  Complex type: CancelableProvision

2.9.4 Derived Types:

2.9.5 Figure:

2

CancelableProvisionAdjustedDates

@ cancellationEvent
E——® .

CancellationEvent

2.9.6 Schema Fragment:

<xsd: conplexType nanE:"CanceIablePrOV|S|onAdJustedDates">
<xsd: annot at | on>
<xsd; docunentation xm : |l ang=
A type to define the adjusted dates for a cancel abl e provi sion on
swap transaction.
</xsd docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement name="cancel | ati onEvent" type="Cancel | ati onEvent" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunment ati on xnm : | ang="en">. )
The adjusted dates for an individual cancellation date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.10 CancellationEvent

2.10.1 Description:

The adjusted dates for a specific cancellation date, including the adjusted exercise date and adjusted
termination date.

2.10.2 Contents:

adjustedExerciseDate (exactly one occurrence; of the type xsd:date) The date on which option exercise
takes place. This date should already be adjusted for any applicable business day convention.

adjusted Earl_%/TerminationDat_e (exactly one occurrence; of the type xsd:date) The early termination date that
is applicable if an early termination provision is exercised. This date should already be adjusted for any
applicable business day convention.

2.10.3 Used by:
*  Complex type: CancelableProvisionAdjustedDates

2.10.4 Derived Types:

2.10.5 Figure:

@ odjustedExerciseDate 4

S date
—]|

CancellationEvent Y adjustedEarly TerminationDate

date

2.10.6 Schema Fragment:

<xsd: conpl exType nane="Cancel |l ati onEvent">
<xsd: annotati on>
<xsd: docunentation xnm :lang="en">
The adj usted dates for a specific, cance
t he adj usted exerci se date and adjusted
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="adj ust edExer ci seDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xm :|ang="en">
The date on which option exercise takes, pla
shoul d al ready be adjusted for any applicab
convent i on. )
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="adj ust edEar| yTerm nati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: documentati on xm : |1 ang="en"> . ) )
The early term nation dafe that is agﬁl|cable if an early
term nation provision is_exercised, i s date shoul d al ready
be adjusted Tor any applicabl e business day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nanme="id" type="xsd:ID'/>
</ xsd: conpl exType>

Ilation date, including
term nation date.

This date

ce.
I e busi ness day
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2.11 CapFloor

2.11.1 Description:

A type defining an interest rate cap, floor, or cap/floor strategy (e.g. collar) product.
2.11.2 Contents:

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

capFloorStream (exactly one occurrence; of the type InterestRateStream)

premium (zero or more occurrences; of the type Payment) The option premium amount payable by buyer to
seller on the specified payment date.

additionalPayment (zero or more occurrences; of the type Payment) Additional payments between the
principal parties.

earlyTerminationProvision (zero or one occurrence; of the type EarlyTerminationProvision) Parameters
specifying provisions relating to the optional and mandatory early terminarion of a CapFloor transaction.

2.11.3 Used by:
*  Element: capFloor

2.11.4 Derived Types:

2.11.5 Figure:

@ capFloorStream
InterestRateStream

® @ premium
* Payment

ey ® @ additional Payment %

Payment

0 @ carly TerminationProvision

EarlyTerminationProvision

2.11.6 Schema Fragment:

<xsd: conpl exType name="CapFl oor" >
<xsd: annot ati on>
<xsd; docunentation xnl :|lang="en">
A tyPe defining an Interest rate cap, floor, or cap/floor
strategy (e.g._ collar) product.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el enent nanme="capF| oor Strean’ type="I|nterest RateStreant/>
<xsd: el ement nanme="prem uni' type="Paynment" m nCccurs="0" maxQccur s="unbounded" >
<xsd:annot ation> | Y
<xsd: docunent ati on xni:lan?= en">
The option, prem um anount payabl e by buyer to seller on
the specified paynent date.
</ xsd: docunent at | on>
</ xsd: annot at i on>
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</ xsd: el ement > o )
<xsd: el ement nanme="additional Payment" type="Paynment" m nCccurs="0" maxQOccurs="unboundec
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> o )
Addi t i onal PaynEnts between the principal parties.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent > i i o ] ] o )
<xsd: el ement nanme="ear| yTerm nati onProvi si on" type="EarlyTerm nati onProvision" m nCccur
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
Par aneters speC|fY|n? provi si ons relatlng to the optiona
and nandatory early term narion of a CapFl oor
transaction,”
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.12 Cashflows

2.12.1 Description:
A type defining the cashflow representation of a swap trade.
2.12.2 Contents:

cashflowsMatchParameters (exactly one occurrence; of the type xsd:boolean) A true/false flag to indicate
whether the cashflows match the parametric definition of the stream, i.e. whether the cashflows could be
regenerated from the parameters without loss of information.

Princip_al Exchange (zero or more occurrences; of the type PrincipalExchange) The initial, intermediate and
inal principal exchange amounts. Typically required on cross currency interest rate swaps where actual
exchanges of principal occur. A list of principal exchange elements may be ordered in the document by
ascending adjusted principal exchange date. An FpML document containing an unordered principal exchange
list is still regarded as a conformant document.

paymentCalculationPeriod (zero or more occurrences; of the type PaymentCalculationPeriod) The adéusted
payment date and associated calculation period parameters required to calculate the actual or projecte
payment amount. A list of payment calculation period elements may be ordered in the document by _asce_ndir]?
adjusted payment date. An FpML document containing an unordered list of payment calculation periods is stil
regarded as a conformant document.

2.12.3 Used by:

*  Complex type: InterestRateStream

2.12.4 Derived Types:

2.12.5 Figure:
@ cashflowsMatchParameters
boolean
* ~| @ principal Exchange
Cashflows — C Principal Exchange
O @ paymentCal cul ationPeriod
PaymentCal cul ationPeriod

2.12.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Cashf | ows" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> )
A type defining the cashfl ow representati on of a swap trade
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="cashf| owsMat chPar anmet er s" type="xsd: bool ean" >
<xsd: annot ati on>
<xsd:; docupentation xnl:|ang="en">
Atrue/false flag to indicate whether the cashflows nmatch the
parametric definition of the stream i.e. whether the
cashfl ows could be regenerated fromthe paraneters w thout
| oss of information.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="pri nci pal Exchange" type="Princi pal Exchange" mi nCccurs="0" maxCccurs="unl

<xsd:annot ation> | L
<xsd: docunentation xnl :lang="en">
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The |n|t|al i nternedi ate and final principal exchange
annunts aI required on cross currency intereSt rate
swaps, ere act exchan es of principal ocCur. A list of
principal exch ange el enenf's may be ordered in the document by
ascendi ng adjusted princi pal exchange date. An FpM. docunent
cont ai ni hng an unordered princi pal eXxchange list Is stil

regarded as a conformant document.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > ) ) ) ) )
<xsd: el enent nanme="paynent Cal cul ati onPeri od" type="Paynent Cal cul ati onPeri od" m nCccurs="0"
<xsd: annot ati on> |
<xsd: docunentation xnl : I ang="en"> ) )
The ad{usted paynment daté and associ ated cal cul ation Perrod
paranmeters required to calculate the actual or projec
paynent anmount. A |ist of paynent cal cul ation perrod el ement s
Y be ordered in the docunment by ascendi ng adjuste Paynent
e. FpM. docunent contarnrn? an unordéred i
il

paynent caPcuIatron periods is s regarded as a confornant
doctument .

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



2.13 CashPriceMethod

2.13.1 Description:
A type defining the parameters necessary for each of the ISDA cash price methods for cash settlement.
2.13.2 Contents:

cashSettlementReferenceBanks (zero or one occurrence; of the type CashSettlementReferenceBanks) A
container for a set of reference institutions. These reference institutions may be called upon to provide rate
guotations as part of the method to determine the ap|olicable cash settlement amount. If institutions are not
specified, it is assumed that reference institutions will be agreed between the parties on the exercise date, or
in i[he _casg of swap transaction to which mandatory early termination is applicable, the cash settlement
valuation date.

cashSettlementCurrency (exactly one occurrence; of the type Currency) The currency in which the cash
settlement amount will be calculated and settled.

quotationRateType (exactly one occurrence; of the type QuotationRateTypeEnum) Which rate quote is to be
observed, either Bid, Mid, Offer or Exercising Party Pays. The meaning of Exercising Party Pays Is defined in
the 2000 ISDA Definitions, Section 17.2. Certain Definitions Relating to Cash Settlement, paragraph (j)

2.13.3 Used by:
Complex type: CashSettlement

2.13.4 Derived Types:

2.13.5 Figure:
@ @ cashSettlementReferenceBanks
—/|CashSettlementReferenceBanks
L 4 @ cashSettlementCurren
CashPriceMethod — Curren Cy
cy
@ quotationRateType
QuotationRateTypeEnum

2.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane="CashPri ceMet hod" >
<xsd: annot at i on>
<xsd:; docunentation xnl:lang="en">

A the deflnln% t he paraieters necessary for each of the | SDA
cash price nmethods for cash settlenent.
</ xsd: docunent ati on>

</ xsd: annot at 1 on>
<xsd: sequence> .
<xsd: el ement nanme="cashSett| ement Ref er enceBanks" type="CashSett| enent Ref er enceBanks" m nQCc«

<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">

A container for a set of ‘reference institutions. These
reference institutions may be called ”PO” to provide rate
guotations as part of the nmethod to determ ne the applicable
cash settlement anpunt. |f Institutions are not specifijed, it
is assuned that reference institutions will be agreed between
the parties on the exercise date, or in the case of swap
transaction to which mandatory early termnation is

appl icable, the cash settlenent val uation date.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el emrent nane="cashSettl| enent Currency" type="Currency">
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<xsd: annot ati on>
<xsd: docunment ation xm : | ang=
The currency in which the cash settlement anount will be
cal cul ated and settled.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="quot ati onRat eType" type="Quot ati onRat eTypeEnun' >
<xsd: annot at i on>
<xsd: document ation xm : | ang="en">
Whi ch rate quote |s to bé observed, either Bid, Md, Ofer or

Exercisin art s. The neani ng of ExerC|S|ng Party Pays
is defined in the 2 00 | SDA Definitions, Sectioh 17.2
Certain Definitions Relating to Cash Settlement, paragraph

r
(1)

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



2.14 CashSettlement

2.14.1 Description:
A type to define the cash settlement terms for a product where cash settlement is applicable.
2.14.2 Contents:

cashSettlementValuationTime (zero or one occurrence; of the type BusinessCenterTime) The time of the
cash settlement valuation date when the cash settlement amount will be determined according to the cash
settlement method if the parties have not otherwise been able to agree the cash settlement amount.

cashSettlementValuationDate (zero or one occurrence; of the type RelativeDateOffset) The date on which
the cash settlement amount will be determined according to the cash settlement method if the parties have not
otherwise been able to agree the cash settlement amount.

cashSettlementPaymentDate (zero or one occurrence; of the type CashSettlementPaymentDate) The date
on which the cash settlement amount will be paid, subject to adjustment in accordance with any applicable
business day convention. This component would not be present for a mandatory early termination provision
where the cash settlement payment date is the mandatory early termination date.

Either

cashPriceMethod (exactly one occurrence; of the type CashPriceMethod) An ISDA defined cash settlement
method used for the determination of the applicable cash settlement amount. The method is defined in the
2000 ISDA Definitions, Section 17.3. Cash Settlement Methods, paragraph (a).

Or

cashPriceAlternateMethod (exactly one occurrence; of the type CashPriceMethod) An ISDA defined cash
settlement method used for the determination of the applicable cash settlement amount. The method is
defined in the 2000 ISDA Definitions, Section 17.3. Cash Settlement Methods, paragraph (b).

Or

parYieldCurveAdjustedMethod (exactly one occurrence; of the type YieldCurveMethod) An ISDA defined
cash settlement method used for the determination of the applicable cash settlement amount. The method is
defined in the 2000 ISDA Definitions, Section 17.3. Cash Settlement Methods, paragraph (c).

Or

zeroCouponYieldAdjustedMethod (exactly one occurrence; of the type YieldCurveMethod) An ISDA defined
cash settlement method used for the determination of the applicable cash settlement amount. The method is
defined in the 2000 ISDA Definitions, Section 17.3. Cash Settlement Methods, paragraph (d).

Or

parYieldCurveUnadjustedMethod (exactly one occurrence; of the type YieldCurveMethod) An ISDA defined
cash settlement method used for the determination of the applicable cash settlement amount. The method is
defined in the 2000 ISDA Definitions, Section 17.3. Cash Settlement Methods, paragraph (e).

2.14.3 Used by:

Complex type: MandatoryEarlyTermination
*  Complex type: OptionalEarlyTermination
*  Complex type: Swaption

2.14.4 Derived Types:

2.14.5 Figure:
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@ @ cashSettlementV aluationTime

—/|BusinessCenter Time a

@ @ cashSettlementValuationDate
—/|RelativeDateOffset

@ @ cashSettlementPaymentDate
—/| CashSettlementPaymentDate

@ cashPriceMethod
‘ CashPriceMethod

CashSettlement

@ cashPriceAlternateM ethod

CashPriceMethod

:dzz\r/v 5 :i:rveAdj ustedMethod
YOidzdecrucr)vci;nZE;nYieldAdj ustedM ethod
Y‘idﬂlﬁl :hcs:rveUnadj ustedM ethod

2.14.6 Schema Fragment:

<xsd:conp|exT¥pe nane="CashSettl enent" >
<xsd: annot ati on>
<xsd: docunment ati on xm : |l ang="en" >
A type to define the cash settlenent terns for a product where
cash settlement is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . ) . ) .
<xsd: el enent nane="cashSett!| enent Val uati onTi me" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnml :lang="en"> )
The tinme of the cash settl enent val uati on date when the cash
settlenment anpbunt wl| be determ ned according to the cash
settlenent nethod if the parties have not ot héerw se been able
to aqree the cash settlenent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ XSd' el errent > n H n n H n 5 n n
<xsd: el ement nane="cashSett!| ement Val uati onDat e" type="Rel ati veDateC fset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
The date on which the casSh settl|lenent anbunt will be
determ ned accordlnﬁ to the cash settlenment nethod if the
parties have not otherw se been able to agree the cash
settl emrent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent nane="cashSett| enent Paynent Dat e" type="CashSett| enent Paynent Date" m nQOccurs="(
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> ) )
The. date on which the caSh settl enent_ anount wll be Pald,
subj ect to adjustnent in accordance with any applicable
busi ness day convention. This conponent would hot be present
for a nmandatory early term nation provision where the cash
3eEtIenent payient date is the nmandatory early term nation
at e.



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce m nCccurs="0">
<xsd: el enent nane="cashPri ceMet hod" type="CashPriceMet hod">
<xsd: annot ati on>
<xsd: docunent ati on xm : Ian?I en" >
e

An I SDA defined cash set nment nethod used for the

determ pation of the pllcable cash ttlenEnt amount. The
nmethod is defined in t 2000 IS Ebfrnrtron , Sectlion
17.3. Cash Settl enment hkthods, paragraph (a).

</ xsd: docunentatron>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nane="cashPri ceAl t er nat eMet hod" type="CashPri ceMet hod">
<xsd: annot ati on>
<Xiﬂ docunent ati on xml : IangI en" >

SDA defrned cash setil| enent nethod used for the
detern1nat|on of Rplrcable cash settlenent amount. The
net hod 1Is defrned |n t he 2000 I'SDA Definitions, Section
17.3. Cash Settlenment Methods, paragraph (b).

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="parYi el dCurveAdj ust edMet hod" type="Yi el dCurveMet hod" >
<xsd: annot ati on>
<xsd: docunent ati on xn1 Ian? en" >
An | SDA def |ned cas set Ienent net hod u
det ernmi nati on_ of Rp i cab e cash set
net hod i s defined |n the 2000 | SDA Defi ni
17.3. Cash Settl ement Methods, paragraph
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enrent nane="zer oCouponYi el dAdj ust edMet hod" type="Yi el dCurveMet hod" >
<xsd: annot at i on>
<xsd: docunEntatron xm : Ian? en" >
An | e

for the
nment anmount. The

o
|E|pns, Secti on

SDA defined cash set ment net hod used for the
detern1nat|on of the Rp |cable cash ettl enment amount. The
nethod is defined int 000 | SDA Eeflnrtrons, Section

17.3. Cash Settlement Met ods paragraph (d).

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el enent nane="par Yi el dCur veUnadj ust edMet hod" type="Yi el dCur veMet hod" >
<xsd: annot ati on>
<xsd: docunment ati on xm : Ian? en" >
An | SDA defined cash setflenment nethod us
determ nation of the aﬁ |cable cash sett
nethod is defined in the 2000 | SDA Defi ni
Cash Settl ement hkthods par agr aph
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>

ed for the

IenEnt amount . The
Erpn ., Section

e



2.15 CashSettlementPaymentDate

2.15.1 Description:

A type defining the cash settlement payment date(s) as either a set of explicit dates, together with applicable
adjustments, or as a date relative to some other (anchor) date, or as any date in a range of contiguous
business days.

2.15.2 Contents:

Either

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

Or

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

Or

businessDateRange (exactly one occurrence; of the type BusinessDateRange) A range of contiguous
business days.

2.15.3 Used by:
Complex type: CashSettlement

2.15.4 Derived Types:

2.15.5 Figure:
@ adjustableDates
AdjustableDates
L 4 @ relativeDate
CashSettlementPaymentDate RelativeDateOffset
@ businessDateRange
BusinessDateRange

2.15.6 Schema Fragment:

<xsd: conpl exType name="CashSett| enent Paynent Dat e" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type defining the cash settlenent paynent date(s) as either a
set of explicit dates, together with applicable adjustments, or,
as a date relative to sone other (anchor) date, or as any date in
a range of contiguous business days.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choj ce> . .
<xsd: el enent nane="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot ati on> .
<xsd: docunent ati on xni : |l ang="en" > ) ) )
A series of dates that shall be subject to adjustment if they
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woul d otherwi se fall on a day that is not a business day in
the specified business centers, together with the convention
for adjusting the date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="rel ati veDate" type="Rel ativeDateO fset">
<xsd: annot ati on>
<xsd: docunentatjon xm : I ang="en">
é\gate specified as some offset to another date (the anchor
ate).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="busi nessDat eRange" type="Busi nessDat eRange" >
<xsd: annot ati on>
<xsd: docunentati on xm : I ang="en">
A range of contiguous buSiness days.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choj ce> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.16 DateRelativeToPaymentDates

2.16.1 Description:

A type to provide the ability to point to multiple payment nodes in the document through the unbounded
paymentDatesReference.

2.16.2 Contents:

paymentDatesReferenceéon_e or more occurrences; of the type PaymentDatesReference) A set of href
pointers to payment dates defined somewhere else in the document.

2.16.3 Used by:
*  Complex type: FxFixingDate

2.16.4 Derived Types:

2.16.5 Figure:
* © @ paymentDatesReference O
DateRel ativeToPaymentDates PaymentDatesReference

2.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Dat eRel ati veToPaynent Dat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A tyﬁe to provide the abrlity to
in e docunent through the unbou
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="paynent Dat esRef erence" type="Paynent Dat esRef erence" maxCccur s="unboundec
<xsd: annot ati on> .
<xsd: docupentation xnml :lang="en"> )
A set of href pointers to paynent dates defi ned sonmewhere
el se in the docunent.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

paoint to multiple paynment nodes
nded paynent Dat esRef er ence.
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2.17 Discounting

2.17.1 Description:

A type defining discounting information. The 2000 ISDA definitions, section 8.4. discounting (related to the
calculation of a discounted fixed amount or floating amount) apply. This type must only be included if
discounting applies.

2.17.2 Contents:

dis?_oukr)lltingType (exactly one occurrence; of the type DiscountingTypeEnum) The discounting method that is
applicable.

discountRate (zero or one occurrence; of the type xsd:decimal) A discount rate, expressed as a decimal, to
be used in the calculation of a discounted amount. A discount amount of 5% would be represented as 0.05.

discountRateDayCountFraction (zero or one occurrence; of the type DayCountFraction) A discount day
count fraction to be used in the calculation of a discounted amount.

2.17.3 Used by:

e Complex type: Calculation

2.17.4 Derived Types:

2.17.5 Figure:

® discountingType a

DiscountingTypeEnum

L g @ di
- @ discountRate #

Discounting decimal

9 4 discountRateDayCountFraction a

DayCountFraction

2.17.6 Schema Fragment:

<xsd: conpl exType name="Di scounti ng">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> )
A type defining d!scountlng_lnfornatlon. The 2000 | SDA )
definitions, séection 8.4. discounting (related to the calculation
of a discounted fixed amount or fl|oafing anount) apply. This type
nmust only be included if discounting applies.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> ) ) . )
<xsd: el ement nanme="di scounti ngType" type="Di scounti ngTypeEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anﬂ:"en"> .
The di scounting nethod that 1s applicable.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > . . .
<xsd: el enrent nane="di scount Rate" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) )
A discount rate, expressed as a decinmal, to be used in the
calculation of a discounted anmount. A discount amunt of 5%
woul d be represented as 0. 05
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent >

<xsd: el ement nane="di scount Rat eDayCount Fracti on" type="DayCount Fraction" mi nCccurs="0">
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<xsd: annot ati on>
<xsd: document ati on xnl : | ang="en">
A di scount day count fractlon to be used in the cal culation
of a di scounted anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2.18 EarlyTerminationEvent

2.18.1 Description:
A type to define the adjusted dates associated with an early termination provision.
2.18.2 Contents:

adjustedExerciseDate (exactly one occurrence; of the type xsd:date) The date on which option exercise
takes place. This date should already be adjusted for any applicable business day convention.

adjusted Earl_%/TerminationDat_e (exactly one occurrence; of the type xsd:date) The early termination date that
is applicable if an early termination provision is exercised. This date should already be adjusted for any
applicable business day convention.

adjustedCashSettlementValuationDate (exactly one occurrence; of the type xsd:date) The date by which the
8ash settlement amount must be agreed. This date should already be adjusted for any applicable business
ay convention.

adjustedCashSettlementPaymentDate (exactly one occurrence; of the type xsd:date) The date on which the
cash settlement amount is paid. This date should already be adjusted for any applicable business dat
convention.

adjustedExerciseFeePaymentDate (zero or one occurrence; of the type xsd:date? The date on which the
exercise fee amount is paid. This date should already be adjusted for any applicable business day convention.

2.18.3 Used by:
*  Complex type: OptionalEarlyTerminationAdjustedDates

2.18.4 Derived Types:

2.18.5 Figure:
® adjustedExerciseDate
date
@ odjustedEarly TerminationDate _
date
* | @ odjustedCashSettlementValuationDate _
EarlyTerminationEvent — date

@ adjustedCashSettlementPaymentDate
date

@ adj ustedExerciseFeePaymentDate _
—Q)

date

2.18.6 Schema Fragment:

<xsd: conpl exType nane="Ear| yTerni nati onEvent" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > ) )
A type to define the adjuUsted dates associated with an early
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term nation provision.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="adj ust edExerci seDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
The date on which option exercise takes plac
shoul d al ready be adjusted for any applicab
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i .
<xsd: el ement nanme="adj ust edEar| yTerm nati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: documentati on xm : |l ang="en"> . ) )
The early termnatjon dafe that is agﬁllcable if an early
term pation provision is exercised, i s date shoul d al ready
be adjusted Tor any applicabl e business day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="adj ust edCashSett| ement Val uat i onDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en">
The date by which the caSh settlement anmount nust be agreed
Thi s date Shoul d al ready be adjusted for any applicableé
busi ness da¥ convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="adj ust edCashSet t| ement Paynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> ) ) )
The date on which the cash settlenent anount_is paid. This
dat e shoul d, al ready be adjusted for any applicable business
dat conventi on,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="adj ust edExer ci seFeePaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> )
The date on which the exéercise fee anmount i
shoul d al ready be adjusted for any applicab
convent i on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

e. This date
e busi ness day

s paid, This date
[ e busi ness day



2.19 EarlyTerminationProvision

2.19.1 Description:

A type defining an early termination provision for a swap. This early termination is at fair value, i.e. on
termination the fair value of the product must be settled between the parties.

2.19.2 Contents:
2.19.3 Used by:

Complex type: CapFloor
Complex type: Swap

2.19.4 Derived Types:

2.19.5 Figure:

@ mandatoryEarly Termination
MandatoryEarly Termination

@ mandatoryEarly Terminatior
Interval

4(M andatoryEarly Termination.model

0 @ mandatoryEarly Terminatior

MandatoryEarlyTermination

@ optional EarlyTermination
Optional Early Termination

2 @ opti inati
EF —( : ] Optional Early Termination.model estlere S A e L

EarlyTerminationProvision ExercisePeriod

3) @ optional Early Termination

—| Optional Early Termination

@ optional Early Termination
Optional Early Termination

@ optional Early TerminationParameters

Optional Early Termination.model

ExercisePeriod
2.19.6 Schema Fragment:
0 @ optional EarlyTermination
<xsd: conpl exType nanme="Ear|yTerm nati onProvi si on"> —|Optional Early Termination

<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en">
pe defining an early tern1nat|on prOV|S|on for a Thi s
ear y termnation is at fair val ue, . on tern1nat|on he fair
val ue of the product nust be settled betmeen the parties.
</ xsd: docunent at | on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: sequence>
<xsd: group ref="Nan dator Earl yTer mi nati on. nodel "
<xsd: group ref="Cptional EarlyTerm nati on. nodel " n1ancurs—"0"/>
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</ xsd: sequence> . . .
<xsd: group ref="Cptional Earl yTerm nati on. nodel "/ >
</ xsd: choi ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.20 ExerciseEvent

2.20.1 Description:
A type defining the adjusted dates associated with a particular exercise event.
2.20.2 Contents:

adjustedExerciseDate (exactly one occurrence; of the type xsd:date) The date on which option exercise
takes place. This date should already be adjusted for any applicable business day convention.

adjustedRelevantSwapEffectiveDate (exactly one occurrence; of the Slpe xsd:date) The effective date of the
underlying swap associated with a given exercise date. This date should already be adjusted for any
applicable business day convention.

adjustedCashSettlementValuationDate (zero or one occurrence; of the type xsd:date) The date by which the
8ash settlement amount must be agreed. This date should already be adjusted for any applicable business
ay convention.

adjustedCashSettlementPaymentDate (zero or one occurrence; of the type xsd.date) The date on which the
cash settlement amount is paid. This date should already be adjusted for any applicable business dat
convention.

adjustedExerciseFeePaymentDate (zero or one occurrence; of the type xsd:date? The date on which the
exercise fee amount is paid. This date should already be adjusted for any applicable business day convention.

2.20.3 Used by:
*  Complex type: SwaptionAdjustedDates

2.20.4 Derived Types:

2.20.5 Figure:

@ odjustedExerciseDate
date

@ odjustedRel evantSwapEffectiveDate
=
date

* | @ adj ustedCashSettlementV al uationDate
ExerciseEvent — @ date

@ @ adjustedCashSettlementPaymentDate
~|date

date

@ adjustedExerciseFeePaymentDate 4
—Q)

2.20.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Exer ci seEvent ">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > ) ) )
A type defining the adjuSted dates associated with a particul ar
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exerci se event,
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="adj ust edExerci seDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
The date on which option exercise takes plac
shoul d al ready be adjusted for any applicab
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="adj ust edRel evant SwapEf f ecti veDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> ) )
The effective date of _thé underl |nP swap associated with
gi ven exercise date. This date should al ready be adjusted
any applicabl e busi ness day conventi on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="adj ust edCashSett| ement Val uat i onDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en">
The date by which the caSh settlement anmount nust be agreed
Thi s date Shoul d al ready be adjusted for any applicableé
busi ness da¥ convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="adj ust edCashSet t| ement Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> ) ) )
The date on which the cash settlenent anount_is paid. This
dat e shoul d, al ready be adjusted for any applicable business
dat conventi on,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="adj ust edExer ci seFeePaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> )
The date on which the exéercise fee anmount i
shoul d al ready be adjusted for any applicab
convent i on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

e. This date
e busi ness day

a
for

s paid, This date
[ e busi ness day



2.21 ExercisePeriod

2.21.1 Description:

This defines the time interval to the start of the exercise period, i.e. the earliest exercise date, and the
frequency of subsequent exercise dates (if any).

2.21.2 Contents:

earliestExerciseDateTenor (exactly one occurrence; of the type Interval) The time interval to the first (and
possibly only) exercise date in the exercise period.

exerciseFrequency (zero or one occurrence; of the type Interval) The frequency of subsequent exercise
dates in the exercise period following the earliest exercise date. An interval of 1 day should be used to indicate
an American style exercise period.

2.21.3 Used by:
2.21.4 Derived Types:

2.21.5 Figure:

@ carliestExerciseDateTenor
‘ Interval

_
9 @ exerciseFrequency
—interval

ExercisePeriod

2.21.6 Schema Fragment:

<xsd: conpl exType name="Exer ci sePeri od">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" > )
This defines the tinme inferval to the start of the exercise
period, i.e. the earliest exercise date, and the frequency of
subsequent exercise dates (if any).
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . .
<xsd: el ement nanme="earl i est Exerci seDat eTenor" type="Interval ">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> . .
The tine interval to the first (and possibly only) exercise
date in the exercise period.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . )
<xsd: el ement nanme="exerci seFrequency" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
The freguency of subsequéent exercise dates in the exercijse
period followi ng the earl|est exercise date. An interval of
day,sgould be uSed to indicate an Anerican style exercise
eri od.
</Qsd:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>






2.22 ExtendibleProvision

2.22.1 Description:

A type defining an option to extend an existing swap transaction on the specified exercise dates for a term
ending on the specified new termination date.

2.22.2 Contents:

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.

Sx}gr(_:i_se (exactly one occurrence; of the type Exercise) An placeholder for the actual option exercise
efinitions.

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

followUpConfirmation (exactly one occurrence; of the (tjype xsd:boolean) A flag to indicate whether follow-up
confirmation of exercise (written or electronic) is required following telephonic notice by the buyer to the seller
or seller's agent.

extendibleProvisionAdjustedDates (zero or one occurrence; of the type ExtendibleProvisionAdjustedDates)
The adjusted dates associated with an extendible provision. These dates have been adjusted for any
applicable business day convention.

2.22.3 Used by:
Complex type: Swap

2.22.4 Derived Types:

2.22.5 Figure:

4|:Buyer8eller.model j

®cxercise
2

* @ @ exerciseNotice %

.E . .
ExtendibleProvision ExerciseNotice

@ followUpConfirmation d

boolean

0 @ extendibleProvisionAdjustedDates
—|ExtendibleProvisionAdjustedDates

2.22.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Ext endi bl eProvi si on">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> o )
A type defining an option to extend an existing swap transaction


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.Swap

on the specified exercise dates for a termending on the
speci fied new term nation date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="Buyer Sell er. nodel "/>
<xsd: el enent ref="exercise"/> ) ) )
<xsd: el ement nane="exerci seNotice" type="ExerciseNotice" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> ) )
Definition of the party to whom notice of exercise should be

gi ven. )
</ Xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="fol | omUpConfirmati on" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunent atjon xm ;| ang="en">

A flag to indicate whether foll ow up confirnation of exercise
(witften or electronic) is required follow ng tel ephonic
notice by the buyer to the seller or seller'S agen

</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . . o .
<xsd: el ement nane="ext endi bl ePr ovi si onAdj ust edDat es" type="Ext endi bl eProvi si onAdj ust edDat e:
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
The adjusted dates associated with an extendi bl e
These dates have been adjusted for any applicable
day convention,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

ovi si on.

provi
busi ness



2.23 ExtendibleProvisionAdjustedDates

2.23.1 Description:
A type defining the adjusted dates associated with a provision to extend a swap.
2.23.2 Contents:

extensionEvent (one or more occurrences; of the type ExtensionEvent) The adjusted dates associated with a
single extendible exercise date.

2.23.3 Used by:

e Complex type: ExtendibleProvision

2.23.4 Derived Types:

2.23.5 Figure:

2

ExtendibleProvisionAdjustedDates

@ extensionEvent
E—O

ExtensionEvent

2.23.6 Schema Fragment:

<xsd: conplexType nanE:"ExtendlbIePrOV|S|onAdJustedDates">
<xsd: annot at | on>
<xsd; docunentation xm : | ang=
A type defining the adjusted dates associated with a provision to
extend a swap.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> _ . . .
<xsd: el ement name="ext ensi onEvent" type="Extensi onEvent" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: docunment ati on xn : | ang="en">
The adj usted dates associated with a single extendible
exerci se date,
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.24 ExtensionEvent

2.24.1 Description:
A type to define the adjusted dates associated with an individual extension event.
2.24.2 Contents:

adjustedExerciseDate (exactly one occurrence; of the type xsd:date) The date on which option exercise
takes place. This date should already be adjusted for any applicable business day convention.

adjustedExtendedTerminationDate (exactly one occurrence; of the glpe xsd:date? The termination date if an
extendible provision is exercised. This date should already be adjusted for any applicable business day
convention.

2.24.3 Used by:

Complex type: ExtendibleProvisionAdjustedDates

2.24.4 Derived Types:

2.24.5 Figure:

@ adjustedExerciseDate

S date
—

ExtensionEvent

@ adjustedExtendedTerminationDate
date

2.24.6 Schema Fragment:

<xsd:conp|exT¥pe name="Ext ensi onEvent " >
<xsd: annot ati on>
<xsd; docunentatijon xnl:lang="en"> i i o
A type to define the adj Usted dates associated with an individual
extensi on event.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement nane="adj ust edExerci seDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
The date on which option exercise takes plac
shoul d al ready be adjusted for any applicab
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="adj ust edExt endedTer m nati onDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o )
The termnation date if an extendi ble provision is ex
Thi s date shoul d al ready be adjusted for any applicab
busi ness day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

e. This date
e busi ness day

erci sed.
le
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2.25 FloatingRateDefinition

2.25.1 Description:

A type defining parameters associated with a floating rate reset. This type forms part of the cashflows
representation of a stream.

2.25.2 Contents:

calculatedRate (zero or one occurrence; of the tlype xsd:decimal) The final calculated rate for a calculation
period after any required averaging of rates A calculated rate of 5% would be represented as 0.05.

rateObservation ézero or more occurrences; of the type RateObservation) The details of a particular rate
observation, including the fixing date and observed rate. A list of rate observation elements may be ordered in
the document by ascending adjusted fixing date. An FpML document containing an unordered list of rate
observations is still regarded as a conformant document.

floatingRateMultiplier (zero or one occurrence; of the type >_<sd:deci_mal? A rate multiplier to apply to the
float!nP rate. The multiplier can be a positive or negative decimal. This element should only be included if the
multiplier is not equal to 1 (one).

spread (zero or one occurrence; of the type xsd:decimal) The ISDA Spread, if any, which applies for the

calculation period. The spread is a per annum rate, expressed as a decimal. For purposes of determining a

calculation period amount, if positive the spread will be added to the floating rate and if negative the spread

\c/)vi(l)lobe subtracted from the floating rate. A positive 10 basis point (0.1%) spread would be represented as
.001.

capRate (zero or more occurrences; of the type Strike) The cap rate, if anﬁ/, which applies to the floating rate
for the calculation period. The cap rate (strike) is only required where the floating rate on a swap stream is
capped at a certain strike level. The cap rate is assumed to be exclusive of any spread and is a per annum
rate, expressed as a decimal. A cap rate of 5% would be represented as 0.05.

floorRate (zero or more occurrences; of the type Strike) The floor rate, if any, which applies to the floating rate
for the calculation period. The floor rate (strike) is only required where the floating rate on a swap stream is
floored at a certain strike level. The floor rate is assumed to be exclusive of any spread and is a per annum
rate, expressed as a decimal. The floor rate of 5% would be represented as 0.05.

2.25.3 Used by:
*  Complex type: CalculationPeriod

2.25.4 Derived Types:

2.25.5 Figure:
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@ calculatedRate #

decimal

@ rateObservation a

RateObservation

@ floatingRateMultiplier #

— 0
o

& O
@
@
- A

FloatingRateDefinition

L
@ spread
decimal
@ capRate
Strike
@ floorRate
Strike

2.25.6 Schema Fragment:

<xsd: conpl exType nanme="Fl oati ngRat eDefinition">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A type defining parameters associated wit
This type forns part of the cashflows rep
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="cal cul at edRat e" type="xsd: deci nal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : | ang="en">
The final calculated rate for a cal cu
required averaglng of rates A cal cul at
represented as. 0. 05.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el enent nane="rat eCbservati on" type="RateCbservation"” m nCccurs="0" maxQccur s="unboun
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en"> ) ) )
The details of a particular rate observation, including the
fixing date and observed rate. A list of rate observation
el emrents may be ordered in the docunent by ascendi ng adj usted
fixing datel An FpM. docupent containing an unorderéed I1st of
rate observations is still regarded as a conformant docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) o ) )
<xsd: el enent nanme="floati ngRateMultiplier" type="xsd:decinml" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

Arate multiplier to apply to the floating rate. The.
multiplier can be a positive or negative decinmal. This
el ement should only be included 1f the multiplier is not
equ

=2

q to 1 gone).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="spread" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

The | SDA_Spread, if_ any, which applies for the cal culation
period. The spread is a per annumrate, expressed as a,
deci mal . For purposes of determ ning a cal cul ati on period
amount, if positive the spread wl| "be added to the floating
rate and 1 f negative the spread wll be subtracted fromthe
floating rate. A positive 10 basis point (0.1% spread would

be représented as 0.001
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . .
<xsd: el ement nanme="capRate" type="Strike" mi nCccurs="0" nmaxCccurs="unbounded">



<xsd: annot at i on>
<xsd docunent ation xnl : 1 ang="en"
he cap rate i f any, which applres to t he floatrng rate for
the ca cu atron errod The cap rate (strike) is only
required where the floating_rate on a swap streamis capped
at a certain strrk | evel . "The cap rate is assunmed to
excl usi ve of any spread and is a per annumrate, expressed as
a deci mal cap rate of 5% woul d be represented as 0.05.
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="fl oor Rate" type="Strike" mi nQccurs="0" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en">

The floor rate, if any, mhrch ap I|es t the floating rate
for the calculatlon eriod loor rate (strike) i's only
requi red where the floating rate on a smep streamis flooréed
at a certain strike Ievel The floor rate is assuned to be
excl usi ve of an¥ spread and is a per annumrate, expressed as
a decimal. The floor rate of 5% woul d be represented as 0. 05.

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



2.26 Fra

2.26.1 Description:

A type defining a Forward Rate Agreement (FRA) product.

2.26.2 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.

adﬂ'uste_d EffectiveDate (exactly one occurrence; of the type RequiredidentifierDate) The start date of the
calculation period. This date should already be adjusted for any applicable business day convention. This is
also the date when the observed rate is applied, the reset date.

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

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

fixingDateOffset (exactly one occurrence; of the type RelativeDateOffset) Specifies the fixing date relative to
the reset date in terms of a business days offset and an associated set of financial business centers. Normally
these offset calculation rules will be those specified in the ISDA definition for the relevant floating rate index
(ISDA's Floating Rate Option). However, non-standard offset calculation rules may apply for a trade if mutually
agreed by the principal parties to the transaction. The href attribute on the dateRelativeTo element should
reference the id attribute on the adjustedEffectiveDate element.

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

calculationPeriodNumberOfDays (exactly one occurrence; of the type xsd:positivelnteger) The number of
days from the adjusted effective date to the adjusted termination date calculated in accordance with the
applicable day count fraction.

notional (exactly one occurrence; of the type Money) The notional amount.

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.

floatingRatelndex (exactly one occurrence; of the type FloatingRatelndex)

hndexTenor (one or more occurrences; of the type Interval) The ISDA Designated Maturity, i.e. the tenor of the
oating rate.

fraDiscounting (exactly one occurrence; of the type FraDiscountingEnum) Specifies whether discounting
applies and, if so, what type.

2.26.3 Used by:

. Element: fra

2.26.4 Derived Types:

2.26.5 Figure:
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4(Buyer8el ler.model j

@ odjustedEffectiveDate
RequiredldentifierDate

@ odjustedTerminationDate
date

@ paymentDate a

AdjustableDate

@ fixingDateOffset
RelativeDateOffset

@ dayCountFraction a

DayCountFraction

'E -
Fra @ cal cul ationPeriodNumberOf Days
positivel nteger

@ notional
Money

@ fixedRate
decimal

® f| oatingRatel ndex a

FloatingRatel ndex

@ @ indexTenor
Interval

@ fraDiscounting a

FraDiscountingEnum

2.26.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fra">
<xsd: annot ati on>
<xsd: docunmentati on xnl : |l ang="en" >
A type defining a Forward Rate Agreenment (FRA) product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd. group ref="BuyerSel|er.npdel"/> ., ., _ L .,
<xsd: €l ement nane="adj ustedEffecti veDate" type="RequiredldentifierDate">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en"> ) )
The start date of the calculation period. This date
shoul d al ready be adjusted for any applicabl e business
day convention. This is also the date when the observed
rate is applied, the reset date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="adj ustedTerm nati onDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xnml : Il ang="en"> )
The end date of the cal cul ati on peri
al ready, be adjusted for any applicab
conventi on.

od. This date should
| e busi ness day



</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eDat e" >
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en"> ) ) )
The paynent date. This date Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o )
<xsd: el ement name="fi xi ngDateCf fset" type="Rel ativeDateCffset">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en">, )
Specifies the fixing date relative to the reset date in
terns of a business days offset and an associ ated set of
financial business centers. Normally these offse
calculation rules will be those specified in the | SDA

definition for the relevant floating rate 1 ndex (I1SDA s
Fl oating Rate Option). However, non-standard of fset
calcul ation rules may apply for a trade if nutually
agreed by the principal parties to_the transaction. The
href attribute on the dateRel ativeTo. el enent shoul d
reference the id attribute on the adjustedEffectiveDate

el enent . )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The day count fraction.
</ xsd: doctunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) o
<xsd: el ement nanme="cal cul ati onPeri odNunber O Days" type="xsd: positivel nteger">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en">
The nunber of days fromthe adjusted eff
t he adkusted term nation date cal cul ated
with the appllcable day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="notional" type="Mney">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The notional anpunt.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="fi xedRate" type="xsd: deci mal ">
<xsd: annot ati on>

ective date to
i n accordance

<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 1 on>
</ xsd: el ement > . .
<xsd: e| ement nane="fl oati ngRat el ndex" type:"FIoatlngRateIndex"/>
<xsd: el ement name="i ndexTenor" type="Interval" maxClcurs="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The | SDA Designated Maturity, i.e. the tenor of the
floating rate.
</ xsd: doclUnent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > ) ) ) )
<xsd: el ement nanme="frabDi scounti ng" type="FraD scounti ngEnuni' >
<xsd: annot ati on>
<xsd: docunentation xni:Ilang="en"> ) )
Speci fies whether discounting applies and, if so, what

type. .
</ x5d: docunent ati on>
</ xsd; annot ati on>

</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: conpl exCont ent >

</ xsd: conpl exType>



2.27 FxFixingDate

2.27.1 Description:

A type that is extending the Offset structure for providing the ability to specify an FX fixing date as an offset to
dates specified somewhere else in the document.

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

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

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

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

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

dateRelativeTo PaymentDates.(exactIP/ one occurrence; of the type DateRelativeToPaymentDates) The
payment date references on which settlements in non-deliverable currency are due and will then have to be
converted according to the terms specified through the other parts of the nonDeliverableSettlement structure.

2.27.3 Used by:
*  Complex type: NonDeliverableSettlement

2.27.4 Derived Types:

2.27.5 Figure:

@ businessDayConvention a

BusinessDayConventionEnum

*

FxFixingDate

] Ca:B usinessCentersOrReference.model j

@ dateRel ativeToPaymentDates
DateRel ativeToPaymentDates

2.27.6 Schema Fragment:

<xsd: conpl exType nane="FxFi xi ngDat e" >
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> o
Atype that is extending the Ofset structure for providing the
ability to specjfy an FX fixing date as an offset to dates
speci fied sonmewhere el se in thé document.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="COfset">
<xsd: sequence> . ) ) )
<xsd: el ement nane="busi nessDayConventi on" type="Busi nessDayConventi onEnuni >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
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The convention for adjusting a date if it would otherw se
fall on a day that is not a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: group ref="Busi nes

sCent er sOr Ref er ence. nodel " m nCccurs="0"/>
<xsd: el enent nanme="dat eRel a
xm :

i veToPaynent Dat es" type="Dat eRel ati veToPaynent Dat es" >
<xsd: annot ati on>
<xsd: docunent at i on
The payment date ref

| efe ements in
non-del i verabl e curre
gt
0]

[

t hen have to be
d through the
nt structure.

t

t

I = .
rences on which sett
ncY are due and w ||
o the terms specifie
n

converted accordin ¢ i
Del i verabl eSettl ene

other parts of the™n
</ xsd: docunent ati on>
</ xsd: annot at | on>

</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: conpl exCont ent >

</ xsd: conpl exType>



2.28 FxLinkedNotionalAmount

2.28.1 Description:
A type to describe the cashflow representation for fx linked notionals.
2.28.2 Contents:

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

adjustedFxSpotFixingDate (zero or one occurrence; of the type xsd:date) The date on which the fx spot rate
is observed. This date should already be adjusted for any applicable business day convention.

observedFxSpotRate (zero or one occurrence; of the type xsd:decimal) The actual observed fx spot rate.
notionalAmount (zero or one occurrence; of the type xsd:decimal) The calculation period notional amount.

2.28.3 Used by:
*  Complex type: CalculationPeriod

2.28.4 Derived Types:

2.28.5 Figure:

L _
resetDate E#

date

® odjustedFxSpotFixingDate
date

*

FxLinkedNotional Amount

_

® observedFxSpotRate #

decimal

@ notional Amount #

b o o o

decimal

2.28.6 Schema Fragment:

<xsd: conplexType nanme="FxLi nkedNot i onal Anount " >
<xsd: annot at i on>
<xsd; docunent ati on xm ;| ang=
Atype to describe the cashflow representation for fx |inked
noti onal s.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el enent name="r eset Dat " Pe—"xsd:date" m nQccur s="0"/ >
<xsd: el ement nanme=' adjustedeSpo Fi xi ngDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The date on which the fx spot rate is observed. This date
shoul'd al ready be adjusted for any applicable business day
conventi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="observedFxSpot Rat e" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ation xni :lang="en">
The actual observed fx spot rate.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement >
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<xsd: el ement nane="noti onal Amount" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The cal cul ati on period notional anount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.29 FxLinkedNotionalSchedule

2.29.1 Description:

A type to describe a notional schedule where each notional that applies to a calculation period is calculated
with reference to a notional amount or notional amount schedule in a different currency by means of a spot
currency exchange rate which is normally observed at the beginning of each period.

2.29.2 Contents:

constantNotionalScheduleReference (exactly one occurrence; of the type ScheduleReference) A pointer
style reference to the associated constant notional schedule defined elsewhere in the document which
contains the currency amounts which will be converted into the varying notional currency amounts using the
spot currency exchange rate.

initiaIViaIue (zero or one occurrence; of the type xsd:decimal) The initial currency amount for the varying
notional.

varyingNotionalCurrency (exactly one occurrence; of the type xsd:string) The currency of the varying
notional amount, i.e. the notional amount being determined periodically based on observation of a spot
currency exchange rate.

varyingNotionalFixingDates (exactly one occurrence; of the type RelativeDateOffset) The dates on which
spot currency exchange rates are observed for purposes of determining the varying notional currency amount
that will apply to a calculation period.

fxSpotRateSource (exactly one occurrence; of the type FxSpotRateSource) The information source and time
at which the spot currency exchange rate will be observed.

varyingNotionallnterimExchangePaymentDates (exac_téy one occurrence; of the type RelativeDateOffset)
The dates on which interim exchanges of notional are paid. Interim exchanges will arise as a result of changes
in the spot currency exchange amount or changes in the constant notional schedule (e.g. amortization).

2.29.3 Used by:

e Complex type: Calculation

2.29.4 Derived Types:

2.29.5 Figure:

@ constantNotional Schedul eReference
ScheduleReference

@QinitiaIValue
—|decimal
@ varyingNotional Currency %
'S string
FxLinkedNotional Schedule — 7 X .
@ varyingNotional FixingDates %

RelativeDateOffset

@ fxSpotRateSource a

FxSpotRateSource

@ varyingNotional I nterimExchangePaymentDates
RelativeDateOffset
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2.29.6 Schema Fragment:

<xsd: conpl exType nanme="FxLi nkedNot i onal Schedul e" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >

A type to describe a notional schedul e where each notional that
apP_les to a calculation period is calculated with reference to a
noti onal anpunt or notional anmount schedule in a different
currency bE nmeans of a spot currency exchange rate ichis
normal Iy observed at the beginning of each perio

</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nanme="const ant Not i onal Schedul eRef erence" type="Schedul eRef erence">
<xsd: annot ati on>
<xsd: docunentatijon xpml:Ilang="en"> ) )
A pointer style reference to the associ ated constant notiona
schedul e defined el sewhere in the document which contains the
currencY amounts which will be converted into the varying
noglona currency anmounts using the spot currency exchange
rate.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o ) )
<xsd: el ement nanme="initial Val ue" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> ) )
The initial currency anount for the varying notional
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="varyi ngNoti onal Currency" type="xsd:string">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
The currency of the varying notional anmpunt, i.e. the
noti onal _anbunt being detefm ned periodical [y based on
observation of a spof currency exchange rate:
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) o )
<xsd: el ement nane="varyi ngNoti onal Fi xi ngDat es" type="Rel ativeDateO fset">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
The dates on which spot Currency exchange rates are observed
for purposes of determning the varygng not i onal currency
amount that will apply to a calculation period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
The information source and tine at which the spot currency
exchange rate will be observed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="varyi ngNoti onal | nt eri nExchangePaynent Dat es" type="Rel ati veDateCf fset">
<xsd: annot ati on> _
<xsd: docunentation xn :lang="en"> ) )
The dates on which i nterim exchanges of notional are pa
Interimexchanges wll arise as aresult of changes int
spot currency exchange anount or changes in the Constant
noti gnal schedule (e’g. anortization).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>

d.
he



2.30 InflationRateCalculation

2.30.1 Description:

A type defining the components specifiying an Inflation Rate Calculation

2.30.2 Contents:

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

* Atype defining the floating rate and definitions relating to the calculation of floating rate amounts.
inflationLag (exactly one occurrence; of the type Offset) an offsetting period from the payment date which
determines the reference period for which the inflation index is onserved.

inldex%ource (exactly one occurrence; of the type RateSourcePage) The reference source such as Reuters or
Bloomberg.

mainPublication (zero or one occurrence; of the type MainPublication) The current main publication source
such as relevant web site or a government body.

interpolationMethod (exactly one occurrence; of the type InterpolationMethod) The method used when
calculating the Inflation Index Level from multiple points - the most common is Linear.

initialindexLevel (zero or one occurrence; of the type xsd:decimal) initial known index level for the first
calculation period.

2.30.3 Used by:
. Element: inflationRateCalculation

2.30.4 Derived Types:

2.30.5 Figure:
®inflationLag
Offset
@ indexSource
RateSourcePage
* @ mainPublication
InflationRateCal culation — @Mainmblication

@ interpol ationMethod %

InterpolationM ethod

@ @initialindexLevel
—|decimal

2.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1nfl ati onRat eCal cul ati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o )
A type defining the conmponents specifiying an Inflation Rate
Cal cul ati on )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Fl| oati ngRat eCal cul ati on">
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<xsd: sequence> . .
<xsd: el ement name="infl ati onLag" type="Ofset">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
an offsettln% period fromthe pa¥nEnt dat e which .
determ nes the reference period for which the inflation
I ndex i s onserved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enrent nane="i ndexSource" type="RateSourcePage" >
<xsd: annot ation> . .
<xsd: docunentation xnml :lang="en">
The reference source such as Reuters or Bl oonberg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . i
<xsd: el ement nanme="mai nPubl i cati on" type="Mai nPublication" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The current main publication source such as relevant web
site or a governnent body.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="int er pol ati onMet hod" type="Interpol ati onMet hod" >
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en"> i
The met hod used when cal Cul ating the Inflation |Index
Level frommultiple points - thé npst common i s Linear
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . i
<xsd: el ement name="initiallndexLevel" type="xsd:deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunmentati on xm ;| ang="en" > ) ]
|n|tlgl known i ndex |evel for the first calculation
eriod.
</Qsd:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.31 InterestRateStream

2.31.1 Description:

A type defining the components specifiying an interest rate stream, including both a parametric and cashflow
representation for the stream of payments.

2.31.2 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.

calculationPeriodDates (exactly one occurrence; of the type CalculationPeriodDates) The calculation periods
dates schedule.

paymentDates (exactly one occurrence; of the type PaymentDates) The payment dates schedule.

resetDates (zero or one occurrence; of the type ResetDates) The reset dates schedule. The reset dates
schedule only applies for a floating rate stream.

calculationPeriodAmount (exactly one occurrence; of the type CalculationPeriodAmount) The calculation
period amount parameters.

stubCalculationPeriodAmount (zero or one occurrence; of the type StubCalculationPeriodAmount) The stub
calculation period amount parameters. This element must only be included if there is an initial or final stub
calculation period. Even then, it must only be included if either the stub references a different floating rate
tenor to the regular calculation periods, or if the stub is calculated as a linear interpolation of two different
floating rate tenors, or if a specific stub rate or stub amount has been negotiated.

principalExchanges (zero or one occurrence; of the type PrincipalExchanges) The true/false flags indicating
whether initial, intermediate or final exchanges of principal should occur.

cashflows (zero or one occurrence; of the type Cashflows) The cashflows representation of the swap stream.

settlementProvision (zero or one occurrence; of the type SettlementProvision) A provision that allows the
srﬁ)emflgatlon of settlement terms, occuring when the settlement currency is different to the notional currency of
the trade.

formula (zero or one occurrence; of the type Formula) An interest rate derivative formula.
2.31.3 Used by:

Complex type: CapFloor
*  Complex type: Swap

2.31.4 Derived Types:

2.31.5 Figure:
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4|:PayerRecei ver.model j

@ calculationPeriodDates
CalculationPeriodDates

@ paymentDates
PaymentDates

@ @ resetDates
—|ResetDates

4 cal culationPeriodA mount
Cal culationPeriodAmount

*

InterestRateStream

:

® stubCal cul ati onPeriodA mount
—| stubCal cul ationPeriodAmount

—|Principal Exchanges

@ principal Exchanges a

@ cashflows
—/|Cashflows

—/| SettlementProvision
®formula
—|Formula

2.31.6 Schema Fragment:

@

@

@

@ @ seitlementProvision
@

<xsd: conpl exType nanme="Int er est Rat eSt reant' >
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> o
A type defining the conponents specifiying
stream including both a paranetric and ca
for the stream of paynents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: group ref="Payer Recei ver. nodel "/ > ) )
<xsd: el enent nane="cal cul ati onPeri odDat es" type="Cal cul ati onPeri odDat es" >
<xsd: annot ati on>
<xsd: docunentation xnm:I angz"en">
The cal cul ati on periods dates schedul e.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="paynent Dat es" type="Paynment Dat es" >
<xsd: annot ati on> .
<xsd: docunentation xnl ;I ang="en">
The paynment dates schedule.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="reset Dat es" type="ResetDates" mi nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl: | ang="en">
The reset dates schedule. The reset dates schedule only
applies for a floating rate stream

P interest rate

a .
shfl ow representation



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="cal cul ati onPeri odAnmount" type="Cal cul ati onPeri odAnount ">
<xsd:annot ation> Y
<xsd: docunentation xn :Ilang="en">
The cal cul ati on peri od anount paraneters.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="st ubCal cul ati onPeri odAnount" type="StubCal cul ati onPeri odAnount"” ni nCccul
<xsd: annot ation> . .
<xsd: docupentation xnm :lang="en">

The stub cal cul ation period amount paraneters. This el ement
nmust only be included if there is an initial or final stub
cal culation period. Even then, it nust only be included if
either the stub references a different floatlng rate tenor to
the regul ar calculation periods, or if the stub is cal cul ated
as a linear interpolation of two different floatln% rate
tenors, or if a specific stub rate or stub anmount has been

negoti at ed. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nanme="pri nci pal Exchanges" type="Princi pal Exchanges" mni nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> o ) )
The true/false flags i ndicating whether initial, intermediate
or final exchanges™of principal should occur
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="cashfl ows" type="Cashflows" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en">
The cashfl ows representation of the swap stream
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el ement nane="settl| enent Provi si on" type="Settl ementProvi sion" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> . )
A provision that allows the specification of settl|ement
terms, occuring when the settlement currency is different to
the notional currency of the trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="fornul a" type="Formula" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">
An interest rate derivative fornula.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.32 MandatoryEarlyTermination

2.32.1 Description:
A type to define an early termination provision for which exercise is mandatory.
2.32.2 Contents:

mandatoryEarlyTerminationDate (exactly one occurrence; of the type AdjustableDate) The early termination
date associated with a mandatory early termination of a swap.

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

cashSettlement (exactly one occurrence; of the tType CashSettlement) If specified, this means that cash
settlement is applicable to the transaction and defines the parameters associated with the cash settlement
prodcedure. If not specified, then physical settlement is applicable.

mandatoryEarlyTerminationAdjustedDates (zero or one occurrence; of the type
MandatoryEarly TerminationAdjustedDates) The adjusted dates associated with a mandatory early termination
provision. These dates have been adjusted for any applicable business day convention.

2.32.3 Used by:

2.32.4 Derived Types:

2.32.5 Figure:

@ mandatoryEarly TerminationDate
AdjusizbleDate
@ calculationAgent

S CalculationAgent

MandatoryEarlyTermination |
@ cashSettlement
CashSettlement

0 @ mandatoryEarly TerminationAdjustedDates
—|Mm andatoryEarly TerminationAdjustedDates

2.32.6 Schema Fragment:

<xsd: conpl exType nane="Mandat or yEar| yTer ni nati on">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) o )
Atype to define an early term nation provision for which
exercise i s mandatory.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> i i i
<xsd: el ement nane="nandat or yEar| yTer m nati onDate" type="Adj ust abl eDate">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?:"en"> ) )
The early termination dafe associated with a mandatory early
termnation of a swap.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>



</ xsd: el ement > ) )
<xsd: el ement nanme="cal cul ati onAgent" type="Cal cul ati onAgent">
<xsd: annot at | on>
<xsd:docunentat|on xm : 1 ang="en" >
The | SDA Cal cul ati on Agent respons b or perforn1ng duties
associated with an optional early ter atio
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="cashSettl| enment" type="CashSettl| enent">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

If specified, this nmeans that cash settlenment is applicable
to the transaction and defines the parameters associated wth
the cash sett| enment prodcedure If not specified, then

physi cal settlement I's appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="mandat or yEar | yTer ni nat i onAdj ust edDat es" type="Mandat or yEar| yTermi nati on:
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The adj usted dates associated with a mandatory early
tern1nat|on provi sion. These dates have been adjusted for any
appl i cabl e busi ness day convention
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



2.33 MandatoryEarlyTerminationAdjustedDates

2.33.1 Description:
A type defining the adjusted dates associated with a mandatory early termination provision.

2.33.2 Contents:

adjusted Earl_%/TerminationDate (exactly one occurrence; of the type xsd:date) The early termination date that
is applicable if an early termination provision is exercised. This date should already be adjusted for any
applicable business day convention.

adjustedCashSettlementValuationDate (exactly one occurrence; of the type xsd:date) The date by which the
gash settlement amount must be agreed. This date should already be adjusted for any applicable business
ay convention.

adjustedCashSettlementPaymentDate (exactly one occurrence; of the type xsd:date) The date on which the
cash settlement amount is paid. This date should already be adjusted for any applicable business dat
convention.

2.33.3 Used by:
*  Complex type: MandatoryEarlyTermination

2.33.4 Derived Types:

2.33.5 Figure:
@ odjustedEarly TerminationDate _
=
date
* | @ adjustedCashSettlementV al uationDate _
MandatoryEarlyTerminationAdjustedDates date

® adjustedCashSettlementPaymentDate
date

2.33.6 Schema Fragment:

<xsd: conpl exType nanme="Mandat or yEar| yTer m nati onAdj ust edDat es" >
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en"> ) )
A trpe defining the adjuSted dates associated with a nandatory
early termnation provision
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . . .
<xsd: el ement nane="adj ust edEar| yTerm nati onDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunmentati on xm : |1 ang="en"> . ) )
The early term nation dafe that is agﬁllcable if an early
term nation provision is_exercised, i s date shoul d al ready
be adjusted Tor any applicabl e business day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="adj ust edCashSett| ement Val uat i onDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en">
The date by whjch the caSh settl enent anount nust be agreed
Thi s date Shoul d al ready be adjusted for any applicableée
busi ness daY convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el enent > .
<xsd: el enent nanez"adjustedcashSettIenentPaynentEnte" type="xsd: dat e" >
<xsd: annot ati on>
<xsd: docunent atj on xm : I ang="en" >
The date on which the cash settl enent anDunt is paid. This
dat e shoul d al ready be adjusted for any applicable business
dat convention,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.34 NonDeliverableSettlement

2.34.1 Description:
A type defining the parameters used when the reference currency of the swapStream is non-deliverable.
2.34.2 Contents:

referenceCurrency (exactly one occurrence; of the type Currency) The currency in which the swap stream is
denominated in.

fxFixingDate (exactly one occurrence; of the type FxFixingDate) The fixing date(s) on which the currency rate
will be determined for the purpose of specifying the amount in deliverable currency.

settlementRateOption (exactly one occurrence; of the type SettlementRateOption) The rate source for the
conversion to the settlement currency. This source is specified through a scheme that reflects the terms of the
Annex A to the 1998 FX and Currency Option Definitions.

2.34.3 Used by:
*  Complex type: SettlementProvision

2.34.4 Derived Types:

2.34.5 Figure:
@ referenceCurrency
Currency
* @ ixFixingDate
NonDéeliverableSettlement — FxFixingDate
@ settlementRateOption
SettlementRateOption

2.34.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="NonDel i ver abl eSet t| enent " >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
At Re defining the paraneters used when the reference currency
of e swapStreamis non-deliverable.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="referenceCurrency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> ) ) )
The currency 1 n which thée swap streamis denoninated in.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enrent nane="f xFi xi ngDat e" type="FxFi xi ngDat e" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : Il ang="en"> i
The fixing date(s) on which the currency rate will be
determ ned for the purpose of specifying the anount in
del i verabl e currency.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="settl| enent Rat eOpti on" type="Settl enent RateOption">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">
The rate source for the conversion to the settl enent
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schene that
8 FX and Currency

©
[(e}a}]

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



2.35 Notional

2.35.1 Description:

An type defining the notional amount or notional amount schedule associated with a swap stream. The
notional schedule will be captured explicitly, specifying the dates that the notional changes and the
outstanding notional amount that applies from that date. A parametric representation of the rules defining the
notional step schedule can optionally be included.

2.35.2 Contents:

notionalStepSchedule (exactly one occurrence; of the type AmountSchedule) The notional amount or
notional amount schedule expressed as explicit outstanding notional amounts and dates. In the case of a
schedule, the step dates may be subject to adjustment in accordance with any adjustments specified in
calculationPeriodDatesAdjustments.

notionalStepParameters ﬁzer_o or one occurrence; of the type NotionalStepRule) A parametric representation
of the notional step schedule, i.e. parameters used to generate the notional schedule.

2.35.3 Used by:
*  Complex type: Calculation

2.35.4 Derived Types:

2.35.5 Figure:

@ notional StepSchedule
'S AmountSchedule

Notional

? ® notional StepParameters

—/|Notional StepRule

2.35.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Noti onal ">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en"> i
An type defining the notional anpunt or notional amount schedul e
assoclated wth a swap stream The notional schedule wll be
capt ured epr|C|tI¥, specifying the dates that the notiona
changes and the outstandi ng” noti onal anmount that applies from
that "date. A paranetric representation of the rules defining the
noti gnal step schedul e can optionally be included.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nanme="noti onal St epSchedul e" type="Anpunt Schedul e" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The notional anount or notional amount schedul e expressed as
explicit outstanding notional anmounts and dates. In the case
of a schedule, the Step dates nay be subject to adjustnment in
accordance with any adjustnents specified in
cal cul ati onPer | odDat esAdj ust nent s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nane="noti onal St epPar aneters" type="Noti onal StepRul e" m nCccurs="0">
<xsd: annot at i on>
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<xsd: docunent at i
A paranmetric r
i.e. paraneter
</ xsd: docunent at
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>

on xm : |l ang="en"> .

epresentation of the notional step schedul e,
s used to generate the notional schedule.

I on

on>



2.36 NotionalStepRule

2.36.1 Description:

A type defining a parametric representation of the notional step schedule, i.e. parameters used to generate the
notional balance on each step date. The step change in notional can be expressed in terms of either a fixed
amount or as a percentage of either the initial notional or previous notional amount. This parametric
representation is intended to cover the more common amortizing/accreting.

2.36.2 Contents:

calculationPeriodDatesReference (exactly one occurrence; of the type CalculationPeriodDatesReference) A
gomter style reference to the associated calculation period dates component defined elsewhere in the
ocument.

stepFrequency (exactly one occurrence; of the type Interval) The frequency at which the step changes occur.
This frequency must be a multiple of the stream calculation period frequency.

firstNotionalStepDate (exactly one occurrence; of the type xsd:date) Effective date of the first change in
notional (i.e. a calculation period start date).

lastNotionalStepDate (exactly one occurrence; of the type xsd:date) Effective date of the last change in
notional (i.e. a calculation period start date).

Either

notionalStepAmount (exactly one occurrence; of the type xsd:decimal) The explicit amount that the notional
changes on each step date. This can be a positive or negative amount.

2.36.3 Used by:
*  Complex type: Notional

2.36.4 Derived Types:

2.36.5 Figure:
@ calculationPeriodDatesReference
Cal culationPeriodDatesReference I:‘
@ stepFrequency
Interval
®firstNotionalStepDate
date
* @ |astNotional StepDate
Notional StepRule — date
@ notional StepAmount
decimal

decimal

@ notional StepRate #

StepRelativeToEnum

@ stepRelativeTo a

2.36.6 Schema Fragment:
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<xsd: conpl exType name="Noti onal St epRul e" >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:?en"> ) )
A type defining a paranefric representation of the notjonal step
schedul e, i1.e. paraneters used to generate the notional bal ance
on each step date. The step change’in notional can be expressed
interns of either a fixed anpunt or as a percentage of either
the initial notional or previous notional anount. This paranmetric
representation is intended to cover the nore conmon
anorti zi ng/ accreting.
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . . .
<xsd: el ement nanme="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er ence":
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associated calc
peri od dates” conponent defined el sewhere in
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="st epFrequency” type="Interval">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> ]
The frequencY at which the step changes occur. This frequency
must be 'a nmultiple of the stream cal Cul ati on period
frequency. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="firstNoti onal StepDate" type="xsd: date">
<xsd: annot ati on>
<xsd:; docunent ati on xnl :lang="en"> . . .
Effective date of the fifst change in notional (i.e. a
cal cul ation period start date).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="| ast Not i onal St epDate" type="xsd: date">
<xsd: annot ati on> .
<xsd:; docunent ati on xnl :lang="en"> ) ) )
Ef fective date of the |l aSt change in notional (i.e. a
cal cul ation period start date).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> ) )
<xsd: el ement nane="noti onal St epAnmount" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docupentation xnl :|ang="en">
The explicit anpunt that "the notional changes on each step
date. This can be a positive or negative anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: sequence> . .
<xsd: el ement nane="noti onal St epRate" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunentation xnl ;I ang="en"> )
The percentage anpunt by which the notional changes on
each_steP dafe. The percentage is either a percentage
applled to the initial notional anpbunt or the PreV|ous
out st andi ng noti onal de%endlng on the val ue of the
el ement stépRel ativeTo. The pefcentage can be ejther
positive or negative. A percentage of 5% woul d be
represented as’ 0.05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="stepRel ativeTo" type="StepRel ati veToEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ]
Speci fies whether the notlional StepRate shoul d be applied
to the initial notional or the previous notional 1n orde
to calculate the notional step change anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>

ul ati on
t he document.

r



2.37 OptionalEarlyTermination

2.37.1 Description:
A type defining an early termination provision where either or both parties have the right to exercise.
2.37.2 Contents:

singlePartyOption (zero or one occurrence; of the type SinglePartyOption) If optional early termination is not
avallable to both parties then this component specifies the buyer and seller of the option.

Sx}gr(_:i_se (exactly one occurrence; of the type Exercise) An placeholder for the actual option exercise
efinitions.

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

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

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

cashSettlement (exactly one occurrence; of the type CashSettlement) If specified, this means that cash
settlement is applicable to the transaction and defines the parameters associated with the cash settlement
prodcedure. If not specified, then physical settlement is applicable.

optionalEarlyTerminationAdjustedDates (zero or one occurrence; of the type _
OﬁtlonalEarIyTerm|natllonAdJustedDates) An early termination provision to terminate the trade at fair value
where one or both parties have the right to decide on termination.

2.37.3 Used by:

2.37.4 Derived Types:

2.37.5 Figure:
@ . sing ePgrtyOptlon
SinglePartyOption
@ exercise
?
@ @ exerciseNotice
ExerciseNotice
* @ followUpConfirmation
— ?
Optional Early Termination Cboolean

@ calculationAgent %

CalculationAgent

@ cashSettlement
CashSettlement

0 @ optional Early TerminationAdjustedDates
—/| Optional Early TerminationAdjustedDates
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2.37.6 Schema Fragment:

<xsd: conplexType nane="Qpti onal Earl yTerm nati on">
<xsd: annot at | on>
<xsd docunent ati on xm : | ang="en">
er defining an early term nation provision where either or
bot arties have the right to exercise.
</ xsd: docunentat|0n>
</ xsd: annot ati on>
<xsd: sequence> . . . . .
<xsd: el ement nane="si ngl ePartyQOption" type="Singl ePartyQOption" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
If optional early termnation is not available to both
Partle? then thiS conmponent specifies the buyer and seller of
he opti on.
</ xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd. el enent ref="exercise"/> ) ) )
<xsd: el ement nane="exerci seNoti ce" type="ExerciseNotice" m nQccurs="0" maxQccur s="unbounde
<xsd: annot at | on>
<xsd; docupent ati on xm : | ang="en"> ) )
Deflnltlon of the party to whom notice of exercise should be

glv
</xsd docunEntatlon>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el emrent nane="fol | owpConfirnation" type="xsd: bool ean" mi nCccurs="0">
<xsd: annot ati on> .
<xsd docunentatlon xm : | ang="en"
to indicate whether follomrup confirmati on of exercise
IPmnng tele honlc
S

(VW|t?en or electronic) is required fol .
agen

notice by the buyer to the seller or
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
The T'SDA Cal cul ati on Agent responS|b or perforn1ng duties
associ ated with an optional early ter ati
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="cashSettl| enent" type="CashSettl|enent">
<xsd: annot at | on>
<xsd: docupent ati on. xn : | ang="en" >
If specified, this nmeans that cash settlenent is applicable
to the transaction and defines the parameters associated wth
the cash settlement prodcedure, If not specified, then
physi cal settlenment is appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) ) )
<xsd: el enent nane="opti onal Earl yTer m nati onAdj ust edDat es" type="Opti onal Earl yTer m nati onAdj
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
An earl tern1nat|on rovision to terninate the trade at fair
val ue ere one or both parties have the right to decide on
term nation,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

er



2.38 OptionalEarlyTerminationAdjustedDates

2.38.1 Description:
A type defining the adjusted dates associated with an optional early termination provision.
2.38.2 Contents:

earlyTerminationEvent (one or more occurrences; of the type EarlyTerminationEvent) The adjusted dates
associated with an individual earley termination date.

2.38.3 Used by:

Complex type: OptionalEarlyTermination

2.38.4 Derived Types:

2.38.5 Figure:

2

Optional Early TerminationAdjustedDates

@ carly TerminationEvent
BE—G,

EarlyTerminationEvent

2.38.6 Schema Fragment:

<xsd: conplexType nanE:"CptlonaIEarIyTern1natlonAdjustedDates">
<xsd: annot at | on>
<xsd docunentati on xm : 1 ang=
Ype defining the adjusted dates associ ated with an optiona
ear term nation provision.
</ xsd: docunentat|0n>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement name="ear| yTerni nati onEvent" type="Ear|yTerninati onEvent” maxCccurs="unbounde
<xsd: annot at | on>
<xsd: docunment ati on xn : | ang="en">
The adj usted dates associated with an individual earley
term nation date.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.39 PaymentCalculationPeriod

2.39.1 Description:

A type defining the adjusted payment date and associated calculation period parameters required to calculate
the actual or projected payment amount. This type forms part of the cashflow representation of a swap stream.

2.39.2 Contents:

unadjustedPaymentDate (zero or one occurrence; of the type xsd:date)

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

Either

calculationPeriod éone or more occurrences; of the type CalculationPeriod) The parameters used in the
calculation of a fixed or floating rate calculation period amount. A list of calculation period elements may be
ordered in the document by ascending start date. An FpML document which contains an unordered list of
calcularion periods is still regarded as a conformant document.

Or
fixedPaymentAmount (exactly one occurrence; of the type xsd:decimal) A known fixed payment amount.

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

forecastPaymentAmount (zero or one occurrence; of the type Money) A monetary amount representing the
forecast of the future value of the payment.

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

2.39.3 Used by:
*  Complex type: Cashflows

2.39.4 Derived Types:

2.39.5 Figure:


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

®id O href
1D SimplePricingStructureReference

@ unadjustedPaymentDate _
—Q@

date

date

‘ -
@ adjustedPaymentDate

- @ calculationPeriod
CalculationPeriod
* - @ fixedPaymentAmount
PaymentCal cul ationPeriod decimal

@ @ discountFactor
—|decimal

@ @ forecastPaymentAmount
- Money

0 ® presentV alueAmount
—|Money

2.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Payment Cal cul ati onPeri od" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ]
A type defining the adjuSted paynent date and associ at ed
cal cul ation pefiod paranmeters required to cal cul ate the actual or
proj ected Faynent amount. This type forns part of the cashfl ow
representation of a swap stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="unadj ust edPaynent Dat e" type="xsd: date" m nCccurs="0"/>

<xsd: el ement nane="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conmponent is not intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve as
a cashflow type conponent (all dates the Cashflows type are

adj ust ed payhent dates).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> . . . .
<xsd: el ement nanme="cal cul ati onPeri od" type="Cal cul ati onPeri od" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an%:"en"> )
The paraneters used in the calculation of a f
floating rate cal cul ati on period amount. A |i
cal cul ation period elenents nay be ordered |n
i
I

ed or

X
t o

t he docunent
h contains an

by ascending start date. An Fp docunent whi
regarded as

unordered Iist of calcularion periods is s
a confornmant document.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="fi xedPaynent Amount " type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A known fixed paynment anmbunt.
</ xsd: docunent at | on>
</ xsd: annot at i on>

i
s
c
[



</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el enrent nane="di scount Factor" type="xsd: deci nal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentation xm :| an%;_:"en"> )
A decimal val ue representing the discount factor used to
cal cul ate the present value of cash flow.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="f or ecast Paynent Anount" type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
A monetary anmount representing the forecast of the future
val ue of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="present Val ueAmount" type="Money" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" >
A nmonetary anount represéenting the present value of the
forecast paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute nane="jd" tyPe:"xsd; ID'/>
<xsd:attri bute nane="href" type="Si npl ePri ci ngStructureRef erence">
<xsd: annot ati on> _
<xsd; docunent ation xnl :lang="en"> )
Attribute that can be used to reference the yield curve used to
estimate the di scount factor.
</ xsd: docunent ati on>
</ xsd:; annot at i on>
</xsd:attribute>
</ xsd: conpl exType>



2.40 PaymentDates

2.40.1 Description:

A type defining parameters used to generate the payment dates schedule, including the specification of early
or delayed payments. Payment dates are determined relative to the calculation period dates or the reset dates.

2.40.2 Contents:

Either

calculationPeriodDatesReference (exactly one occurrence; of the type CalculationPeriodDatesReference) A
gomter style reference to the associated calculation period dates component defined elsewhere in the
ocument.

Or

resetDatesReference (exactly one occurrence; of the type ResetDatesReference) A pointer style reference to
the associated reset dates component defined elsewhere in the document.

paymentFrequency (exactl%/ one occurrence; of the type Interval) The frequency at which regular payment
dates occur. If the payment frequency is equal to the frequency defined in the calculation period dates
component then one calculation period contributes to each payment amount. If the payment frequency is less
frequent than the frequency defined in the calculation period dates component then more than one calculation
Perlod will contribute to e payment amount. A payment frequency more frequent than the calculation period
requency or one that is not a multiple of the calculation period frequency is invalid.

firstPaymentDate (zero or one occurrence; of the type xsd:date) The first unadjusted payment date. This day
may be subject to adjustment in accordance with any business day convention specified in
paymentDatesAdjustments. This element must only be included if there is an initial stub. This date will
normally correspond to an unadjusted calculation period start or end date. This is true even if early or delayed
Ba%/ment is specified to be applicable since the actual first payment date will be the specified number of days

efore or after the applicable adjusted calculation period start or end date with the resulting payment date then
being adjusted in accordance with any business day convention specified in paymentDatesAdjustments.

lastRegularPaymentDate (zero or one occurrence; of the type xsd:date) The last regular unadjusted payment
date. This day may be subject to adjustment in accordance with any business day convention specified in
paymentDatesAdjustments. This element must only be included if there is a final stub. All calculation periods
after this date contribute to the final payment. The final payment is made relative to the final set of calculation
periods or the final reset date as the case may be. This date will normally correspond to an unadjusted
calculation period start or end date. This is true even if early or delayed payment is specified to be applicable
since the actual last regular payment date will be the specified number of days before or after the applicable
adjusted calculation period start or end date with the resulting payment date then being adjusted in
accordance with any business day convention specified in paymentDatesAdjustments.

payRelativeTo (exactly one occurrence; of the type PaglReIativeToEnum) Specifies whether the payments
occur relative to each adjusted calculation period start date, adjusted calculation period end date or each reset
date. The reset date is applicable in the case of certain euro (former French Franc) floating rate indices.
Calculation period start date means relative to the start of the first calculation period contributing to a given
payment. Similarly, calculation period end date means the end of the last calculation period contributing to a
given payment.

paymentDaysOffset (zero or one occurrence; of the type Offset) If early payment or delayed payment is
required, specifies the number of days offset that the payment occurs relative to what would otherwise be the
unadjusted payment date. The offset can be specified in terms of either calendar or business days. Even in the
case of a calendar days offset, the resulting payment date, adjusted for the specified calendar days offset, will
still be adjusted in accordance with the specified payment dates adjustments. This element should onIIy be
included if early or delayed payment is applicable, i.e. if the periodMultiplier element value is not equal to zero.
An early payment would be indicated by a negative periodMultiplier element value and a delayed payment (or
payment lag) would be indicated by a positive periodMultiplier element value.

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

2.40.3 Used by:
*  Complex type: InterestRateStream

2.40.4 Derived Types:
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2.40.5 Figure:

@ calculationPeriodDatesReference
CalculationPeriodDatesReference D
@ resetDatesReference
ResetDatesReference I:‘

@ paymentFrequency

Interval

@ firstPaymentDate

@ | Pay
'S date

—|date

—
PaymentDates ®|astRegularPaymentDate
@

@ payRelativeTo a

PayRelativeToEnum

@ @ paymentDaysOffset
Offset

@ paymentDatesAdjustments
BusinessDayAdjustments

2.40.6 Schema Fragment:

<xsd: conpl exT%/pe name="Paynent Dat es" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

A type defining paraneters used to generate the paynment dates
schedul e, 1 ncl tdi ng the specificatjon of early or delayed
paynments, Paynent dates are determ ned relative to the

cal cul ation period dates or the reset dates.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce> . . ) )
<xsd: el ement nanme="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er ence
<xsd: annot ati on> .
<xsd: docunent atjon xm :lang="en"> i
A pointer style referencé to the associated c
peri od dates” conponent defined el sewhere in t
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="r eset Dat esRef erence" type="Reset Dat esRef er ence" >
<xsd: annot ati on> .
<xsd: docunent atjon xm : Il ang="en"> i
A pointer style referencé to the associated reset dates
conponent defined el sewhere in the docunent.
</ xsd. docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
<xsd: el ement nane="paynent Frequency" type="Interval ">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">

ation

cul
docunent .

al
he



The frequency at which regul ar RaynEnt dates occur. |f
paynent frequency is equal to the frequency defined in
cal cul ation period dates conponent then one cal cul ation
Perlod contributes to each paynment amount. If the payne
requency is less frequent than the frequency defined in the
cal cul ation period dates conponent then nore”than one
calculation period will contribute to e paynent anount. A
aynent frequency nore frequent than the cal culatjon period
requency or one’that is not a multiple of the cal culation
period frequency is invalid.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="first Payment Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> ) ]
The first unadjusted paynent date. This day may be subject to
adj ustent i n accordance with any business” day” convention

t he
t he
nt

speci fi ed |n,PaynentDatesAdjustnents. This elenent nust only
be included i here is an initial stub, This date wll
normal |y correspond to an unadj usted cal cul ati on period start
or end date. This is true even if early or delayed paynent is
specified to be applicable since the actual first paynent
date w || be the specified nunmber of days before or after the
appl i cabl e adjusted cal culation period Start or end date with
the resulting paynent date then being adjusted in accordance
w th any businesS day convention specCified Iin

paynent Dat esAdj ust nent s.
</ Xsd: docunent at1 on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en"> )
The l'ast regul ar unad) usted paynment date. This day may be
subj ect to adjustpent’ in accordance wth any busihess” day

conventjon specified in paynentDat esAd] ust nents. is elenen
t tI b f ddd f tK tpat ?d It t E AFP ! t
must on e included i ere is a final stu
calculatyon periods after this date contribute to the fina
paynment. The final paynment |s made relative to the final set
of "calcul ation periods or the final reset date as the case
naY be. This date will normally correspond to an unadj usted
calculation period start or end date. This is true even |
early or delayed paynent is specified to be apﬁllcable si nce
the actual |ast regular pa¥nEnt date w |1 be e. specified
nunber of days befdore or after the applicable adjusted
calcul?tao? P?LIOdbSIaFI 8[ e?dddate mnthdthe resthlng
aynen ate en being adjusted i n accordance w an
uglness daY conventlo% spEC|f|ed in paynEntEntesAdJus¥nents
a

</ xsd: docunen
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="payRel ati veTo" type="PayRel ati veToEnuni >
<xsd: annot ati on> _
<xsd: docunent ati on xnl :lang="en">

tion>

Speci fies whether the paynents occur relatjve to each .
adj usted cal cul ation period start date, adjusted cal cul ation
eriod end date or each reset date. The reset date is
applicable in the case of certain euro (forner French Franc)
floating rate indices. Calculation period start date neans
relative to the start of the first calculation period
contrlbutlng to a given paynent, Sim|arly, calculation
peri od end date neans the end of the last”calculation period
contrlbutln? to a given paynent.
</ xsd: docunentati on>

</ xsd: el ement > )
<xsd: el ement nanme="paynent DaysO fset" type="Ofset" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm : I ang="en">

If early paynent or del ayed paynent is required, specifies

t he nunber of days offsef that the paynent occurs relative to
what woul d ot herw se be the unadjusted paynent date. The

of fset can be specified in terns of either cal endar or

busi ness days. Even In

the case of a cal endar days offset,
the resultihg paynent da}
n

, adjusted for the specified

e

e
cal endar dayS offset, will still be_ad{usted i n accordance
wi th the specified payment dates adjustnents. This el ement
should only be included 1f early or delayed paynent is .
applicable; i.e. if the periodMiltiplier elenment value is not
equal to zero. An early payment woul d be indicated by a
negative perlodNMIthller el emrent val ue and a del ayed paynent
(or paynent |ag) would be indicated by a positive



peri odMul tiplier elenment val ue.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="paynent Dat esAdj ust nent s" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on> _
<xsd: docunentation xnl : Il ang="en"> )
The busi ness day convention to apPIy to each paEnent date if
it would otherwise fall on a day that is not a business day
in the specified financial busihess centers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.41 PaymentDatesReference

2.41.1 Description:

Reference to a payment dates structure.

2.41.2 Contents:

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

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

2.41.3 Used by:

*  Complex type: DateRelativeToPaymentDates

2.41.4 Derived Types:

2.41.5 Figure:

*

PaymentDatesReference

O]

2.41.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Payment Dat esRef er ence" >
<xsd: annot ati on>
<xsd; docunent ati on xm : | ang="en" >
Ref erence to a_pagnEnt dates structure.
</ xsd: docunent ati on
</ xsd: annot at 1 on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.42 PrincipalExchange

2.42.1 Description:

A type defining a principal exchange amount and adjusted exchange date. The type forms part of the cashflow
representation of a swap stream.

2.42.2 Contents:

unadjustedPrincipalExchangeDate (zero or one occurrence; of the type xsd:date)

adjustedPrincipalExchangeDate (zero or one occurrence; of the type xsd:date) The principal exchange date.
This date should already be adjusted for any applicable business day convention.

principalExchangeAmount (zero or one occurrence; of the type xsd:decimal) The principal exchange
amount. This amount should be positive if the stream payer is paying the exchange amount and signed
negative if they are receiving it.

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

presentValuePrincipalExchangeAmount (zero or one occurrence; of the type Money) The amount
representing the present value of the principal exchange.

2.42.3 Used by:

Complex type: Cashflows

2.42.4 Derived Types:

2.42.5 Figure:

@ unadjustedPrincipal ExchangeDate
=

—|date

@ adjustedPrincipal ExchangeDate
=

—|date

—|decimal

Principal Exchange

—|decimal

@ di scountFactor #

—G)
@

* @ @ principal ExchangeAmount #
@
_@

@ presentV al uePrinci pal ExchangeA mount %
—|Money

2.42.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Pri nci pal Exchange" >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> )
A type_defining a principal exchange anount and ad{ ust ed exchange
date. The type forns part of the cashflow representation of a
swap stream |
</ xsd: docunent ati on>
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</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name= unadju Pri
<xsd: el ement nane="adj uste inc
<xsd: annot ati on> .
<xsd: document ation xm : | ang
The pr|n0|pal exchange da
adj usted for any applicab
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

nC|PaIExchan eDat e" type="xsd: date"
|pa

f ThIS dat e shoul d al ready be
| e busi ness day conventi on.

m nCccur s="0"/>

ExchangeDat e” type="xsd:date" m nCccurs="0">

<xsd: el enent nane="pri nci pal ExchangeAnount" type="xsd: deci mal" mi nCccurs="0">

<xsd: annot ati on>
<xsd docunentation xm : | ang="en">
e Rr|n0|pal exchange amount. This anount shoul d be positive
e strean1payer i's payi hg the exchange anount and signed
ne atlve if they are receiving it.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nane="di scount Factor" type="xsd: deci mal" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunent ati on xm : Ian% en" >
The val ue rep resentln? e discount factor used to calcul ate
the present value of the principal exchange anount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >

<xsd: el enent nane="present Val uePri nci pal ExchangeAnount" type="NMbney"

<xsd: annot at | on>
<xsd: docunent ati on xm ; Ian?:"en"> S
The armpunt representing the present value of the principal
exchange.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>

m nCccurs="0">



2.43 ResetDates

2.43.1 Description:

A type defining the parameters used to generate the reset dates schedule and associated fixing dates. The
reset dates are determined relative to the calculation periods schedules dates.

2.43.2 Contents:

calculationPeriodDatesReference (exactly one occurrence; of the type CalculationPeriodDatesReference) A
gomter style reference to the associated calculation period dates component defined elsewhere in the
ocument.

resetRelativeTo (zero or one occurrence; of the type ResetRelativeToEnum) Specifies whether the reset
dates are determined with respect to each adjusted calculation period start date or ac(iJusted calculation period
end date. If the reset frequency is specified as daily this element must not be included.

initialFixingDate (zero or one occurrence; of the type RelativeDateOffset)

fixingDates (exactly one occurrence; of the type RelativeDateOffset) Specifies the fixing date relative to the
reset date in terms of a business days offset and an associated set of financial business centers. Normally
these offset calculation rules will be those specified in the ISDA definition for the relevant floating rate index
(ISDA's Floating Rate Option). However, non-standard offset calculation rules may apply for a trade if mutually
agreed by the principal parties to the transaction. The href attribute on the dateRelativeTo element should
reference the id attribute on the resetDates element.

rateCutOffDaysOffset (zero or one occurrence; of the type Offset) Specifies the number of business days
before the period end date when the rate cut-off date is assumed to apply. The financial business centers
associated with determining the rate cut-off date are those specified in the reset dates adjustments. The rate
cut-off number of days must be a negative integer (a value of zero would imply no rate cut off applies in which
case the rateCutOffDag/sOffset element should not be included). The relevant rate for each reset date in the
period from, and including, a rate cut-off date to, but excluding, the next applicable period end date (or, in the
case of the last calculation period, the termination date) will (solely for purposes of calculating the floating
amount payable on the next applicable payment date) be deemed to be the relevant rate in effect on that rate
cut-off date. For example, if rate cut-off days for a daily averaging deal is -2 business days, then the refix rate
applied on (period end date - 2 days) will also be apPhed as the reset on (period end date - 1 dag), i.e. the
actual number of reset dates remains the same but from the rate cut-off date until the period end date, the
same refix rate is applied. Note that in the case of several calculation periods contributing to a single payment,
the rate cut-off is assumed only to apply to the final calculation period contributing to that payment. The day
type associated with the offset must imply a business days offset.

resetFrequency (exactly one occurrence; of the type ResetFrequency) The frequency at which reset dates
occur. In the case of a weekly reset frequency, also specifies the day of the week that the reset occurs. If the
reset frequency is greater than the calculation period frequency then this implies that more than one reset date
is established for each calculation period and some form of rate averaging is applicable.

resetDatesAdjustments ﬁjexactly one occurrence; of the tyPe BusinessDayAdjustments) The business day
convention to appli/) to each reset date if it would otherwise fall on a day that is not a business day in the
specified financial business centers.

2.43.3 Used by:

Complex type: InterestRateStream

2.43.4 Derived Types:

2.43.5 Figure:
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@ calcul ationPeriodDatesReference
Calcul ationPeriodDatesReference

@ @ resetRelativeTo a

O]

ResetRel ativeToEnum

@ ®initialFixingDate
~/|RelativeDateOffset

L 2 ® fixingDates %

'E —
ResetDates RelativeDateOffset

@ @ rateCutOff DaysOffset
—|Offset

@ resetFrequency a

ResetFrequency

@ resetDatesAdjustments
BusinessDayAdjustments

2.43.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Reset Dat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A type defining the parapeters used to_generate the reset dates
schedul e and aSsoci at ed fIXInP dates. The reset dates are
determned relative to the calculation periods schedul es dates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nane="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef erence":
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associated c
peri od dates” conponent defined el sewhere in t
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="reset Rel ati veTo" type="Reset Rel ati veToEnunt' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl:Ilang="en"> ) )
Specifies whether the reSet dates are deternmined with r
to each adjusted cal culation period start date or adjus
calcul ation period end date. |f the reset frequency 1s
specified as dallg this el ement must not be included.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el enent >

ation

cul
docunent .

al
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espect
te

<xsd: el emrent nane="initial Fi xi ngDate" IhyPe:'_‘ Rel ati veDat eOf fset"™ m nCccurs="0"/>
<xsd: el ement nanme="fi xi ngDat es”" "t ype="Rel ati veDat e} f set " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">,

Specifies the fixing date relative to the reset date in terns
of a business days Offset and an associated set of financial
busi ness centers. Normally these offset calculation rules
w |l be those specified in the | SDA definition for the,
rel evant floating rate index (I1SDA's Floating Rate Q)tlon¥.
However, non-standard offset calcul ation rulés nmay aPpI %/ or
atrade if mutually agreed by the principal parties_to the
transaction. The href "attribute on the dateRel ativeTo el enent
shoul d reference the id attribute on the resetDates el enent.

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



</ xsd: el enent > .
<xsd: el ement name="rateCut O f DaysO f set” type="COffset” m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Iang en" >
Speci fies the number usrness days befaore the erlod end

date when the rate cut-off date is assunmed to apply.
financial business centers assoclated wth detern1n|n? the
rate cut-off date are those specrfled in the reset dafes
adjustments. The rate cut-off number of days must be a
negative integer (a val ue of zero woul d inply no rate cut off
applies . in which case the rateCut O fDaysO tset el ement shoul d
not be included). The relevant rate for each reset date in
the period from and |nclud|n a rate cut-off date to, but
excl udin t he next I'i cabl @ period end date (or, in the
case of the last cal cu atron perrod, the term nation date)
w fsolel¥ for purposes of calculatlng the floating anount
Payab e on the next apP i cabl e aynent atez be deeneéd to be
he relevant rate in fect on that rate cut-off_ date. For
exanple, If rate cut-off days for a daily averaging deal 1s
-2 busi ness days, then t he reflx rate apﬁlled oh (period, end
date - 2 da{s) w aIs be apP |ed as e reset on (period
end date - day), i.e. the actual nunber of reset dates
remai ns the sane but fromthe rate cut-off date until the
eriod end date, the sane refix rate is applied. Note that in
he case of several calculation periods contributing to a
single paynent, the rate cut-off is assuned only to appIY to
t he frnal calculation period contributing to that payment.
The da Pe associated with the offset nust 1 nply a business

days o
</ xsd: docunentatron>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="reset Frequency" type="Reset Frequency">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The frequency at which réset dates occur. In the case of a
meekIY reset frequency, also specifies the day. of the week
t hat he reset occurs. he reset frequency is greater than

a
If t
t he cal cul ation perrod fre quencK his inplies that nor e
than one reset date is esta ed for each c al cul ati
period and sone formof rate averaging is applicable.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el enent nane="reset Dat esAdj ust nents" type="Busi nessDayAdj ust nents" >
<xsd: annot at i on>
<xsd: docupent ati on xn1'lang:"en"> )
The busi ness_day convention to Ply to each reset date if it
woul d otherwi se fall on a day tha is not a business day in
the specified financial business centers.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> ) )
<xsd:attribute nane="id" type="xsd:|D' use="required"/>
</ xsd: conpl exType>



2.44 ResetDatesReference

2.44.1 Description:

Reference to a reset dates component.

2.44.2 Contents:

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

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

2.44.3 Used by:

*  Complex type: PaymentDates

2.44.4 Derived Types:

2.44.5 Figure:

L 4

ResetDatesReference D

2.44.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Reset Dat esRef er ence" >
<xsd: annot ati on>
<xsd; docunent ati on xm : [ ang="en" >
Ref erence to a reset dateées conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.45 SettlementProvision

2.45.1 Description:

A type defining the specification of settlement terms, occuring when the settlement currency is different to the
notional currency of the trade.

2.45.2 Contents:

settlementCurrency (exactly one occurrence; of the type Currency) The currency that stream settles in (to
support swaps that settle in a currency different from the notional currency).

nonDeliverableSettlement (zero or one occurrence; of the type NonDeliverableSettlement) The specification
of the non-deliverable settlement provision.

2.45.3 Used by:
*  Complex type: InterestRateStream

2.45.4 Derived Types:

2.45.5 Figure:
@ scettlementCurrency
S Currency
SettlementProvision — :
@ @ nonDeliverabl eSettlement

—|NonDeliverableSettlement

2.45.6 Schema Fragment:

<xsd: conpl exType name="Sett!| ement Provi si on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the specification of settlenen
whenh the sett|ement currency is different tot
currency of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="settl enent Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The currency that streamsettles in (to suPport swaps that
settle in a currency different fromthe notional currency).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="nonDel i verabl eSettl enent" type="NonDeliverabl eSettlenent" m nCccurs="0":
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
The specification of the non-deliverable settl enment
pravi si on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

terns, oFcuring
n

t
he noti ona
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2.46 SettlementRateOption

2.46.1 Description:

A type defining the settlement rate options through a scheme reflecting the terms of the Annex A to the 1998
FXand Currency Option Definitions.

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

2.46.3 Used by:
*  Complex type: NonDeliverableSettlement

2.46.4 Derived Types:

2.46.5 Figure:

* @ scttlementRateOptionScheme
SettlementRateOption uri

2.46.6 Schema Fragment:

<xsd: conplexT¥pe nane="Sett| enent Rat eOpti on" >
<xsd: annot at i on>
<xsd docunentation xnml : I ang="en">
Y pe defining the settlenent
ref ectln? the ternms of the Ann
tion initjons.
</ xsd: docunent at i on>
</ xsd: annot at |1 on>
<xsd: si npl eCont ent > -
<xsd: ext ensi on base="xsd: nornal i zedSt ri ng" >
<xsd:attribute nane="settl ement tironScheme" type="xsd: anyURl " default="http://ww.fy
</ xsd; extenS|on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

%h a schene
and Currency

D
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2.47 SinglePartyOption

2.47.1 Description:
A type describing the buyer and seller of an option.
2.47.2 Contents:

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.

2.47.3 Used by:

Complex type: OptionalEarlyTermination

2.47.4 Derived Types:

2.47.5 Figure:

L 4
SinglePartyOption 4(8 uyerSeller.model j

2.47.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Si ngl ePartyOpti on" >
<xsd: annot ati on>
<xsd: docunment atj on xm : I ang="en"> )
A type describing the buyer and seller of an option.
</ xsd: docunent at | on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: group ref="Buyer Sell er. nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>
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2.48 StubCalculationPeriodAmount

2.48.1 Description:

A tyf_)e defining how the initial or final stub calculation period amounts is calculated. For example, the rate to be
applied to the initial or final stub calculation period may be the linear interpolation of two different tenors for the
floating rate index specified in the calculation period amount component, e.g. A two month stub period ma
used the linear interpolation of a one month and three month floating rate. The different rate tenors would be
specified in this component. Note that a maximum of two rate tenors can be specified. If a stub period uses a
single index tenor and this is the same as that specified in the calculation period amount component then the
initial stub or final stub component, as the case may be, must not be included.

2.48.2 Contents:

calculationPeriodDatesReference (exactly one occurrence; of the type CalculationPeriodDatesReference) A
gomter style reference to the associated calculation period dates component defined elsewhere in the
ocument.

initialStub (zero or one occurrence; of the t)g)e Stub) Specifies how the initial stub amount is calculated. A
single floating rate tenor different to that used for the regular part of the calculation periods schedule may be
specified, or two floating tenors may be specified. If two floating rate tenors are specified then Linear
Interpolation (in accordance with the 2000 ISDA Definitions, Section 8.3. Interpolation) is assumed to apply.
Alternatively, an actual known stub rate or stub amount may be specified.

finalStub (zero or one occurrence; of the type Stub) Specifies how the final stub amount is calculated. A
single floating rate tenor different to that used for the regular part of the calculation periods schedule may be
specified, or two floating tenors may be specified. If two floating rate tenors are specified then Linear
Interpolation (in accordance with the 2000 ISDA Definitions, Section 8.3. Interpolation) is assumed to apply.
Alternatively, an actual known stub rate or stub amount may be specified.

2.48.3 Used by:
*  Complex type: InterestRateStream

2.48.4 Derived Types:

2.48.5 Figure:

@ cal culationPeriodDatesReference
CalculationPeriodDatesReference

[

4 ®initialStub
| ?
StubCal cul ationPeriodA mount C Stub

@ @ fina Stub
—|stub

2.48.6 Schema Fragment:

<xsd: conpl exType name="St ubCal cul ati onPeri odAmount " >
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en"> ) ) )
A type defining how the i'nitial or fipal stub calculatjon period
anmpunts is cal Culated. For exanple, the rate to be aPplled to the
initial or final stub calculation period naK be the |1 near .
interpolation of two different tenors for the floating rate index
specified in the cal cul ation period anpunt conponent, “e.g. A two
month stub period may used the linear_jinterpolation of a one
nmonth and three month floating rate. The ditfferent rate tenors
woul d be specified in this conPonent. Not e that a nmaxi mum of two
rate tenors can be specified. If a stub period uses a single
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index tenor and. this is the sane as that specified in the

cal cul ati on period anbunt conponent then the initial stub or

final stub conponent, as the case may be, nust not be i ncl uded.
</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nane="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef erence":
<xsd: annot ati on> . .
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associated c
peri od dates” conponent defined el sewhere in t
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent name="initial Stub" type="Stub" m nCccurs="0">
<xsd: annotation> .
<xsd: docunentation xp ;| ang="en">

ation

cul
docunent .

a
he

Specifies how the initial stub amount is calculated. A single

floating rate tenor different to that used for the re?ular

Part of "the cal cul ati on periods, schedul e may be SPECI ied, or
wo floating tenors naK e specified. If two floating rate

tenors are Specified then Linear Interpolation (in accordance

with the 2000 I SDA Definitions, Section 8.3. Interpolation)
is assuned to apply, Alterpatively, an actual known stub rate
or stub anvunt_nag be specified.

</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el emrent nanme="final Stub" type="Stub" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xm : Il ang="en"> ) )

Specifies how the final Stub anpbunt is calculated. A single
floating rate tenor different to that used for the rePuIar
art of "the cal cul ation periods schedul e may be SPBCI i ed, or
wo floating tenors nax e specified. If two floating rate
tenors are Specified then Linear Interpolation gln accor dance

with the 2000 | SDA Definitions, Section 8.3. Interpolation)
is assuned to apply. Alterpatively, an actual known stub rate

or stub anount nay be specified.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



2.49 Swap

2.49.1 Description:

A type defining swap streams and additional payments between the principal parties involved in the swap.
2.49.2 Contents:

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

*  The base type which all FpML products extend.

swapStream (one or more occurrences; of the type InterestRateStream) The swap streams.

earlyTerminationProvision (zero or one occurrence; of the type EarlyTerminationProvision) Parameters
specifying provisions relating to the optional and mandatory early terminarion of a swap transaction.

cancelableProvision (zero or one occurrence; of the type CancelableProvision) A provision that allows the
specification of an embedded option within a swap giving the buyer of the option the right to terminate the
swap, in whole or in part, on the early termination date.

extendibleProvision (zero or one occurrence; of the type ExtendibleProvision) A provision that allows the
specification of an embedded option with a swap giving the buyer of the option the right to extend the swap, in
whole or in part, to the extended termination date.

additionalPayment (zero or more occurrences; of the type Payment) Additional payments between the
principal parties.

additionalTerms (zero or one occurrence; of the type SwapAdditionalTerms) Contains any additional terms to
the swap contract.

2.49.3 Used by:

* Element: swap

2.49.4 Derived Types:

2.49.5 Figure:

@ swapStream

InterestRateStream

@ carly TerminationProvision
EarlyTerminationProvision

@ cancelableProvision
CancelableProvision

@ extendibleProvision
ExtendibleProvision

@ additional Payment
Payment

® additional Terms
SwapAdditional Terms

A@@@@@Aﬁ

2.49.6 Schema Fragment:
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<xsd: conpl exType nane="Swap" >
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> o
A type defining swap streans and additional payments between the
princi pal parties involved in the swap.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nanme="swapStreant type="InterestRateStrean’ maxQccur s="unbounded">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The swap streans.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o . . o .
<xsd: el ement nanme="ear| yTerm nati onProvi si on" type="EarlyTerm nati onProvisi on" m nCccur
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> )
Par anet er s speC|fY|n? provisions relating to
and nmandatory early termnarion of a swap tr
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement nane="cancel abl eProvi si on" type="Cancel abl eProvi si on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
A provision that allows fhe SRECIf
option within a smaP giving the bu
right to termnate the swap, 1 n wh
earfly term nat|on date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o ) o )
<xsd: el ement nane="ext endi bl eProvi si on" type="Extendi bl eProvi sion" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> . )
A provision that allows the specification of an enbedded
option wth a smaﬁ giving the buyer of the option the
right to extend the smaP, in whole or in part, to the
extended term nati on date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o .
<xsd: el ement nanme="additional Payment" type="Paynment" m nCccurs="0" maxQOccurs="unboundec
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" > o )
Addi t i onal PaynEnts between the principal parties.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > o o .
<xsd: el ement nanme="additional Terms" type="SwapAdditional Terns" m nCccurs="0">
<xsd: annot ati on> _
<xsd:dopunentat|on,xn1:Ian?:"en">
Contains any additional Ternms to the swap contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.50 SwapAdditionalTerms

2.50.1 Description:
Additional terms to a swap contract.
2.50.2 Contents:

bondReference (zero or one occurrence; of the type BondReference) Reference to a bond underlyer to
represent an asset swap or Condition Precedent Bond.

2.50.3 Used by:
Complex type: Swap

2.50.4 Derived Types:

2.50.5 Figure:

2

SwapAdditional Terms

@ hondReference
F—®

BondReference

2.50.6 Schema Fragment:

<xsd: conpl exType name="SwapAdditional Terns">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Additional ternms to a swap contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el emrent nanme="bondRef erence" type="BondReference" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xnl:lang="en">
Ref erence to a bond underlyer to represent an asset swap or
Condi tion Precedent Bond.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.51 Swaption

2.51.1 Description:

A type to define an option on a swap.

2.51.2 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.

premium (zero or more occurrences; of the type Payment) The option premium amount payable by buyer to
seller on the specified payment date.

gxlgrcise (exactly one occurrence; of the type Exercise) An placeholder for the actual option exercise
efinitions.

exerciseProcedure (zero or one occurrence; of the type ExerciseProcedure) A set of parameters defining
procedures associated with the exercise.

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

cashSettlement (zero or one occurrence; of the tfype CashSettlement) If specified, this means that cash
settlement is applicable to the transaction and defines the parameters associated with the cash settlement
prodcedure. If not specified, then physical settlement is applicable.

swaptionStraddle (exactly one occurrence; of the type xsd:boolean) Whether the option is a swaption or a
swaption straddle.

swaptionAdjustedDates (zero or one occurrence; of the type SwaptionAdjustedDates) The adjusted dates
associated with swaption exercise. These dates have been adjusted for any applicable business day
convention.

swap (exactly one occurrence; of the type Swap) A swap product definition.
2.51.3 Used by:

* Element: swaption

2.51.4 Derived Types:

2.51.5 Figure:


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

—I:BuyerSel ler.model j
e @ premium
Payment

®cxercise
?

@ @ exerciseProcedure a

ExerciseProcedure
¢ @ @ calculationAgent
Swaption El —|CalculationAgent
@ cashSettlement
?
C CashSettlement

boolean

@ swaptionStraddle ﬂ

@ @ swaptionAdjustedDates
—/|SwaptionAdjustedDates

®swap
Swap

2.51.6 Schema Fragment:

<xsd: conpl exType name="Swaption">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
Atype to define an option on a swap.
</ xsd’ docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd:. group ref="BuyerSeller.nodel"/> )
<xsd: el enent nanme="prem unf type="Payment" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docupentation xnm :lang="en">
The option prem um amount payabl e by buyer to seller on
the specified paynent date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el enent ref="exercise"/> ) )
<xsd: el ement nanme="exerci seProcedure" type="ExerciseProcedure" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docupentation xnl : I ang="en"> ) )
A set of paraneters defining procedures associated with
t he exercise. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xm : |l ang="en"> ) )
The, I SDA Cal cul ati on Agent responsi ble for performng
duties associated wth an optional early termnation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enent nanme="cashSettl ement" type="CashSettlenent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
If specified, this neans that cash settlenent is



applicable to the transacti on and defines the paraneters
associated with the cash sett|ement prodcedure, |If not
speci fied, then physical settlenment is applicable.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="swaptionStraddl e" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
VWhet her the OPIIOH is a Swaption or a swaption straddle.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="swapti onAdj ust edDat es" type="Swapti onAdj ust edDat es” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, ) )
The adj usted dates associated with swaption exercise.
These dates have been adjusted for any applicable
busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent ref="swap"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



2.52 SwaptionAdjustedDates

2.52.1 Description:
A type describing the adjusted dates associated with swaption exercise and settlement.
2.52.2 Contents:

exerciseEvent (one or more occurrences; of the type ExerciseEvent) The adjusted dates associated with an
individual swaption exercise date.

2.52.3 Used by:

Complex type: Swaption

2.52.4 Derived Types:

2.52.5 Figure:

2

SwaptionAdjustedDates

@ exerciseEvent
G

ExerciseEvent

2.52.6 Schema Fragment:

<xsd: conpl exType name=' SmaptlonAdjustedDates >
<xsd: annot at | on>
<xsd: document at j on x ng=
A type descrlbln? the adjusted dates associ ated with swaption
exerci se and settl ement
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el enent nane="exerci seEvent" type="Exerci seEvent" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunment ati on xn : | ang="en"> )
The adj usted dates associated with an individual swaption
exerci se date.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


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

2.53 YieldCurveMethod

2.53.1 Description:
A type defining the parameters required for each of the ISDA defined yield curve methods for cash settlement.
2.53.2 Contents:

2.53.3 Used by:
*  Complex type: CashSettlement

2.53.4 Derived Types:

2.53.5 Figure:
@ @ seitlementRateSource
Y —/|SettlementRateSource
YieldCurveMethod —

@ quotationRateType %

QuotationRateTypeEnum

2.53.6 Schema Fragment:

<xsd: conpl exType name="Yi el dCur veMet hod" >
<xsd: annot ati on>
<xsd: docunentati on xnml :lang="en"> .
A type defining the paraneters required for each of the | SDA
defined yield Curve nmethods for cash settlenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: sequence> )
<xsd: el ement nanme="settl| enent Rat eSour ce" type="Settl enent Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> )
The nmethod for obtaining a settlenment rate, This may be
fromsome information source (e.g. Reuters) or froma set
of reference banks.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) )
<xsd: el ement name="quot ati onRat eType" type="Quot ati onRat eTypeEnuni >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
Which rate quote is to bé observed, either Bid, Md, Ofer
or Exercising Party Pays. The neani ng of Exercising Party
Pays is defined in"the 2000 | SDA Definitions, Section 17.2.
%Bgta|n Definitions Relating to Cash Settlenent, paragraph
</x£d:docunpntat|on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: sequence>
</ xsd: conpl exType>


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

3 Global Elements



3.1 bulletPayment

3.1.1 Description:

A product to represent a single known payment.

3.1.2 Contents:

Element bulletPayment is defined by the complex type BulletPayment
3.1.3 Used by:

3.1.4 Substituted by:

3.1.5 Figure:

@ bulletPayment @ payment
BulletPayment £ Payment

3.1.6 Schema Fragment:

<xsd: el emrent nanme="bul | et Paynent" type="Bull et Paynment" substituti onG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
A product to represent a single known paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



3.2 capFloor

3.2.1 Description:

A cap, floor or cap floor structures product definition.

3.2.2 Contents:

Element capFloor is defined by the complex type CapFloor
3.2.3 Used by:

3.2.4 Substituted by:

3.2.5 Figure:

@ capFloorStream
InterestRateStream

® @ premium %
# capFloor Payment

_
® @ additional Payment
Payment

CapFloor

0 @ carly TerminationProvision

EarlyTerminationProvision

3.2.6 Schema Fragment:

<xsd: el ement nanme="capFl oor" type="CapFl oor" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docupentation xnl ;| ang="en"> L
A cap, floor or cap floor structures product definition.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el enent >



3.3 floatingRateCalculation

3.3.1 Description:

A floating rate calculation definition.

3.3.2 Contents:

Element floatingRateCalculation is defined by the complex type FloatingRateCalculation
3.3.3 Used by:

3.3.4 Substituted by:

3.3.5 Figure:

@ floatingRateCal cul ation
FloatingRateCalculation

3.3.6 Schema Fragment:

<xsd: el ement nane="fl oati ngRateCal cul ati on" type="Fl oati ngRateCal cul ati on" substitutionG oup="rt
<xsd: annot at i on> "
<xsd; docunment ation xm :|an
A floating rate cal cul atlon defl nition.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >



3.4 fra

3.4.1 Description:

A forward rate agreement product definition.
3.4.2 Contents:

Element fra is defined by the complex type Fra
3.4.3 Used by:

3.4.4 Substituted by:

3.4.5 Figure:

4(BuyerSel ler.model j

@ adjustedEffectiveDate
RequiredldentifierDate

@ adjustedTerminationDate
date

@ paymentDate %

AdjustableDate

@ fixingDateOffset
RelativeDateOffset

@ dayCountFraction %

DayCountFraction

®fra

E . ,
Fra  cal cul ationPeriodNumberOf Days
positivel nteger

@ notional
Money

& fixedRate
decimal

@ f|oatingRatel ndex a

FloatingRatel ndex
@ @ indexTenor
Interval

@ fraDiscounting a

FraDiscountingEnum

3.4.6 Schema Fragment:



<xsd: el ement nanme="fra" type="Fra" substitutionG oup="product">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> oL
A forward rate agreenment product definition.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



3.5 inflationRateCalculation

3.5.1 Description:

An inflation rate calculation definition.

3.5.2 Contents:

Element inflationRateCalculation is defined by the complex type InflationRateCalculation
3.5.3 Used by:

3.5.4 Substituted by:

3.5.5 Figure:

®inflationLag
Offset
@ indexSource
RateSourcePage

@ inflationRateCal cul ation @ mainPublication

1 ?
InflationRateCal culation C MainPublication

@ interpolationMethod a

InterpolationMethod

@ @ initiallndexLevel
—|decimal

3.5.6 Schema Fragment:

<xsd: el ement nanme="infl ati onRat eCal cul ati on" type="Inflati onRateCal cul ati on" substituti onG oups-
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en
An inflation rate cal cul atlon defl ni tion.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



3.6 rateCalculation

3.6.1 Description:

The base element for the floating rate calculation definitions.
3.6.2 Contents:

Element rateCalculation is defined by the complex type Rate
3.6.3 Used by:

*  Complex type: Calculation

3.6.4 Substituted by:

* Element: floatingRateCalculation
* Element: inflationRateCalculation

3.6.5 Figure:

Rate

@ rateCalculation %

3.6.6 Schema Fragment:

<xsd: el ement nane="rateCal cul ati on" type="Rate" abstract="true">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
The base el ement for the floatlng rate cal cul ation definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Complex.Calculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Element.floatingRateCalculation
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-ird-4-2.xsd#Element.inflationRateCalculation

3.7 swap

3.7.1 Description:

A swap product definition.

3.7.2 Contents:

Element swap is defined by the complex type Swap
3.7.3 Used by:

Complex type: Swaption

3.7.4 Substituted by:

3.7.5 Figure:

@ swapStream

InterestRateStream

@ carly TerminationProvision

EarlyTerminationProvision
@ cancelableProvision
Y swap CancelableProvision
i @ extendibleProvision
ExtendibleProvision

@ additional Payment
Payment

@ additional Terms
SwapAdditional Terms

é@@@@@é)

3.7.6 Schema Fragment:

<xsd: el enent nane="swap" type="Swap" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A swap product definition.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >


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

3.8 swaption

3.8.1 Description:

A swaption product definition.

3.8.2 Contents:

Element swaption is defined by the complex type Swaption
3.8.3 Used by:

3.8.4 Substituted by:

3.8.5 Figure:

4(BuyerSeIIer.model j
® @ premium
Payment

®exercise
?

—/|ExerciseProcedure

@ @ exerciseProcedure a

@ swaption ~| ® calculationAgent
— C CalculationAgent

Swaption

L g
@ cashSettlement

—/| CashSettlement

@ swaptionStraddie
boolean

@ @ swaptionAdjustedDates
—| swaptionAdjustedDates

& swap
Swap

3.8.6 Schema Fragment:

<xsd: el ement nanme="swaption" type="Swaption” substitutionG oup="product">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
A swaption product definition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >



4 Groups



4.1 MandatoryEarlyTermination.model

4.1.1 Description:

4.1.2 Contents:

Either

mandatoryEarlyTermination (exactly one occurrence; of the type MandatoryEarlyTermination) A mandatory
early termination provision to terminate the swap at fair value.

4.1.3 Used by:

Complex type: EarlyTerminationProvision

4.1.4 Figure:

@ mandatoryEarly Termination
MandatoryEarly Termination

‘ . .
(Man datoryEarly Termination.mode mandatoryEarly TerminationDateTenor a

Interval

:7 @ mandatoryEarly Termination

- MandatoryEarlyTermination

4.1.5 Schema Fragment:

<Xid 8roup nage "Mandat or yEar | yTer m nati on. nodel ">
xsd: choi ce
<xsd: el ement nanme="mandat or yEar| yTerm nati on" type="Mandat oryEar|yTerm nati on">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A mandatory early termnation provision to terninate the swap
at fair val ue,.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence> . .
<xsd: el enent name="mandat or yEar | yTer mi nat i onDat eTenor" type="Interval ">
<xsd: annotati on> .
<xsd: document ati on xm : | ang="en">
geglod after trade date of the mandatory early termnation
ate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el enrent nane="mandat oryEar| yTerm nati on" type="Mandat oryEar|yTerm nati on" m nCccur s:
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
A mandatory early term nation provision to terminate the
swap at fair val ue.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: gr oup>


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

4.2 OptionalEarlyTermination.model

4.2.1 Description:

4.2.2 Contents:
Either

optionalEarlyTermination (exactly one occurrence; of the type OptionalEarlyTermination) An option for either
or both parties to terminate the swap at fair value.

4.2.3 Used by:

Complex type: EarlyTerminationProvision

4.2.4 Figure:

@ optional Early Termination
Optional Early Termination

@ optional Early TerminationParameters
ExercisePeriod

(Optiona] EarlyTermination.model

Q @ optional Early Termination

- Optional EarlyTermination

4.2.5 Schema Fragment:

<xsd:group nane="Cpti onal Earl yTer mi nati on. nodel ">
<xsd: choi ce> ) ) ) ) ) )
<xsd: el ement name="opti onal Earl yTerm nati on" type="COptional Earl yTerni nati on">
<xsd: annot at | on>
<xsd: docunment ati on xni : Iang ‘en"> )
An option for either oth parties to terminate the swap at
fair val ue.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: sequence> . . . . .
<xsd: el enent name="opti onal Ear| yTer nmi nati onPar anet ers" type="Exerci sePeri od">
<xsd: annot at | on>
<xsd; document ation xm :1ang="en">
Definition of the first early termnation date and the
frequency of the term nation dates subsequent to that.
ﬁnerlcan exercise is defined by having a frequency of one
</xs% docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el ement nane="optional Earl yTerni nati on" type="Optional EarlyTermni nati on" m nOccurs="(
<xsd: annot at | on>
<xsd: docunent ati on xm : Iang en"> .
An option for either oth parties to term nate the swap
at fair val ue.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: gr oup>


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

5 Schema listing

<xsd: schenn t arget Nanespace="http://ww. fpmnl . org/ 2005/ FpM.- 4- 2" el enent For mDef aul t =" qual i fi ed"
<xsd: 1 nclude SchenalLocation="fpmnl -shared-4-2. xsd"/ >
<xsd: i nclude schenalLocation="fpnl -asset-4-2. xsd"/>
<xsd: 1 ncl ude schemalLocati on="fpni - nkt env-4-2. xsd"/ >
<xsd: si npl eType name="Si npl ePri ci ngSt ruct ur eRef erence" >

<xsd: annotati on>
<xsd; docunent ati on xn1:|an9:"en"> )
Reference to a pricing structure or any derived conmponents
(1.e. yield curve
</ xsd: docunent ati on
</ xsd: annot at | on> ) )
<xsd:restriction base="xsd: | DREF"/ >
</ xsd: si npl eType>
<xsd: conpl exType nanme="BondRef er ence" >
<xsd: annot ati on>
<xsd: docupent atjon xm :|ang="en">
A type Including a referénce to a baond to,supBort t he
representation of an asset swap or Condition Precedent Bond.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent ref="bond">
<xsd: annot ati on>
<xsd; docunent ati on xnl:lang="en">
Ref erence to a, bond underl yer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent name="condi ti onPrecedent Bond" type="xsd: bool ean">
<xsd: annotation> . .
<xsd: docunmentation xm :|ang="en"> )
To i ndi cate whet her the ndi tion Precedent Bond is )
appl i cable. The swap contract is only valid if the bond is
issued and if there is any dispute over the terns of fixed
stream then the bond terns would be used.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="di screpancyd ause" type="xsd: bool ean" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anEr"en"> ) )
To indicate whether the crepancy C ause is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType name="Bul | et Paynment " >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A product to represent a single cashfl ow
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el enent name="paynent" type="Paynment">
<xsd: annotation> . .
<xsd: docunmentati on xm : |l ang="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: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nane="Cal cul ati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ]
A type definining the paraneters used in the cal cul ati on of
fixed or floating cal culation period anmpbunts.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choij ce> ) )
<xsd: el enent nane="noti onal Schedul e" type="Notional ">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">



The notional anobunt or notional anobunt schedul e.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="f xLi nkedNot i onal Schedul e" type="FxLi nkedNoti onal Schedul e" >
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en"> )
A notional anmobunt schedule where each notional that
apPI|ed to a calculation period is calculated with
reference.to a notional anopunt or notional anpunt
schedule in a different currency by neans of a spot
currency exchange rate which is"nornmally observed at the
begi nni hg of eaCh peri od.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choj ce> )
<xsd: el enent nane="fi xedRat eSchedul e" type="Schedul e">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
The fixed rate or fixed rate schedul e expressed as
explicit fixed rates and dates. In the case of a )
schedul e, the step dates may be subject to adjustnment in
accordance with any adjustnents specified in
cal cul ati onPer| odDat esAdj ust ment s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent ref="rateCal cul ati on">
<xsd: annot ati on>
<xsd; docunentatjon xnl:Ilang="en">

This elenment is the head of a substitution group. It is
substituted by the floatingRateCal cul ation €l enent for
standard Floalting Rate legS, or the )

i nflationRateCal cul ati on el enent for inflation swaps.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> i ]
<xsd: el ement nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The day count fraction.
</ xsd: dotunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > i i . i i
<xsd: el ement nane="di scounti ng" type="Di scounting"” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">, ) )
The paraneters specifying any dlSCOUﬂIInP conventions that
may apply. This el enment nust only be included if
di Scounting applies.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent > i ] ]
<xsd: el ement nane="conmpoundi nghet hod" type="Conpoundi ngMet hodEnum' mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : |1 ang="en"> ) )
If nore that one cal cul ation perjod contributes to a single
paynment ampunt this elenent specifies whether conpoundlng
I s"applicable, and if so, what conpounding nethod is to be
used. This el ement nust only be included when nore that one
cal cul ation period contributes to a single paynent anount.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Cal cul ati onPeri od" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) ]
A type defining the paraneters used in the calculation of a
fixed or floating rate calculation period anount. This type
forns part of caShflows representation of a swap stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el enent nane="unadj ustedStartDate" type="xsd:date" m_nCccurs="0"/>
<xsd: el emrent nane="unad] ust edEndDat e" type="xsd: date" m nQccurs="0Q"/>
<xsd: el ement nane="adj ustedStartDate" type="xsd:date" m nCccurs="0">

<xsd:annot ati on> | .
<xsd: docunentation xnl:Ilang="en">



The cal cul ati on period start date, adjusted according to
any rel evant busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="adj ust edEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) ]
The cal cul ation period end date, adjusted according to any
rel evant business day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o
<xsd: el ement nanme="cal cul ati onPeri odNunber Of Days" type="xsd: positivel nteger"
<xsd: annot ati on>
<xsd: docupentation xnl :Ilang="en"> i
The nunber of days from{he adjusted effective / start date
to the adjusted termnation / end date calculated in
accordance with the applicable day count fraction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> ) )
<xsd: el ement nane="noti onal Amount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnm :|ang="en"> )
The anmpbunt that a cashflow w |l accrue interest on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="f xLi nkedNot i onal Anount" type="FxLi nkedNot i onal Amount " >
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en">
The anpunt that a cashflow w || accrue
is the cal cul ated anbunt of the fx |lin
currency notional amount nultiplied by
spot rate. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choj ce> ) o ) o
<xsd: el enent nanme="fl oati ngRateDefinition" type="FloatingRateDefinition">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The_fhoatlng rate reset information for the cal cul ation
peri od. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enent name="fi xedRate" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="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 ati on>
</ xsd: el ement >
</ xsd: choi ce> . . .
<xsd: el ement nane="dayCount Year Fracti on" type="xsd: decimal" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The year fraction value of the cal culation period, result
of aﬁplyln the 1 SDA rules for day count fraction defined
in the 1SDA Annex.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement name="forecast Amount" type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an?:"en">
The anount representing the forecast o
of the cal culation period. An internedia
enerate the forecastPaynent Anount 1n th
aynent Cal cul at1 onPeri od.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="forecast Rate" type="xsd: decinmal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en">
A val ue representing the forecast rate used to cal cul ate

interest on. This
ked - ie the. other
the appropriate fx

he accrued val ue
e val ue used to

m nCccur s="(



the forecast future value of the accrual period, This is a
calcul ated rate determ ned based on averaging the rates in
the rateCbservation el enents, and Incorporatées all of the
rate treatnent and averaging rules. A value of 1% should be
represented as 0.01

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Cal cul ati onPeri odAnount" >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) ) )
tyPe deflnln? the paraneters used in the calculation of fixed
r oating rafe calculati on period anmounts or for specifying a
nown cal cul ation period anmount or known anount schedul e.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce> . .
<xsd: el ement nanme="cal cul ati on" type="Cal cul ation">
<xsd: annot ati on>
<xsd: docunment ati on xnl ;| ang="en"> ) ) )
The paraneters used in the calculation of fixed or floaring
rate cal cul ation gerlod anounts.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el emrent nanme="knownAnount Schedul e" type="Anmount Schedul e" >
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
The known cal cul ati on perjod, ampunt or a known anpunt
schedul e expressed as explicit known ampunts and dates. In
the case of a schedule, the step dates may be subject to
adjustment in accordance with any adjustnents specified in
cal cul at 1 onPer | odDat esAdj ust ment s.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: conpl exType> ) )
<xsd: conp exType nane="Cal cul ati onPeri odDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ]
A type defining the paraneters used to generate the cal cul ation
peri od dates sChedul e, including the spécificatjon of an

A
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I . any
initial or final stub cal culation periods. A calculation” perod
schedul e consists of an optional initial stub calculation .

eriod, one or nore regular calculation periods and an opti ona
inal stub calculationperiod. In the absence of any initial or
final stub calculation periods, the regular part of "the
cal cul ation period schedule is assuned to be between the
effective date and the ternmination date. No inplicit stubs are
all owed, i.e. stubs pust be explicitly specified using an
appropriate conbination of firstPeriodStateDate,
firstRegul arPeri odStart Date and | ast Regul ar Peri odEndDat e.

</ xsd: doclUnent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce> . .
<xsd: el ement nanme="effectiveDate" type="Adjustabl eDate">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> )
The first day of the termof the trade. This day may be
subj ect to adjustnent in accordance with a business” day
conventi on. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="rel ati veEffectiveDate" type="AdjustedRel ati veDateO fset">
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en">
Defines the effective date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choj ce> ) ) )
<xsd: el enent nanme="term nati onDate" type="Adjustabl eDate">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en"> )
The last day of the termof the trade, This day nay be
subj ect to adjustnent I n accordance wth a business day



conventi on. i
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="rel ati veTerm nati onDate" type="Rel ativeDateOfset">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The termnmaturity of the swap, express as a tenor
(typically in years).
</ xsd:. docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . . . . .
<xsd: el ement nanme="cal cul ati onPeri odDat esAdj ust ment s" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">

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

centers. i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="firstPeriodStartDate" type="AdjustableDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xni: |l ang="en"> ) )
The start date of the calculation period if the date falls
before the effective date. It nmust only be specified if it
is not equal to the effective date. This date may be
subj ect to adjustnent in accordance wth a businéss day
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="first Regul ar Peri odSt art Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xmn : [ ang="en" > )
The start date of the regular part of the calculation
peri od schedule, It nust only be specified If there is
initial stub calculation period. This day nmay be subje
ad{ustnEnt in accordance Wi th any adjusthents specifle
cal cul at i onPer i odDat esAdj ust ment s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nane="| ast Regul ar Peri odEndDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en">
a

an
t
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The end date of the regular part of the cal cul ation period
schedule. |t must only be_specified if there is a fina
stub calcul ation period. This day may be subject to
adiustnent in accordance with any adjustnents specified in
cal cul at i onPer| odDat esAdj ust nent s.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="st ubPeri odType" type="StubPeri odTypeEnum' m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) o
Met hod to all ocate anE i Fregul ar perjod renaining after
requl ar periods have been allocated between the effecti
and term nati on date.
</ 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:attribute nane="id" type="xsd:|ID' use="required"/>
</xsd:conPIexType> . .
<xsd: conpl exType nanme="Cal cul ati onPeri odDat esRef er ence" >
<xsd: annot ati on>
<xsd; docunentation xnl : Il ang="en">
Ref erence to a cal cul ation period dates conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>

ve



<xsd: conpl exContent> .,
<xsd: ext ensi_on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Cancel abl eProvi si on">
<xsd: annot ati on>
<xsd: docunent at i on xn1:!an?:"en">
A type defining the right of a party to cancel a swap, . .
transaction on"the speCified exerciSe dates. The provision is,
for "wal kaway' cancellation (i.e. the fair value of the swap is
not paid). A fee anable on exerci se can be specified.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: sequence>
<xsd. group ref="BuyerSeller. nodel "/>
<xsd: el enent ref="exercise"/> . . .
<xsd: el ement nane="exerci seNotice" type="ExerciseNotice" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> ) )
Eef|n|t|on of the party to whom notice of exercise should
e given.
</xsdgdocunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="fol | omUpConfirmati on" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd; docunentatijon xnl ;I ang="en"> ) )
A flag to indicate whether foll owup confirnation of
exercise (witten or electronlcz is required follow ng
tel ephoni ¢ notice by the buyer to the seller or seller
agent . .
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o )
<xsd: el enent nane="cancel abl eProvi si onAdj ust edDat es" type="Cancel abl eProvi si onAdj ust edDat
<xsd: annot ati on> .
<xsd: docunentation xnml :Ilang="en">
The adjusted dates associated with a cancel abl e
These dates have been adjusted for any applicab
day convention,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> o )
<xsd: conpl exType name="Cancel abl eProvi si onAdj ust edDat es" >
<xsd: annot ati on>
<xsd: docunentatijon xpl:Ilang="en"> o
A type to define the adjUsted dates for a cancel abl e provision
on a swap transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="cancel | ati onEvent" type="Cancell ati onEvent” maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
The adjusted dates for an individual cancellation date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType nane="Cancel | ati onEvent">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
The adjusted dates for a specific cancellatio
t he adj usted exercise date and adjusted term
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="adj ust edExerci seDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl :|ang="en"> )
The date on which option exercise takes place. This date
shoul d al ready be adjusted for any applicabl e busi ness day
conventi on. i
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="adj ust edEar| yTerm nati onDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentati on xnl:lang="en"> . ) )
The early termnation dafe that is applicable if an early
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term nation provision is exercised. 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: sequence> )
<xsd:attribute name="id" type="xsd:|1D'/>
</ xsd: conpl exType>
<xsd: conpl exType name="CapFl oor" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A tyPe defining an interést rate cap, floor, or cap/floor
strateg e.g.. collar) product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nanme="capF| oor Strean' type="I|nterestRateStreant/>
<xsd: el ement nanme="prem uni' type="Payment" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunment ati on xm : |1 ang="en" >
The option, prem um anmount payabl e by buyer to seller on
the specified paynent date.
</ xsd: docunent at | on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > o .
<xsd: el ement nane="addi tional Payment" type="Paynment" m nCccurs="0" naxCccurs="unbounc
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> S )
Addi ti onal Pa¥nents between the principal parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) o ) ) o )
<xsd: el ement nane="ear| yTerm nati onProvi sion" type="EarlyTerm nati onProvision" mi nQcc
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Par amet ers specifying provisions relating to the
optional  and nmandatory early termnarion of a CapFl oor
transacti on. .
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Cashfl ows" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en"> )
A type defining the cashfl ow representati on of a swap trade.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="cashf| owsMat chPar anet ers" type="xsd: bool ean" >
<xsd: annot ati on> .
<xsd: docupentation xnm :|ang="en">
Atrue/false flag to I ndicate whether the cashf|ows match
the paranetric déefinition of the stream i.e. whether the
cashfl ows could be regenerated fromthe paranmeters w thout
|l oss of infornation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="pri nci pal Exchange" type="Princi pal Exchange" m nCccurs="0" nmaxCccurs="1
<xsd: annot ati on> |
<xsd: docunentatjon xnl:|ang="en">, o
The initial, internmediaté and final principal exchange
anount s, TyplcaIIY required on cross currency intereSt rate
swaps. where actual exchanges of Br|n0|pal occur. A list of
rinci pal exchange el ements. ma e ordered in the docunent
y ascendi ng adj usted princi pal exchange date. pM .
docunent contai ning an unordered principal exchange list is
still regarded as a confornmant docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="paynent Cal cul ati onPeri od" type="Paynent Cal cul ati onPeri od" m nCccurs="(
<xsd: annot ati on> |
<xsd: docunentation xnl : I ang="en"> ) ) )
The ad{usted paynment daté and associ ated cal cul ati on peri od
paranmeters required to calculate the actual or projected



payment amount. A |ist of paynment cal cul ati on perjod
el ements may be ordered 1 n_the docunent by ascendi ng
adj usted paynent date. An FpM. docunent coOntaining an
unordered |ist of payment calculation periods Is Stil
regarded as a conformant documnent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="CashPri ceMet hod" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >

A the deflnln% t he paraireters necessary for each of the |SDA
cash price nmethods for cash settlenent.
</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="cashSett| enent Ref er enceBanks" type="CashSett| enent Ref er enceBanks" m n(
<xsd: annot ati on> .
<xsd: docunpentation xnl :Ilang="en"> ) ) )
A container for a set of ‘reference institutions. These
reference institutions nay be called uFon to provide rate
guotations as part of the nethod to determ ne the
appl i cabl e cash settlenent amount. If institutions are, not
specified, it is assumed that reference institutions wll
be agreed between the parties on the exercise date, or in
the case of swap transaction to i ch mandat ory early,
termnation is applicable, the cash settlenent” valuation

at e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="cashSett!| ement Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> ]
The currency in which thé cash settlenent amount will be
cal cul ated and settl ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="quot ati onRat eType" type="Quot ati onRat eTypeEnuni >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Which rate quote is to bé observed, eith
or Exercising Party Pays. The neani ng of
Pays is defined in"the 2000 | SDA Definiti
(,rta|n Definitions Relating to Cash Sett

Oe)
</x£d:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="CashSettl enent" >
<xsd: annot ati on>
<xsd: docunent ati on xnml :lang="en">
A type to define the cash settlenent terns for a product where
cash settlenment is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el ement nane="cashSett!| enent Val uati onTi me" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent at i on xn1:|an9: en" > )
The tinme of the cash setil enent val uati on date when the
cash sett|ement anount w || be determ ned according to the
cash settlenment nethod if the parties have not otherw se
been able to agree the cash settlenment anount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="cashSett| enment Val uati onDat e" type="Rel ati veDateCO fset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
The date on which the cash sett|enment amount will be
determ ned accordln% to the cash settlenment nethod if the
parties have not otherw se been able to agree the cash
settl emrent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cashSett| enent Paynent Dat e" type="CashSett| enent Paynent Date" m nCccur s:

er Bid, Md, Ofer
Exercising Party

Pns, Section 177 2.
e

nent, paragraph



<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
The date on which the casSh settlenment anmount mnll Pald
subj ect to adjustnment in accordance with any appl |ca
busi ness day convention. This conponent would nhot be
resent for a mandatory early term nati on provision where
he cash settl enent paynment date I's the nmandatory early
term nati on date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="cashPri ceMet hod" type="CashPri ceMet hod">
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
An I SDA defined cash set Ienent nmet hod used for the
determ nation of the applicable cash settlenent anmount.
The method is defined in the 2000 | SDA Definitions,
Section 17.3. Cash Settlement Methods, paragraph (a).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: el enent nane="cashPri ceAl t er nat eMet hod" type="CashPri ceMet hod">
<xsd: annot at i on>
<xsd: docunEntatlon xn : Ian? en" >
An | SDA defined cash setflenment nmethod used for the
detern1nat|on of the applicable cash settl| enment anount.
The method is defined in the 2000 | SDA Definitions
Section 17.3. Cash Settlement Methods, paragraph (b).
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="par Yi el dCur veAdj ust edMet hod" type="Yi el dCur veMet hod" >
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
An I SDA defined cash setflenent method used for the
determ nation of the applicable cash settle nt amount.
The method is defined in the 2000 | SDA Definitio n
Section 17.3. Cash Settl enent hkthods, par agraph (c).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="zer oCouponYi el dAdj ust edMet hod" type="Yi el dCurveMet hod" >
<xsd: annot at | on>
<xsd: docunEntatlon xn : Ian? en" >
An | SDA defined cash setiflenment nmethod used for the
detern1nat|on of the applicable cash settl| enment anount.
The method is defined in the 2000 | SDA Definitions,
Section 17.3. Cash Settlement Methods, paragraph (d).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="par Yi el dCur veUnadj ust edMet hod" type="Yi el dCur veMet hod" >
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
An I SDA defined cash setflenent method used for the
determ nati on of the applicable cash settlenent amount.
The method is defined in the 2000 | SDA Definitio n
Section 17.3. Cash Settlement Methods, paragraph (e).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exType nane="CashSett | enent Paynent Dat e" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A'type defining the cash settlement paynment date(s) as either a
set"of explicit dates, together with applicable adjustnents, or
as a date relative to sone other (anchor) date, or as any date
in a range of contiguous business days.
</ xsd: docuirent at i on>
</ xsd: annot at1 on>
<xsd: choi ce>
<xsd: el enent nane="adj ust abl eDat es" type="Adj ust abl eDat es" >
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en">
A series of dates that shall be sub{ec to ad{ustnent i f
they would otherwise fall on a aY hat is not a bu5|ness
day’in the specified business cen ers, together with t
convention for adjusting the date.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enent nane="rel ativeDate" type="Rel ativeDateO fset">
<xsd: annot ati on> .
<xsd: docunentatijon xnml :Ilang="en">
é 9a§e specified as sone of fset to another date (the anchor
ate).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="busi nessDat eRange" type="Busi hessDat eRange" >
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
A range of contiguous buSi ness days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> )
<xsd: conpl exType name="Dat eRel ati veToPaynent Dat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A type to provide the abI|ItK to point to nmultiple paynent
nodes in the document through the unbounded
paynent Dat esRef er ence.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="paynent Dat esRef erence" type="Paynent Dat esRef erence"
<xsd: annot ati on> |
<xsd: document ati on_xm : [ ang="en" > i
A set of href pointers to paynent dates defi ned somewhere
el se in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ] )
<xsd: conpl exType nane="Di scounti ng">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">

A type defining discountlng,lnfornation. The 2000 | SDA
definitions, séection 8.4. discounting (related to the

cal cul ation of a discounted fixed anbunt or_ floating anount)
apply. This type nust only be included if discounting applies.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="di scounti ngType" type="Di scounti ngTypeEnuni' >
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an%: en"> )
The di scounting nethod that is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . )
<xsd: el ement nanme="di scount Rate" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ]
A discount rate, expressed as a decimal, to be used in the
cal cul ation of a discounted anpunt. A discount anmount of 5%
woul d be represented as 0. 05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

maxCccur s=" unbount

<xsd: el enent nanme="di scount Rat eDayCount Fracti on" type="DayCount Fracti on" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> ) )
A _di scount day count fraction to be used in the calcul ation
of a di scounted anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Earl|yTermn nati onEvent">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> ) )
Atype to define the adjuUsted dates associated with an early
term nation provision.
</ xsd: docunent ati on>
</ xsd: annot at i on>



<xsd: sequence> . .
<xsd: el ement nanme="adj ust edExer ci seDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">
The date on which option~ exercise takes pla
shoul d al ready be adjusted for any applicab
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="adj ust edEar| yTer m nati onDate" type="xsd: date">
<xsd: annot ation> . .
<xsd: documentati on xm : |l ang="en"> . ) )
The early termnation dafe that is agﬁllcable if an early
termnation provision i s exercised. is date should
al ready. be adjusted for any applicabl e business day
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="adj ust edCashSett| erment Val uat i onDat e" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en">
The date_by which the caSh settlenment amount nust be
agreed. This date should al ready be adjusted for any
appl i cabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="adj ust edCashSet t| ement Paynment Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ) ) )
The date on which the caSh settlenment anount is paid. This
dat e shoul d al ready be adjusted for any applicabl e business
dat conventi on,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="adj ust edExer ci seFeePaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en" > )
The date on which the exércise fee anount is p
dat e shoul d, al ready be adjusted for any applic
day convention,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</xsd:conPIexType> ) ) o
<xsd: conpl exType nane="Earl| yTerm nati onProvi si on">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> o )
A type defining an early term nation_ provision for a_smap. Thi s
early termnation is at fair value, i.e. on termnation the
falr”value of the product nust be settled between the parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: sequence> . .
<xsd: group ref:"Nhndator%Earl Ter m nati on. nodel "/ >
<xsd: group ref="OCptional Earl yTerm nati on. nodel " m nCccurs="0"/>
</ xsd: séequence> ) ) ]
<xsd: group ref="Optional Earl yTerm nati on. nodel "/ >
</ xsd: choj ce> .
<xsd:attribute nane="id" type="xsd:ID'/>
</xsd:conPIexType> i
<xsd: conpl exType nanme="Exerci seEvent" >
<xsd: annotati on>
<xsd: docunentation xm : Il ang="en"> ) ) )
A type defining the adjuSted dates associated with a particul ar
exerci se event,
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="adj ust edExerci seDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xnm :|ang="en"> )
The date on which option exercise takes place. This date
shoul d al ready be adjusted for any applicabl e business day
conventi on. i
</ xsd: docunent ati on>
</ xsd: annot at | on>

This date

ce.
| e busi ness day

aid. This
abl e busi ness



</ xsd: el enent > . .
<xsd: el ement nanme="adj ust edRel evant SwapEf f ecti veDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> ) )
The effective date of _thé underl |nP swap associated with
iven exercise date., This date should al ready be adjusted
or any applicabl e business day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="adj ust edCashSett| ement Val uat i onDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atj on xm : I ang="en">
The date_by which the caSh settlement anmount pust be
agreed. This date should already be adjusted for any
appl i cabl e business day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="adj ust edCashSet t| ement Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en"> ) ) )
The date on which the cash settlenent anount_is paid. This
dat e shoul d al ready be adjusted for any applicable business
dat conventi on,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="adj ust edExer ci seFeePaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> )
The date on which the exéercise fee anmount is p
date shoul d already be adjusted for any applic
day conventi on,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> . )
<xsd: conpl exType name="Exer ci sePeri od">
<xsd: annot ati on>
<xsd; docunent at i on xn1:|an?:"en"> )
This defines the tine inferval to the start of the exercise
period, i.e. the earliest exercise date, and the frequency of
subsequent exercise dates (if any).
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="earl i est Exerci seDat eTenor" type="Interval ">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> ) ]
The tine interval to the first (and possibly only) exercise
date in the exercise period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="exerci seFrequency" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The frequency of subsequént exercise dates in the exercijse
Eealod follow ng the earliest exercise date. An jnterval  of
p

a

d. This
e b

ai <
abl e busi ness

aydshould be“used to I ndicate an Anerican style exercise
eri od.
</ Xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> ) o
<xsd: conpl exType nanme="Ext endi bl eProvi si on" >
<xsd: annot ati on>
<xsd: docunentation xnm : Il ang="en"> o
A type defining an option to extend an exi sting swap .
transaction on the specifjed exercise dates for a term endi ng
on the specified new term nation date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd. group ref="BuyerSeller.nodel"/>
<xsd: el ement ref="exercise"/> . . .
<xsd: el ement nanme="exerci seNoti ce" type="ExerciseNotice" m nCccurs="0">
<xsd: annot ati on>



<xsd: docunment ati on xn1:|an9:"en"> ) )
Beflnltlon of the party to whom notice of exercise should
e glven.
</xsd9docunEntat|on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="fol | owpConfirnation" type="xsd: bool ean">
<xsd: annot ati on>
<xsd; docunent atjon xnl :lang="en"> )
A flag to indicate whethér foll owup confirmati
exercise (witten or electronlcz is required fo
t el ephoni ¢ notice by the buyer to the seller or
agent .
</xgd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . . o .
<xsd: el ement nane="ext endi bl ePr ovi si onAdj ust edDat es" type="Ext endi bl eProvi si onAdj ust edDat
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
The adj usted dates associated with an extendi bl e
These dates have been adjusted for any applicable
day convention,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) o )
<xsd: conp exT¥pe nane="Ext endi bl eProvi si onAdj ust edDat es" >
<xsd: annot ati on>
<xsd: docunentation xm : I ang="en"> ) ) o
A type defining the adjuSted dates associated with a provision
to extend a swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="ext ensi onEvent" type="Extensi onEvent" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentati on xnl :lang="en">, ) )
The adj usted dates associated with a single extendible
exercise date. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Ext ensi onEvent ">
<xsd: annot ati on>
<xsd: docunentatijon xpl:Ilang="en"> ) ]
Atype to define the adj Usted dates associated with an
i ndi vi dual extension event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="adj ust edExer ci seDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">
The date on which option exercise takes pla
shoul d al ready be adjusted for any applicab
conventi on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="adj ust edExt endedTer m nati onDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnml:|ang="en"> ) )
The term nation date if an extendi ble provision is
exerci sed. This date should already be adjusted for any
appl i cabl e business day convention
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType> : o
<xsd: conpl exType nanme="Fl oati ngRat eDefinition">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A tyPe defining paranmeters associ ated w
reset. This type forns part of the cashf
a stream .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

ovi si on.
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<xsd: el ement nane="cal cul at edRat e" type="xsd: deci nal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">

The final calculated rate for a calculation period after
any required averaging of rates A calculated rate of 5%
woul d be representéed as 0. 05.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="rat eCbservati on" type="RateCbservation"” m nCccurs="0" maxCccur s="unbol
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en">
a

The details of a particular rate observation, including the
fixing date and observed rate. A list of rate observation
el ements may. be ordered in the docunent by ascending
adjusted fixing date. An FpM. docunent containing an
unordered |ist of rate observations is still regarded as a

conf or mant docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . o . .
<xsd: el ement name="floati ngRateMultiplier" type="xsd:deciml" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">

Arate multiplier to apply to the floatlng rate. The,
multiplier can be a positive or negative decinmal. This
el ement should only be included 1f the multiplier is not
equal to 1 (one).

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="spread" type="xsd:decinal" m nCccurs="0">
<xsd:annot ation> Y
<xsd: docunentation xp :lang="en">

The, | SDA_Spread, iIf_ any, which applies for the cal cul ation
period, The spread is a per annumrate, expressed as a,
deci mal . For purposes of determ ning a cal cul ati on period
amount, if positive the spread wll "be added to the
floating rate and if negative the sEread \ be subtract ed
fromthe floating rate. "A positive 10 basis point (0.1%

i
spread woul d be represented as 0.001
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="capRate" type="Strike" minCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
The cap rate, if any, which applies to the floating rate
for the calculation period. The cap rate (strike) i's only
required where the floating_rate on a swap streamis capped
at a certain strike level. The cap rate i s assuned to be
exclusive of any spread and IS a per annumrate, expressed
8SO% decinmal . A cap rate of 5% woul d be represented as

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > ) )
<xsd: el ement name="floorRate" type="Strike" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" >

The floor rate, if any, which apPlles to the floating rate
for the calculation period. The floor rate (strike) I's only
required where the floating rate on_a swap streamis
floored at a certain strikée level. The floor rate is
assuned to be exclusive of any_spread and is a_ per annum
rate, expressed as a decimal.  The floor rate of 5% woul d be

represented as 0. 05.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Fra">
<xsd: annot ati on>
<xsd: docunent ati on xnl : | ang="en" >
A type defining a Forward Rate Agreenment (FRA) product.
</ xsd® docunent at i on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd:. group ref="BuyerSel|er.npdel"/> ) o
<xsd: el enent nane="adj ust edEf f ecti veDat e" type="RequiredldentifierDate">



<xsd: annot ati on> .
<xsd: docunent ati on_xm : |l ang="en" > _ _
The start date of the calculation period. This date
] b{ﬁ busi ness

e observed

shoul d al ready be adjusted for any applica
daY convention. This is also the date when
rate is applied, the reset date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i .
<xsd: el ement nanme="adj ustedTerm nati onDate" 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 enent nane="paynent Dat e" type="Adj ust abl eDat e" >
<xsd: annot ati on> |
<xsd: docunentation xni;lang="en"> . . .
The paynment date. This date Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent name="fi xi ngDateCf fset" type="Rel ati veDateC(ffset">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
Specifies the fixing daté relative to the reset date in
terns of a business days offset and an associ ated set
of finpancial business Centers. Normally these offset
calculation rules wil| be those specified in the |SDA
definition for the relevant floating rate index (1SDA s
Fl oati ng Rate Option). However, non-standard of fset
calculafion rules may apply for a trade if nutually
agreed by the principal parties to_the transaction. The
href attribute on the dateRel ativeTo el enent shoul d
rFfere?ce the id attribute on the adjustedEffectiveDate
el ement .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunentation xn :lang="en">
The day count fraction.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) ) o
<xsd: el enent nanme="cal cul ati onPeri odNunber O Days" type="xsd: positivel nteger">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en"> )
The nunpber of days fromthe adjusted effective date to
t he adkusted termnation date cal culated in accordance
w th the appllcable day count fraction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el enrent name="notional" type="Mney">
<xsd: annot ati on> .
<xsd: docupentati on xnml : Il ang="en">
The notional anpunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="fi xedRate" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The cal cul ation 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 ati on>
</ xsd: el ement > ) )
<xsd: e| ement nane="fl gati ngRat el ndex" t¥pe:"FIoat|ngRateIndex"/>
<xsd: el ement nanme="i ndexTenor" type="Interval" maxClcurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
The | SDA Designated Maturity, i.e. the tenor of the
floating rate. .
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent > ) . ) .
<xsd: el ement nanme="frabDi scounti ng" type="FraD scounti ngEnuni' >
<xsd: annot ati on>
<xsd: docunentation xni:lang="en"> ) )
SpeC|f|es whet her di scounting applies and, if so, what

t
</x¥g 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> o
<xsd: conpl exType nanme="FxFi xi ngDat e" >
<xsd: ahnot at | on>
<xsd docunentatlon xm : |l ang="en"
Y i s extending the Cffset structure for providing the
|ty to specify an FX fixing date as an offset to dates
speC|f|ed sohewhere el se in thé docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Cffset">
<xsd: sequence> . . .
<xsd: el ement name="busi nessDayConvention" type="Busi nessDayConventi onEnuni >
<xsd: annot at | on>
<xsd: docunentatlon xm : Ian? en" >
The convention for ad jUS ing a date if it would
otherw se fall on a day that is not a business day.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: group ref="Busi nessCent ersQr Ref erence. nodel " m nCQccurs="0"/>
<xsd: el ement nane="dat eRel ati veToPaynent Dat es" type="Dat eRel ati veToPaynent Dat es" >
<xsd: annot at | on>
<xsd: docunment ati on xnl :|ang="en">

The paynent date referenCes on which settlenents in
non- deli verabl e currencY are due and wil| then have to
be converted according to the terns sge0|f| hrough
the other parts of theé nontellverab eSettl ene

structure.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="FxLi nkedNot i onal Amount " >
<xsd: annot at i on>
<xsd; docunent ati on xnl ;I ang="en">
A'type to describe the cashflow representation for fx |inked
noti onal s.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . . .
<xsd: el enent name="r eset Dat " e="xsd:date" m nCccurs="0"/> .
<xsd: el ement nanme=' adjustedeSpo Fi xi ngDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: docurment ati on xni : | ang="en">
The date on which the fx spot rate is observed. This date
shoul'd al ready be adjusted for any applicable business day
conventi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="observedFxSpot Rat e" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ation xni :1lang="en">
The actual observed fx spot rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="noti onal Anount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en"
The cal cul ati on peri od notlonal anount .
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nanme="FxLi nkedNot i onal Schedul e" >



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

A type to describe a notional schedul e where each notional that
applies to a calculation period is calculated with reference to
a notional anobunt or notional anpbunt schedule in a different
currency by neans of a spot currency exchange rate which is
normal |y observed at the begi nning of each period.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enment nane="const ant Not i onal Schedul eRef er ence" type="Schedul eRef erence">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associ ated constant
noti onal schedul e defined el sewhere in the docunent which
contains the currency anounts which wll be converted int
the varying notional "currency anpunts using the spot
currency exchange rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . i
<xsd: el ement name="initial Val ue" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The initial currency anount for the varying notional
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="varyi ngNoti onal Currency" type="xsd:string">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, )
The currency of the varying notional anpunt, i.e. the
noti onal  anbunt belng detefm ned periodical [y based on
observation of a spof currency exchange rate:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o .
<xsd: el ement nanme="varyi ngNoti onal Fi xi ngDat es" type="Rel ati veDateO fset">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
The dates on which spot Currency exchange rates are
observed for purposes of determ ning the varygng notj ona
currency anount that wll apply to a cal culation period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
The information source and tine at which the spot currency
exchange rate will be observed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enment nanme="varyi ngNoti onal | nt eri mExchangePaynent Dat es" type="Rel ati veDat e fset":
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
The dates on which interim exchanges of notional are pa
Interi mexchanges will arise as aresult of changes int
spot currency éxchange anmount or changes in the Constant
notional schedule (e g. anortization).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exType nane="|nfl ati onRat eCal cul ati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> o )
A type defining the conmponents specifiying an Inflation Rate
Cal cul ati on )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Fl oati ngRat eCal cul ati on">
<xsd: sequence> . .
<xsd: el ement nanme="infl ati onLag" type="Ofset">
<xsd: annot ati on> _
<xsd: docunentation xnl :|lang="en"> )
an offsettln% period fromthe paynent dat e which i
determ nes the reference period for which the inflation
index is onserved.
</ xsd: docunent ati on>

(o]
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</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nane="i ndexSource" type="RateSourcePage" >
<xsd: annot ation> . W
<xsd: docunentation xnl :Ilang="en">
The reference source such as Reuters or Bl oonberg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . .
<xsd: el ement nanme="mai nPubl i cati on" type="Mai nPublication" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The current main publicafion source such as rel evant
web site or a government body.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="int er pol ati onMet hod" type="Interpol ati onMet hod" >
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en"> i
The met hod used when cal Cul ating the Inflation | ndex
Level frommultiple points - thé npst common i s Linear
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . .
<xsd: el ement name="initiallndexLevel" type="xsd:deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunmentati on xm ;| ang="en" > ) ]
|n|tlgl known i ndex |level for the first calculation
eri od.
</Qsd:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Int er est Rat eSt r eant >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o
A type defining the conmponents specifiying
stream |nclud|n9 both a paranmetric and ca
for the stream of paynments.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver.nodel "/> ) )
<xsd: el ement nane="cal cul ati onPeri odDat es" type="Cal cul ati onPeri odDat es" >
<xsd: annot ati on> .
<xsd: docunentati on xnl: | ang="en">
The cal cul ati on periods dates schedul e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="paynent Dat es" type="Paynent Dat es" >
<xsd: annot ati on> |
<xsd: docunent at i on xn1:|anP:"en">
The payment dates schedule.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="reset Dat es" type="Reset Dates" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The reset dates schedule” The reset dates schedul e only
applies for a floating rate stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="cal cul ati onPeri odAnmount" type="Cal cul ati onPeri odAnmount ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The cal cul ati on period anount paraneters.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="st ubCal cul ati onPeri odAnount" type="StubCal cul ati onPeri odArmount" mni nQcc
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en">

an interest rate
shfl ow representation

The stub cal culation period amount paraneters. This el ement
nmust only be included if there is an initial or final stub
cal culation period, Even then, it mnmust only be included if
elther the stub references a different floating rate tenor



to the regular calculation periods, or if the stub is
calculated as a linear interpolation of two different
floating rate tenors, or If a specific stub rate or stub
anount has been negoti at ed.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > S S )
<xsd: el ement nanme="pri nci pal Exchanges" type="Princi pal Exchanges" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :|ang="en"> o
The true/false flags Indicating whether initial
i nternedi ate or fihnal exchangeS of principal should occur
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="cashfl ows" type="Cashflows" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?;"en">
The cashfl ows representation of the swap stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el ement nane="settl| enent Provi si on" type="Settl enmentProvi sion" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an9: en"> )
A provision that allows the specification of sett]|enent
terns, occurlnP when the settlenent currency is different
to the notionall currency of the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="fornul a" type="Formla" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
An interest rate derivative formula.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType> . .
<xsd: conpl exType nanme="Mandat or yEar| yTerm nati on">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> . o .
Atype to define an early ternination provision for which
exerci se i s nandatory.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el ement nanme="mandat or yEar| yTer m nati onDat e" type="Adj ust abl eDat e" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> ) )
The early ternination dafe associated with a nandatory
early termnation of a swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="cal cul ati onAgent" type="Cal cul ati onAgent">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en"> ) )
The | SDA Cal cul ation Agent responsible for performng
duties associated with an optional early term nation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="cashSettl| enment" type="CashSettl|l enent">
<xsd: annot ati on>
<xsd: docupentation xnm :lang="en"> ) ]
specified, this means that cash settlenent is applicable
to the transaction and defines the parameters associ ated
wi th the cash settlement prodcedure. If not specified, then
physi cal settlenent is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="mandat or yEar| yTer m nati onAdj ust edDat es" type="Mandat oryEar| yTerm nati c
<xsd: annot ati on> .
<xsd: docunent ati on xm : Il ang="en">
The adjusted dates associated with a mandatory early
term nation PrOVIS!On. These dates have been adjusted for
any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at | on>



</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> ] ) )
<xsd: conpl exType name="Mandat or yEar| yTer m nati onAdj ust edDat es" >
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en"> ) )
A type defining the adjuSted dates associated with a nandatory
early termnation provision
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . . .
<xsd: el ement nane="adj ust edEar| yTerm nati onDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: documentati on xm : |1 ang="en"> . ) )
The early termnation dafe that is agﬁllcable if an early
term nation provision is exercised. is 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="adj ust edCashSett| ement Val uat i onDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en">
The date_by which the caSh settlement anmount pust be
agreed. This date should already be adjusted for any
appl i cabl e business day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="adj ust edCashSet t| ement Paynent Dat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> ) ) )
The date on which the cash settlenent anount_is paid. This
dat e shoul d al ready be adjusted for any applicabl e business
dat conventi on,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="NonDel i ver abl eSet t| enent " >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
A type defining the paraneters used when the reference currency
of e swapStreamis non-deliverable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="ref erenceCurrency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) ) )
The currency in which thé swap streamis denoninated in.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el ement nanme="f xFi xi ngDat e" type="FxFi xi ngDat e" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
The fixing date(s) on which the currepcy
determ ned for the purpose of specifying
del i verabl e currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="settl| enent Rat eQpti on" type="Settl enent Rat eOption">
<xsd: annot ati on>
<xsd: docunent ati on_xm :| ang="en">

rate will be
the anpunt in

The rate source for the conversion to the settl nt
currency. This source is specified through a schene that
reflects the terns of the Annex A to the 1998 and

Currency Option Definitions.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Noti onal ">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en"> i
An type defining the notional anpbunt or notional anpunt
schedul e associated wth a swap stream The notional schedul e



will be captured explicitly, specifying the dates that the
not| onal changes and the oufstandlng noti onal ampunt that

apPlles fromthat date, A paranetric rePresentatlpn of the
ru FS defining the notional step schedule can optionally be

i ncl uded. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nanme="noti onal St epSchedul e" type="Anpunt Schedul e" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The not|opal anobunt or notional anount schedul e expressed
as explicit outstanding notional anmounts and dates. In the
case of a schedule, thé step dates nay be subject to, )
adjustnment in accordance with any adjustnments specified in
cal cul at 1 onPer | odDat esAdj ust mrent s.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="noti onal St epPar aneters" type="Noti onal StepRul e" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> )
A paranetric representation of the notional step schedul e,
i.e. parameters used to generate the notional schedule.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conp exType nane="Not i onal St epRul e" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:?en"> ) )
A type defining a paramefric representation of the notiona
step schedule, "i.e. paraneters used to generate the notiona
bal ance on_each step date, The step change I n notional can be

expressed in ternms of either a fixed applint or as a percentage
of either the initial notional or previous notional anount.
This paranetric representation is intended to cover the nore
conmobn anorti zi ng/ accreting.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el ement nane="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er ence
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style reference to the associated ca
peri od dates” conponent defined el sewhere in
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nane="st epFrequency" type="Interval">
<xsd: annot ati on> | Y
<xsd: docunentati on xnl: | ang="en"> )
The frequency at which the steP changes occur., This,
freguency nust be a multiple of the Streamcal cul ation
period frequency.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="firstNotional StepDate" type="xsd: date">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) ) )
Effective date of the first change in notional (i.e. a
cal cul ati on period start date).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="| ast Noti onal St epDate" type="xsd: date">
<xsd: annot ati on> _
<xsd; docunent ati on xnl :l ang="en"> ) ) )
Effective date of the last change in notional (i.e. a
cal cul ati on period start date).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: choi ce> . .
<xsd: el ement nanme="noti onal St epAmount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en">
The explicit anount that the notional changes on each
step date. This can be a positive or negative anount.
</ xsd: docunent at i on>

| cul ation
t he docunent.



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: sequence> ) )
<xsd: el ement nane="noti onal St epRate" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
The percentage anpunt by which the notional changes on
each_steP dafe. The percentage is either a Rercentage
applied to the initjal notional anmount or the PreV|ous
out st andi ng noti onal de?endlng on the value of  the
el ement stépRel ativeTo. The pefcentage can be ejther
positive or negative. A percentage of 5% woul d be
represented as’ 0. 05
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="stepRel ativeTo" type="StepRel ati veToEnuni' >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?;"en">
Speci fi es whet her the notfi onal StepRate shoul d be
applied to the initial notjional or the previous
no |opal in order to calculate the notional step change
anmount .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conp exType nane="Qpti onal Earl yTerm nati on">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> o )
A the defining an early term nation provision where either or
both parties have the right to exercise.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el enent name="si ngl ePartyOption" type="Si ngl ePartyQption" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> )
If optional early termnation is _not available to both
parties then thiS conponent specifies the buyer and seller
of the option, .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enent ref="exercise"/> . . .
<xsd: el ement nane="exerci seNotice" type="ExerciseNotice" m nQccurs="0" maxCccur s="unbounc
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en"> ) )
Eef|n|t|on of the party to whom notice of exercise should
e given.
</xsdgdocunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="fol | owpConfirnmation" type="xsd: bool ean" mni nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentatjon xnl ;I ang="en">

A flag to indicate whether foll owup confirnation of
exercise (witten or electronlcz is required foll ow ng
tel ephoni ¢ notice by the buyer to the seller or seller's

agent . .
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="cal cul ati onAgent" type="Cal cul ati onAgent">
<xsd: annotation> . .
<xsd: docunent ation xnm :lang="en"> )
The 1 SDA Cal cul ati on Agent responsi ble for perfort
duties associated wth an optional early termnatio
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="cashSettl| ement" type="CashSettl|l enent">
<xsd: annot ation> . .
<xsd: docunentation xnm :Ilang="en">

If specified, this nmeans that cash settlenment is applicable
to the transaction and defines the paraneters associ ated
with the cash settlement prodcedure. If not specified, then

physi cal settlenent is applicable.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>



</ xsd: el emrent >

<xsd: el ement nanme="opti onal Earl yTer m nati onAdj ust edDat es” type="Opti onal Earl yTerni nati on/

<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
An early termination provision to terpinate the trade at
fair value where one or both parties have the right to
deci de on term nation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType nanme="QOpti onal Ear| yTer i nati onAdj ust edDat es" >
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en"> ) ) )
A type defining the adjuSted dates associated with an optiona
early termnation provision
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . . . .
<xsd: el ement nane="earl| yTerni nati onEvent" type="EarlyTermn nati onEvent"
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, o
The adj usted dates associated with an individual earley
term nation date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exType nane="Paynent Cal cul ati onPeri od" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the adjuSted paynent date and associ at ed
cal cul ati on period Faraneters required to cal culate the actua
or projected paynment anount. This t¥pe forms part of the
cashfl ow representation of a swap stream
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>

maxCQccur s=" unbount

<xsd: el enent nane="unadj ust edPaynment Date" type=" sg:ggte"_niancurs:"O"/>

n X
xsd:

<xsd: el ement nane="adj ust edPaynent Dat e" typée a m nQccur s="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The adj usted paynent datée. This date shoul d al ready be

adjusted for any applicabl e business day convention. This
conponent is not Intended for use in trade confirmati on but

may be specified to allow the fee structure to also serve

as” a cashfl ow type conmponent (all dates the Cashflows type

are adj usted Paynent dat es).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
<xsd: choij ce>

<xsd: el ement nanme="cal cul ati onPeri od" type="Cal cul ati onPeri od" maxQccur s="unbounded" >

<xsd: annot ation> . .
<xsd: docunent ati on xn1;|an%: en" > ) )
The paranmeters used in the calculation of a fixed or
floating rate cal cul ation period amount. A |ist of
cal cul ation period elenents may be ordered in the
docunment by ascending start date. An FpM. docunent which
contains an unordered |list of calcularion periods is
still regarded as a confornmant docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="fi xedPaynent Amount" type="xsd: deci mal ">
<xsd: annot ation> . .
<xsd; docunent ation xnm :lang="en">
known fixed paynent anbunt.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el enent nane="di scount Factor" type="xsd: deci nal" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an9; en" > )
A decimal val ue representing the discount factor used to
cal cul ate the present value of cash flow
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="f or ecast Paynent Anount" type="Mney" m nCccurs="0">



<xsd: annot ati on> .
<xsd: docunentati on xnml :lang="en"
A nonetar anount representrng the forecast of the future
val ue of Paynen
</ xsd: docunenta I on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="present Val ueAmount" type="Money" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" >
A nonetary anount represéenting the present value of the
forecast paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute nane="jd" yPe—"xsd;IDV:>_ .
<xsd:attri bute nane="href" type="Si npl ePrici ngStruct ur eRef erence" >
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Attribute that can be uséd to reference the yield curve used
to estimate the discount factor.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd:attribute>
</ xsd: conpl exType>
<xsd: co exType name="Paynent Dat es" >
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en"
A type defining paraneters used t
schedul e, |ncIud|ng t he specrfr ca
paynments, Payment dates are deter
cal cul ation period dates or the r
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence>
<xsd: chol ce> ) ) ) )
<xsd: el ement nanme="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er er
<xsd: annot at | on>
<xsd docunentatron xm : 1 ang="en" .
A pointer style referencé to the associ at ed cal cul ati on
period dates” conponent defined el sewhere in the docunent.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="reset Dat esRef erence" type="Reset Dat esRef er ence">
<xsd: annot at | on>
<xsd: docunentatron xm : 1 ang="en"
A pointer le referencé to the associ ated reset dates
conponent de i ned el sewhere in the docunent.
</ xsd. docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: el enent name="paynent Fr equency" type="Interval ">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
The frequency at which réegular Raynent dates occur. |f the
paynent frequency is equal to the frequency defined in the
cal cul ation period dates conponent then one calculatio
eriod contributes to each payment amount. If the paynen
re uency i s less frequent than the frequency defined In
t he caIcuIatron peri od dates conponent then hore than one
caIcuIatron period will contribute to e paypent anmount. A
Paynent requency nore frequent than the cal cul ation period
requency or one’that is not a multiple of the cal culation
period frequency is invallid.
</xsd docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="first Paynment Dat e" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The first unadjusted payhent date. This day may be subj ect
t o adj ust ment |n accordance w th any busi ness day
convention specr PaynentEﬁtesAdJustnents Thi s
el enent nust onl e |nc uded if there is an initial stub.

0. generate the paynment dates
tion of early or del ayed
mned relative to the

e

eset dates.

This date will norna ly correspond to an unadj usted
caIcuIatron perrod start or end date. This 1s true even if
early or del ayed Paynent is specified to be Rplrca

since the actual fifrst paynmen date wi |l be the specrfred
nunber of days before or after the applic able a Justed
calcul ation period start or end date wth the resulting



Baynent date then bejing adjusted in accordance with any
usi ness day convention specified in
paynent Dat eSAdj ust nent s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:lan9:"en"> )
The I ast regul ar unadj usted paynment date. This day may be
subject to adjustnent’ in accordance W th any busihess” day
convention specified in PaynenttntesAdjustnents. Thi s

el ement must only be included if there is a final stub., Al
cal cul ation periods after this date contribute to the fina
paynent. The final payment 1s nade relative to the fina

set of calculation periods or the final reset date as the
case_nay be. This date wil|l normally correspond to an
unadj usted cal cul ation period start or end date, This is
true. even if_early or delayed paynent is specified to be
appl i cabl e since the actual [ast regular paynent date will
be the specified nunber of days before or after the

appllcab e adjusted calculation period start or end date
wth the resulting paynent date then being adjusted in,
accordance with any business day convention specified in
paynent Dat esAdj ust hent s.
</ xsd: docunent at1 on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="payRel ati veTo" type="PayRel ati veToEnuni >
<xsd: annot ati on> _
<xsd: docunent ati on xnl:lang="en"> )
Speci fies whether the paynents occur relatjve to
ad{usted_calculatlon period start date, adjusted
cal cul ation perjod end date or each reset date. T
date |1s applicable in the case of certain euro (f
French Franc) floating rate indices. Calculation
start date neans relative to the start of the fir
cal cul ation period contributing to a given paynpent.
Simlarly, calculation period end datée neans the end of the
|l ast cal cul ation gerlod contributing to a given paynent.
</ xsd: docunent ati on
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="paynent DaysO fset" type="Ofset" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm : I ang="en">

e
r
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If early paynent or del ayed paynent is required, specifies
t he nunber of days offsef that the payment occurs relative
to what woul d otherwi se be the unadjusSted paynent date. The
of fset can be specified in terns of either cal endar or

busi ness days. Even In the case of a cal endar days offset,
the resulting paynent date, adjusted for the speCified

cal endar dayS offset, will still be a {usted i n accordance
wi th the specified payment dates adjustnents. This e| ement
shoul d only be included If earkﬁ or del ayed paynent 1Is
applicable; i.e. if the periodMiltiplier” elenent value is
not equal to zero. An early paynent would be indicated by a
negative perlodNMIthller el enent val ue and a del ayed
paynent For aynment agz woul d be indicated by a positive
periodMul tiplier elenment value.

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

<xsd: el ement nane="paynent Dat esAdj ust nents" type="Busi nessDayAdj ust nent s" >

<xsd: annot ati on> .
<xsd: docunpentation xm : |l ang="en">
The busi ness day convention to apply to each paynent date
if it would otherwise fall on a day that is not”a business
day in the specified financial business centers.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Payment Dat esRef erence" >
<xsd: annot ati on>
<xsd; docunent ati on xm : |l ang="en">
Ref erence to a,pagnent dates structure.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"/>



</ xsd: conmpl exCont ent >
</xsd:conPIexType> o
<xsd: conpl exType nane="Pri nci pal Exchange" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> )
A type defining_a principal exchange ampunt and adj usted
exchange date. "The type forns part of the cashflow
representation of a Swap stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) S
<xsd: el enent nane:"unadjustedPrlnC|PaIExchanE§Ente" type="xs
<xsd: el ement nanme="adj ust edPri nci pal ExchangeDat e" type="xsd:
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
The principal exchange date. This date shoul d al ready be
adjusted for any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="pri nci pal ExchangeAmount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en">
The principal exchange anount, This anount shoul d be
positive IT the stream payer Is paying. the exchange anpunt
and signed negative if they are receiving it.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="di scount Factor" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en">
The val ue representing the discount factor used to
calcu{ate t he present “val ue of the principal exchange
anount .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="present Val uePri nci pal ExchangeAnount" type="Money" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xn1;|an9:"en"> o
The anmount representing the present value of the principal
exchange. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|1D'/>
</ xsd: conpl exType>
<xsd: conpl exType nane="Reset Dat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A type defining the parapeters used to_generate the reset dates
schedul e and aSsoci at ed fIXInP dates. The reset dates are
determned relative to the calculation periods schedul es dates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enment nane="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er ence
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associated c
peri od dates” conponent defined el sewhere in t
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="resetRel ati veTo" type="Reset Rel ati veToEnunt' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnl:Ilang="en"> ) )
Specifies whether the reSet dates are determned with
respect to each adjusted calcul ation period start date or
adj usted calculation period end date. |f the reset
freﬁugngy is specified as daily this elenment nust not be
I ncl uded:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o . i
<xsd: el ement nanme="initial Fi xi ngDate" EyPez?RelatlveEnteCIfset" m nCccur s="0"/>
<xsd: el enrent nanme="fi xi ngDat es" "t ype="Rel ati veDat eCf f set" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
Specifies the fixing daté relative to the reset date in
terns of a business days offset and an associ ated set of

gage" m nCccurs="0"/>
e
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financial business centers. Normally these offset
calculation rules wil|l be those specified in the | SDA
definition for the relevant floating rate 1 ndex (ISDA s
Floatln?_Rate Cptlon). However, non-standard of f set
cal cul ation rules apply for a trade if nutually agreed
bY t he PrInCIPa| i es to the transaction. The href
attribute on the dateReI veTo el enent shoul d reference
the id attribute on the et Dat es el enment .

</ xsd: docunent at i on>

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

<xsd: el emrent nane= "rateCMtCIfEnysCIfset" type="Ofset" minCccurs="0">

<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en"
Specifies the number of u3|ness days before the period end
date when the rate cut-off date is assuned to apply. The
financi al business centers associated wth deternm ning the

rate cut-off date are those specified in the reset dafes
adjustnents. The rate cut-off number of days nmust be a
ne?atlve i nteger (a value of zero would |npl no rate cut
of i applies in which case_the rateCut O fDaysO fset el enent
shoul d not be |ncluded) The relevant rate for each reset
date in the period fr and including, a rate cut-off date
to, but excluding, the next aP plicabl & period end date gor
in the case of the last calculation period, the termnation
date) will (solely for purposes of calculating the floating
anount Faya e on"the next applicable paynent date) be
deened the relevant rate in effect on that rate .
cut-off date. For exanple, if rate cut- off days_for a da
averaging deal 1s -2 business days, then the refix rate
appl 1 ed on gperlod end date - 2 days) wll also be applie
as the rese (period end date -" 1" da E) i.e. the actua
nunber of reset dates remains the same but fromthe rate
cut-off date until the period end date, the sane refix ra
is applied. Note that in the case of several cal cul ation
peri ods contrlb uting to a S|n% paynent, the rate cut-of
I's assuned only to apply to the flnal calculatlon eriod
contributing to that pa ment. The day ¥ e associated wt
the offset nust inply a bu3|ness days of T set.

</ xsd: docunentatlon>

</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="reset Frequency" type="Reset Frequency" >
<xsd: annot at | on>
<xsd: document ation xm :|ang="en" >
The frequency at which réset dates occur. In the case of
weekly reset” frequency, also specifies the day of t he week
that the reset occurs. |If the reset freq uencK greater
than the calculation period frequency then this inplies
that nore than one reset date is established for each
calculatlon period and sone formof rate averaging is
appl i cabl e.
</ xsd: docunent at i on>

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

e
f
e
f

<xsd: el enent nane="reset Dat esAdj ust nents" type="Busi nessDayAdj ust nents" >

<xsd: annot at | on>
<xsd: documrent ation xm : | ang="en">
The busi ness day convention to a F to each reset date if
it would otherwise fall on hat is not a business day
in the specified financial bu5|ness centers.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute name="id" type="xsd:|D' use="required"/>
</ xsd: conPIexTy pe>
<xsd: conp exT¥pe nane=" Reset Dat esRef erence" >
<xsd: annot at | on>
<xsd; document ati on xnl : | ang="en">
Reference to a reset datés conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extenS|on base— Ref erence"/ >
</ xsd: conp exCont ent
</ xsd: conP exTy e> o
<xsd: co ex Ype nane="Sett| enent Provi si on">
<xsd: annota i on>
<xsd: document ati on xm :1ang="en">
A type defining the specification of settlenent terms, occuring
when the sett|ément currency Is different to the notiona
currency of the trade.



</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The currency that streamsettles in gto support swaps that
settle in a currency different fromthe notional currency).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="nonDel i verabl eSettl enment" type="NonDeliverabl eSettlement" m nCccurs="(
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
The specification of the non-deliverable settlenment
pravi si on. i
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Sett| ement Rat eOpti on" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en">
A type defining the settlement
reffecting the terns of the Ann
Option Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedStr.i ng
<xsd:attri bute nane="settl enent Rat eOpt i
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Si ngl ePartyOpti on">
<xsd: annot ati on>
<xsd: docunentatijon xn:Ilang="en"> )
A type describing the buyer and seller of an option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="Buyer Sel |l er.nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="St ubCal cul ati onPeri odAmount " >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

%h a schene
and Currency

o=

>
onSchene" type="xsd: anyURl " default="http://ww.

A type defining how the initial or final stub calculation
period ambunts™is cal cul ated. For example, the rate to be
aRplled tothe initial or final stub cal culation Perlod may be
the linear interpolation of two different tenors for the
floating rate index specified in the calculation period anmount
conmponent, e.g. A two nonth stub period naY used the linear
i nterpolation of a one nonth and three nonth floating rate. The
different rate tenors would be specified in this conponent,
Note that a nmaxi num of two rate tenors can be specified. If a
stub period uses a single index tenor and this Is the sane as
that specified in the calculation period anbunt conponent then
the initial stub or final stub conponent, as the case may be,
must not be i ncl uded.

</ xsd: docunent ati on>

<xsd: sequence> . . . .
<xsd: el ement nane="cal cul ati onPeri odDat esRef erence" type="Cal cul ati onPeri odDat esRef er ence
<xsd: annot ati on>
<xsd: docunentatijon xpml:Ilang="en"> ) )
A pointer style reference to the associated cal cul ation
peri od dates” conponent defined el sewhere in the docunent.
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > L .
<xsd: el ement nanme="initial Stub" type="Stub" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en"> )
Specifies how the initial stub amount is calculated. A
single floating rate tenor different to that used for the
regul ar part of the cal cul ation periods schedul e nay be

specified, or two floating tenors nax be specified. " If two
f oatlnP rate tenors are Specified then Lihear
Interpolation (in accordance with the 2000 | SDA
Definitions, Section 8.3. Interpolatlonz is assuned to
apply. Alternatively, an actual known stub rate or stub



amount may be specified.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el'enent nane="final Stub" type="Stub" mi nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
Specifies how the final Stub amount is calcul ate
floating rate tenor different to that used for t
part of "the cal cul ati on periods schedul e may be
or two floating tenors, may be specified. If two
rate tenors are specified then Linear Interpolati
accordance with the 2000 |1 SDA Definitions, Sectio
InterPoIatlon) is assuned to apply. Alternatively,
actual known Stub rate or stub anbunt nay be speCifi
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexTy pe>
<xsd: co exType nane="Swap" >
<xsd: annota |on>
<xsd: docunment ati on xni:|ang="en">
A type, deflnlng swap streaps and addit |onal paynents between
the  principal parties involved in the swap.
</ xsd: docunent at | on>
</ xsd: annotat|0n>
<xsd: conpl exContent > .
<xsd: ext ensi on base— Pr oduct " >
<xsd: sequence>
<xsd: el enent name="swapStrean! type="InterestRateStream' maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunment ati on xm :1ang="en">
The swap streams.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o . . o .
<xsd: el ement nanme="ear| yTerm nati onProvi sion" type="EarlyTermn nati onProvi sion" m nQCcc
<xsd: annot at | on>
<xsd: docunentatlon xm : 1 ang="en" >
Par anet ers speci fyi ng prOV|S|ons relating to the
optional  and mandatory early term narion of a swap
transacti on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent name="cancel abl eProvi si on" type="Cancel abl eProvi si on" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
A rOV|S|on that allows the sp eC|f|cat|on of an
optlon w thin a swap ?|V|ng t he, buyer of the
optlon the right to termnate the swap, in whole or in
part, on the earl g term nation date.
</ xsd: docunent at'i on
</ xsd; annot at 1 on>
</ xsd: el ement > . o . o .
<xsd: el enent nane="ext endi bl eProvi si on" type="Extendi bl eProvi si on" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : Ian? en" >
AnBrOVISIOH that allows the specification of an
edded option with a swap %IVIH the buyer of the
option the rlght to extend the swap, ole or in
part to the extended term nation date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent name="addi ti onal Paynent" type="Paynment" ni nQccurs="0" maxCccur s="unbounc
<xsd: annot ati on> _
<xsd: document ati on xml : | ang="en"> )
Addi t i onal Paynents between the principal parties.
</ xsd: docunen i on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement nanme="additional Ternms" type="SwapAdditional Terns" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentation xnl: Ian?:"en">
Contains any additional ferms to the swap contract.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >



</ xsd: conpl exType> o
<xsd: conpl exType name="SwapAdditi onal Terns">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">
Additional ternms to a swap contract.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement nanme="bondRef erence" type="BondReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
Ref erence to a bond underlyer to represent an asset swap or
Condi tion Precedent Bond.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType name="Swapti on" >
<xsd: annot ati on>
<xsd: docunent atj on xm : | ang="en">
A type to define an optidon on a swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd. group ref="BuyerSeller.nodel"/> }
<xsd: el ement nanme="prem uni' type="Payment" m nCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en" >
The option, prem um anmount payabl e by buyer to seller on
the specified paynent date.
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</xsd: el ement> -
<xsd: el ement ref="exercise"/> . .
<xsd: el ement nanme="exer ci seProcedure" type="ExerciseProcedure” m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en"> ) ]
A set of paraneters defihning procedures associated with
t he exercise.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en"> )
The | SDA Cal cul ati on Agent responsible for per
duties associated wth an optional early ter
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="cashSettl| enent" type="CashSettlenent" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnm :lang="en">

form ng
m nat i on.

If specified, this means that cash settlement is
applicable to the transaction and defines the
paranmeters associated wth the cash settlenen

t
prodcedure. If not specified, then physical settlenment
I's applicable..
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="swaptionStraddl e" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
Whet her the option is a Swaption or a swaption
straddl e. )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >

<xsd: el ement nane="swapti onAdj ust edDat es" type="Swapti onAdj ustedDates" mi nCccurs="0":

<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, i i
The adj usted dates associated with swaption exercise.
These dates have been adjusted for any applicable
busi ness day conventi on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement ref="swap"/>
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Swapt i onAdj ust edDat es" >
<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
A type descrlbln? t he adjusted dat es associated with swaption
exerci se and settl ement
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="exerci seEvent" type="Exerci seEvent" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" )
The adj usted dates associ ated mnth an individual swaption
exerci se date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> i
<xsd: conpl exType nanme="Yi el dCur veMet hod" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"> i
A type defining the paraneters required for each of the |SDA
defined yield Curve nethods for cash settlenent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: sequence> )
<xsd: el enent name="sett| ement Rat eSour ce" type="Sett| ement Rat eSource" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
The nethod for obtaining a settlement rate, This may be
fromsone |nfornat|on source (e.g. Reuters) or from a set
of reference banks.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="quot ati onRat eType" type="Quot ati onRat eTypeEnun' >
<xsd: annot at | on>

<xsd: document ation xm :|ang="en">
Wii ch rate quote is to beé observed either Bid, Md,
O fer or Exercising Party Pays, The neaning of Exercising
Party Pays is defined in’the 2000 ISDA Def i'ni ti ons,
Section 17.2. Certain Eef nitions Relating to Cash’
Settlenent, paragraph (j)

</ xsd: docunent at i on>

</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: sequence>
</ xsd: conpl exType> . .
<xsd: el ement nanme="bul | et Paynent" type="Bull et Paynment" substitutionG oup="product">
<xsd annot at i on>
<xsd: document ati on xm :|ang="en">
A product to represent a single known paynent.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="capFl oor" type="CapFl oor" substitutionG oup="product">
<xsd: annot at | on>
<xsd: docupment ati on xni; Iang— en" >
A cap, floor or cap floor structures product definition.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) )
<xsd: el enent nane="fl oati ngRat eCal cul ati on" type="Fl oati ngRateCal cul ati on" substituti onG oup:
<xsd: annot at | on>
<xsd; documrent ati on xm : | ang="en"
A floatlng rate cal cul ation def|n|t|on
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent name="fra" type="Fra" substitutionG oup="product">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en"> o
A forward rate agreenent product definition.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > . . . . . . .
<xsd: el ement name="infl ati onRat eCal cul ati on" type="Infl ati onRat eCal cul ati on" substituti onG ol
<xsd: annot at | on>



<xsd: docunment ati on xml ;| apg="en"
An inflation rate calcul ation def|n|t|on
</ xsd: docunent ati on>

</ xsd: annot at i on
</ xsd: el ement > .
<xsd: el ement nanme="rateCal cul ati on" type="Rate" abstract="true">
<xsd: annot ati on> _
<xsd: document ati on xm : 1 ang="en">
The base el ement for the floating rate cal cul ati on definitions.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="swap" type="Swap" substitutionG oup="product">
<xsd: annot at | on>
<xsd: docunent ati on xnm ;| ang="en">
A swap product definition.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="swaption" type="Swaption" substitutionG oup="product">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="en">
A swaption product deflnltlon
</ xsd: docunent at i on>
</ xsd; annot ati on>
4xuimemm> ) )
<xsd group nane="Mandat or yEar | yTer m nati on. nodel ">
<xsd: choi ce> ) . ) .
<xsd: el ement nanme="mandat oryEar| yTernmi nati on" type="Mandat oryEarl|yTerm nati on">
<xsd: annot at | on>
<xsd: docunment ati on xn :|ang="en">
A mandatory ear|ly termnation provision to terminate the
swap at fair val Ue.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: sequence> . .
<xsd: el enent nane="nmandat or yEar | yTer mi nati onDat eTenor" type="Interval ">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
Period after trade date of the mandatory early
term nation date.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > . . . . .
<xsd: el ement nanme="mandat oryEar| yTerm nati on" type="Mandat oryEarl|yTerm nati on" m nCccur
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A mandatory early term nation provision to terminate the
swap at fair val Ue.
</ xsd. docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: group> . . .
<xsd: group. nanme="Opti onal Earl yTerm nati on. nodel ">
<xsd: choi ce> ) ) ) ) ) )
<xsd: el enent nane:"optlonalEarIyTern1nat|on" type="Optional Earl yTerm nati on">
<xsd: annot at | on>
<xsd: document ati on xm : Iang
An option for either oth partles to term nate the swap
at fair val ue,
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: ei ement >
<xsd: sequence> ) ) ) ) )
<xsd: el enent nane="optional Earl| yTerni nati onPar anet ers" type="Exerci sePeri od">
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en">
Definition of the first early
frequency of the termnation’d
American” exercise is defined b

term nation date and the
ates subsequent to that.
y having a frequency of one

</xs% docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) ) ) ) )
<xsd: el ement nanme="optional Earl yTerm nati on" type="COptional Earl yTerni nati on" m nQCccur s:-
<xsd: annot at | on>
<xsd: document ati on xm : Iang ‘en"> )
An option for either oth parties to term nate the
swap at fair val ue.
</ xsd: docunent at i on>



</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: gr oup>
</ xsd: schenn
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