FpML - Doc Component DefinitionsTrial Recommendation 14 December 2007

FoML

Financial products Markup Language

FpPpML - Doc Component Definitions



FpML - Doc Component DefinitionsTrial Recommendation 14 December 2007

Version: 4.3

This Version:
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14

Latest Version:
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14

Previous Version:
http://www.fpml.org/spec/2007/Icwd-fpml-4-3-2007-10-30/

Errata For This Version:
http://www.fpml.org/spec/errata/tr-fpml-4-3-2007-12-14-errata.html

Document built



FpML - Doc Component DefinitionsTrial Recommendation 14 December 2007

Copyright (c) 1999 - 2007 by International Swaps and Derivatives Association, Inc.
Financial Products Markup Language is subject to the FpML® Public License.

FpML® is a registered trademark of the International Swaps and Derivatives Association, Inc.
A copy of this license is available at http://www.fpml.org/license/license.html

The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
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particular purpose or non-infringing. The entire risk as to the quality and performance of the specifications is
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necessary servicing or repair. Under no circumstances and under no legal theor%, whether tort (including
negligence), contract, or otherwise, shall ISDA, any of its members, or any distributor of documents or
software containing any of the FpML specifications, or any supplier of any of such parties, be liable to you or
any other person for any indirect, special, incidental, or consequential damages of any character including,
without limitation, damages for loss of goodwill, work stoppage, computer failure or malfunction, or any and all
gther commercial damages or losses, even if such party shall have been informed of the possibility of such
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1 Global Simple Types



1.1 QueryParameterValue

1.1.1 Description:

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

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

1.1.3 Used by:

1.1.4 Derived Types:

1.1.5 Schema Fragment:

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



2 Global Complex Types



2.1 Allocation

2.1.1 Description:

2.1.2 Contents:

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

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

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

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

Or

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

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

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

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

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

2.1.3 Used by:
*  Complex type: Allocations

2.1.4 Derived Types:

2.1.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Allocations

@ dlocationTradeld

Allocation

EH

PartyTradel dentifier

(AccountRefermceOrPartyReference. model

@ allocatedFraction

decimal

@ allocatedNotional
Money

@ collateral
Collateral

@ accountReference
/AccountReference

:

® partyReference
PartyReference

:

Money

@ creditChargeAmount a

4(AI locationContent.model :l—

@ approvals
Approvals

A A)_u]]]__ﬂ_
S ©) ©) o

date

@ masterConfirmationDate 4
=

2.1.6 Schema Fragment:

<xsd: conpl exType nane="Al | ocation">

<xsd: seq

<xsd: el

<xsd

uence>
annot ati on>

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

Unique ID for the allocafion.

</ xsd: docunent ati on>

</ xs
</ xsd:
<xsd:
<xsd: €
<XS
<X

</
</ xs
<xsd
<X

</
</ xs
</ xsd:

d: annot at i on>
el emrent >

hoi ce>

sd: annot ati on> .
<xsd: docunent atjon xm : |l ang="en">

enent nanme="al | ocati onTradel d" type="PartyTradeldentifier">

group ref="Account Ref erenceOr PartyRef erence. nodel "/ >
d: el ement nane="al | ocat edFracti on" type="xsd: deci nal ">

The fractional allocation (0.45 = 45% of the notional and
"bl ock” fees to this particular client subaccount.

</ xsd: docunent ati on>
xsd; annot ati on>
d: el enent >

el ement nane="al | ocat edNoti onal " type="Money" >

sd: annot ati on> .

<xsd: documentati on xm ;| ang="en">
The notional allocation ?a
particul ar client account.

</ xsd: docunent ati on>

xsd; annot ati on>

d: el enent >

choi ce>

<xsd: group ref="AllocationContent.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>

mount and currency) to this



2.2 Allocations

2.2.1 Description:
2.2.2 Contents:

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

2.2.3 Used by:

*  Complex type: RequestAllocation
Complex type: Trade

2.2.4 Derived Types:

2.2.5 Figure:

*

Allocations

@

@ allocation
Allocation

2.2.6 Schema Fragment:

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

<xsd: sequence>

<xsd

s el ement

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

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

maxCQccur s="unbounded"/ >


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Trade

2.3 AllocationTradeldentifier

2.3.1 Description:

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

2.3.2 Contents:

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

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

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

2.3.3 Used by:
2.3.4 Derived Types:

2.3.5 Figure:

@ partyReference a

PartyReference

@ tradeld

Tradeld

@ versionedTradeld
VersionedTradeld

@ o @ linkid
Linkld

0 0 @ blockTradeld
G Party Tradel dentifier

*

AllocationTradel dentifier

[

2.3.6 Schema Fragment:

<xsd: conpl exType name="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" > o )
This type is used to Identify that a trade id is referring to a
bock trade. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> o )
<xsd: el enent nane="bl ockTradel d" type="PartyTradeldentifier" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">



The trade id of the block trade. This is used bY each one
of the allocated trades to reference the bl ock frade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.4 Amendment

2.4.1 Description:

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

2.4.2 Contents:

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

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

trade (exactly one occurrence; of the type Trade)

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

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

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

*  Complex type: AmendmentConfirmed

*  Complex type: RequestAmendmentConfirmation
Complex type: TradeAmendmentRequest

*  Complex type: TradeAmendmentResponse

2.4.4 Derived Types:

2.4.5 Figure:

9 ®eventld
Eventld

@ trade

Trade

* @ amendmentTradeDate
[

date
— (D (AmendmentDetaiIsmodel :l—

0 @ payment
—|Payment

2.4.6 Schema Fragment:

Amendment

® amendmentEffectiveDate
date

<xsd: conpl exType nanme="Amendnent ">
<xsd: annot at | on>
<xsd: docunment ation xm :|an
An event type that deflnes the content of an Anendnent
transacti on.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent > .
<xsd: ext ensi on base="Event">
<xsd: sequence>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentResponse

<xsd: el ement nane="trade" type="Trade"/>
<xsd: group ref="Anendnment Det ai | s. npdel "/ > i
<xsd: el enent nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ation xnl:|ang="en">
A paynent for the right to anend the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.5 Approval

2.5.1 Description:
A specific approval state in the workflow.
2.5.2 Contents:

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

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

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

2.5.3 Used by:
Complex type: Approvals

2.5.4 Derived Types:

2.5.5 Figure:

®type
CDATA

* @ status %
Approval — CDATA

0 @ spprover
—|cDATA

2.5.6 Schema Fragment:

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



2.6 Approvals

2.6.1 Description:

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

2.6.4 Derived Types:

2.6.5 Figure:

2

Approvals

@ approval
E—&), PP

Approval

2.6.6 Schema Fragment:

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



2.7 BestFitTrade

2.7.1 Description:
A type used to record the differences between the current trade and another indicated trade.
2.7.2 Contents:

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) The identifier for the trade compared
against.

differomlences (zero or more occurrences; of the type TradeDifference) An optional set of detailed difference
records.

2.7.3 Used by:
*  Complex type: TradeMismatched

2.7.4 Derived Types:

2.7.5 Figure:

@ tradel dentifier
S Tradeldentifier

=B
C differences
*
TradeDifference

BestFitTrade

2.7.6 Schema Fragment:

<xsd: conpl exType nane="BestFit Trade">
<xsd: annotati on>
<xsd: docunentation xnm : Il ang="en">
A type used to record the differences between the current trade
and” anot her indicated trade.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o o
<xsd: el enment nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en"> )
The identifier for the tifade conpared against.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement nanme="di fferences" type="TradeDi fference" m nCccurs="0" maxQOccur s="unbounded":
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
An optional set of detailed difference records.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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2.8 BlockTradeldentifier

2.8.1 Description:

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

2.8.2 Contents:

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

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

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

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

2.8.3 Used by:
*  Complex type: RequestAllocation

2.8.4 Derived Types:

2.8.5 Figure:

@ partyReference
PartyReference

@ tradeld
Tradeld

@ versionedTradeld
VersionedTradeld

®linkid
Linkld

@ allocationTradeld
PartyTradel dentifier

2

BlockTradel dentifier

:

@ blockTradeld
PartyTradel dentifier

51 R

2.8.6 Schema Fragment:

<xsd: conpl exType nanme="Bl ockTradel dentifier">
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<xsd: annot ati on> .
<xsd; docunent ati on xm : | ang
This type I's used to Iden
bock trtade.

—ren" >
tif

y that a trade id is referring to a

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

used by the

The trade id of the parent trade for N-level allocations
This elenment is only used to nodel N-level allocations in
which the trade acts as block and all ocated trade at the
same tinme. This basically nmeans the ability to allocate a
block trade to nultiple’allocation trades, and then
allocate th f inturn to other allocation trades (and so

</ xsd: docunen
</ xsd: annot ati on
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

i
t
es
on if desired
2



2.9 ChangeContract

2.9.1 Description:
Abstract base class for changes to a Contract.
2.9.2 Contents:

contractReference (exactly one occurrence; of the type ContractReference) Identification of the Contract
which is subject to change.

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

e;{ectlveDate (exactly one occurrence; of the type xsd:date) The date on which the change becomes
effective

payment (zero or one occurrence; of the type Payment) Payment for the right to change the Contract.
2.9.3 Used by:

«  Complex type: ChangeContractSize
Complex type: ContractTermination

2.9.4 Derived Types:

Complex type: ChangeContractSize
«  Complex type: ContractTermination

2.9.5 Figure:

@ contractReference
ContractReference

@ date
'S date

ChangeContract @ cifectiveDate
[ ]

date
C? @ payment %
Payment

2.9.6 Schema Fragment:

<xsd: conplexT¥pe nane:"Changerntract" abstract="true">
<xsd: annot at | on>
<xsd: docunentation xnl ;| ang="en
Abstract base class for changes to a Contract.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="contract Ref erence" type="Contract Ref erence">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="e
Identification of the Cbntract mhlch i s subject to change.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="dat e" type="xsd'date">
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="e .
The date on which the the partles enter into the change.
</ xsd: docunent at i on>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.ChangeContractSize
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</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="effectiveDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en" > i
The date on which the change becones effective.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentatjon xnl:lang="en">
Payment for the right to change the Contract.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.10 ChangeContractSize

2.10.1 Description:

Represent a change in Contract Size

2.10.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ChangeContract)
» Abstract base class for changes to a Contract.

2.10.3 Used by:

*  Complex type: Contractincreased
*  Complex type: ContractPartialTermination

2.10.4 Derived Types:

2.10.5 Figure:
@ contractReference
ContractReference
®date _
date
@ cffectiveDate
date
@ @ payment %
Payment
4 changel nNotional Amount
P Money
- [EH
(ChangeContrertSize # outstandingNotional Amount
Money
@ changel NNumberOfOptions
decimal

@ outstandingNumberOf Options #

decimal

@ changel nNumberOf Units #

decimal

decimal

@ outstandingNumberOf Units #

2.10.6 Schema Fragment:

<xsd: conpl exType nane="ChangeContract Si ze" >
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<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en">
Represent a change 1 n Contract Size
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract">
<xsd: choi ce>
<xsd: sequence> .
<xsd: el ement nanme="changel nNot i onal Amount" type="NMoney" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anmount by which the Notional Anmount
changes
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="out st andi ngNot i onal Amount " type="NMoney" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
Specifies the Notional afount after the Change
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el enent nanme="changel nNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
Specifies the fixed anmount by which the Nunber of
tions changes
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enrent nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">

<xsd: annot ati on>
<xsd: docunentati on xnml :lang="en">
Speci fies the Nunmber of tions after the Change.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el ement nane="changel nNurmber Of Uni t s" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Nunber of Units
changes
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el emrent nanme="out st andi ngNumber O Uni t s" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an€f?en">
Specifies the Nunber of Units
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2.11 Collateral

2.11.1

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

2.11.2

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

Description:

Contents:

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

2.11.3

Used by:

*  Complex type: Contract
Complex type: Trade

2.11.4

2.11.5

Derived Types:

Figure:

2

Collateral

@ independentAmount
IndependentAmount

2.11.6

<xsd: conpl exT
<xsd ah

Schema Fragment:

> anhnot a%ll on>

pe nane="Col | ateral ">

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

</

A'type

for defining the obl

ations of the counterparty subject

to ctredit support fequirenents

xsd: docunent ati on>

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

<xsd: el enent

</

<xsd: annot ati on>

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

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

I ndependent Anpunt 1s an anmount that usua

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

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

</ xsd: sequence>

</ xsd:

conpl exType>

e counterparty) or (ii) callable after
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2.12 Contract

2.12.1 Description:
Definition of a Financial Contract.
2.12.2 Contents:

header (exactly one occurrence; of the type ContractHeader) Contract header containing identification and
other information which is independent of the type of financial product which is the subject of this contract.

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

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

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

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation
Agent City. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

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

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

governingLaw (zero or one occurrence; of the type GoverningLaw) Governing Law applicable to this Contract
2.12.3 Used by:

Complex type: ContractCreated

2.12.4 Derived Types:

2.12.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/Element.
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractCreated

@ header
ContractHeader

@ product

?

O @ otherPartyPayment
Payment

® calculationAgent %

:

—( ?
'S - Cal culationAgent
— EH (Cal culationAgent.model :l—
0 4 cal culationAgentBusinessCenter
—|BusinessCenter
@ collateral
o
CCollamerd
@ @ documentation
—|Documentation
0 ® governingLaw
GoverningLaw

2.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract">
<xsd: annot ati on> .
<xsd: document ati on_xm : | ang="en" >
Definition of a Financial Contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement name="header" type="ContractHeader">
<xsd: annot ati on>
<xsd: docunentation xnm:|ang="en"> . .
Contract header containing identification and other .
i nformati on which is independent of the type of financial
product which Is the subject of this contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement ref="product"/>

<xsd: el ement nane="ot herPartyPayment" type="Paynent" m nCccurs="0"

<xsd: annot ati on>
<xsd:; docunentation xnm : |l ang="en"> . .
her fees or additional "paynents associated with the

contract, e.g. broker comm 5sions, where one or nore of the

parties involved are not principal parties involved in the

cont ract )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: group ref="Cal cul ati onAgent . nodel "/ >
<xsd: el enent name="col [ ateral”
<xsd: annot ati on> .
<xsd; docunent ati on xnm : | ang="en">
Defines collateral obiligations of a Party
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

type="Col l ateral ™ m nCccurs="0">

maxCccur s=" unbounded" >

<xsd: el ement name="docunentation" type="Docunentation” m nCccurs="0">

<xsd: annot ati on>
<xsd: docunmentati on xm :| an?:"en">
Defines the definitions th

and the date it was signed
</ xsd: docunent at i on>

at govern the docunent and should
i nclude the year and type of definitions referenced, alon
w th any rel evant docunentation (such as master agreenent



</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el enent nane="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:|ang="en">
Governi ng Law applicable™to this Contract
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.13 ContractHeader

2.13.1 Description:

Coratract header containing identification and other information which is independent of the type of financial
product

2.13.2 Contents:

identifier (one or more occurrences; of the type Contractldentifier) Identification of the Contract. Each party to
the contract may assign multiple identifiers.

information (zero or more occurrences; of the type Contractinformation) Information regarding the Contract
from the perspective of the party referenced.

contractDate (exactly one occurrence; of the type IdentifiedDate) Corresponds to the trade date. This element
will be renamed tradeDate in the next major version (5.0) of FpML.

2.13.3 Used by:
*  Complex type: Contract

2.13.4 Derived Types:

2.13.5 Figure:

‘. o
GD |denuﬂ9' ]

Contractldentifier

* @ information
a EH O
ontractHeader

[f3]

Contractlnformation

@ contractDate a

IdentifiedDate

2.13.6 Schema Fragment:

<xsd: conplexType nane="Cont r act Header " >
<xsd: annot at | on>
<xsd: docunentation xm :|ang="en"> )
Contract header contalnln% |dent|f|c ion and other information
whi ch i s I ndependent of the type of nanci al product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent nane="identifier" type:"CbntractIdentlfler" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: documrent ati on_xm : | ang="e
Identification of the Cbntract Each party to the contract
may assign multiple identifiers.
</ xsd: docuient at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement name="i nf or mati on" type:"CbntractInfornatlon" m nCccur s="0" maxQOccur s="unbounc
<xsd: annot at | on>
<xsd; document ati on xm : | ang="e
Information regarding the Cbntract fromthe perspective of
the party referenced.
</ xsd: docunhent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el ement nane="contractDate" type="IldentifiedDate">
<xsd: annot at | on>
<xsd: docunent ati on xm I ang="en">_ )
Corresponds to the trade date. This element will be renanmed


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Contract

tradeDate in the next major version (5.0) of FpM.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.14 Contractid

2.14.1 Description:

AI contact id identifier allocated by a party. FpML does not define the domain values associated with this
element.

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

2.14.3 Used by:

*  Complex type: Contractldentifier
Complex type: VersionedContractld

2.14.4 Derived Types:

2.14.5 Figure:

2 ®id _] (®contractidScheme
Contractld ID uri

2.14.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract!d">
<xsd: annot ati on>
<xsd: docunentation xnml ;lang="en">
A contact id identifier allocated by a Rarty. FpM. does not
define the donmmi n val ues associated"wth this el enent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString"> )
<xsd:attr| bute nane="contractl| dSchene" "t ype="xsd: anyURl " use="required"/>
<xsd:attribute name="id" type="xsd:I1D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.ContractIdentifier
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2.15 Contractldentifier

2.15.1 Description:
A type defining a contract identifier issued by the indicated party.
2.15.2 Contents:

partyReference (exactly one occurrence; of the type Part¥/Reference) A pointer style reference to a party
identifier defined elsewhere in the document. The party referenced has allocated the contract identifier.

Either
contractld (one or more occurrences; of the type Contractld) A contract id which is not version aware.
Or

versionedContractld (one or more occurrences; of the type VersionedContractld) A contract id which is
version aware.

2.15.3 Used by:

*  Complex type: ContractHeader
*  Complex type: ContractReference

2.15.4 Derived Types:

2.15.5 Figure:

@ partyReference a

PartyReference

* - - @ contractld
Contractldentifier Contractld

@ versionedContractld

u

\ersionedContractld

2.15.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Contractldentifier">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) o
A type defining a contract identifier issued by the indicated

party. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en">
A pointer style reference to a party
e|l sewhere in"the docunent. The party
the contract identifier.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: annot ati on>
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<xsd: docupent ati on xnl:|ang="en"> o
Where the legal activityis to agree a contract of variation
t hen the business process should™be to nodify a contract.
This is a contract in its ow right and not a version of a
previous contract. Wiere the business process is to replace
and supersede a contract then you have a new contract and a
contract version should not be used

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el ement name="contractld" type="Contractld" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ation xnl ;I ang="en">
A contract id which is ndot version aware.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ]
<xsd: el ement nane="versi onedContractld" type="VersionedContractld" nmaxOccurs="unbounded":
<xsd: annot ati on> _
<xsd: docunent ation xnl ;| ang="en">
A contract id which is version aware.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.16 Contractinformation

2.16.1 Description:

A type defining additional contract information issued by the indicated party. This type will typically be used as
an extension point for contract processing information, in the same way that an extension point is provided for
trade processing information.

2.16.2 Contents:

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

2.16.3 Used by:

Complex type: ContractHeader

2.16.4 Derived Types:

2.16.5 Figure:
* @ partyReference
ContractInformation L PartyReference

2.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract | nformation">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining additional contract inf
indicated party. This type wll| typica
point for contract procéessing I nformati
an extension point is provided for trad
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> . o .
Identifies that party that has ownership of this information.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

rmation i ssued by the .
y be used as an extension
n, in the sapne way that

0
I
0 1
e processing I nformation.
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2.17 ContractNovation

2.17.1 Description:
Details of the Contract Novation
2.17.2 Contents:

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

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

remainingParty (exactly one occurrence; of the tyﬂe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree-wa% novation the party referenced is the Remaining
Party in the novation. Remaining Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

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

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

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

Either

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

Or

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

Or

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

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

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



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

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

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

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

payment (zero or one occurrence; of the type Payment) Payment for the Novation.
2.17.3 Used by:

*  Complex type: ContractNovated

2.17.4 Derived Types:

2.17.5 Figure:
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2

ContractNovation

_

—(ContractNovati onDetails.model :I—

@ newContractReference
ContractReference

@ newContract
Contract

ContractReference

@ oldContractReference

@ oldContract
Contract

ContractReference

@ newContractReference

@ newContract
Contract

@ transferor
PartyReference

@ transferee
PartyReference

@ remainingParty
PartyReference

:

@ otherRemainingParty

:

@ novationDate
date

PartyReference

®novationContractDate

date
@ novatedAmount
Money
@ novatedNumberOfOptions
decimal
@ novatedNumberOfUnits
decimal

@ fullFirstCal cul ationPeriod

E

@ firstPeriodStartDate

boolean

@ nonReliance

FirstPeriodStartDate

,\I,) @ payment ;

*

CI)®@@~®0@

Empty

@ creditDerivativesNotices
CreditDerivativesNotices
@ contractual Definitions
Contractual Definitions

@ contractual TermsSupplement

Contractual TermsSupplement

:




2.17.6 Schema Fragment:

<xsd: conplexType nane="Cont r act Novati on" >
<xsd: annot at | on>
<xsd: docunentati on xm :lang="en">
Detail's of the Contract vation
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: group ref="ContractNovationDetails. node|"/>
<xsd: el enent nane="paynent" type="Paynent” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
Payment for the Novat | on.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



2.18 ContractReference

2.18.1 Description:
A type which contains identifiers to a single contract, which are assigned by parties to the contract.
2.18.2 Contents:

identifier (one or more occurrences; of the type Contractldentifier) A contract identifier which is assigned by a
party to the contract.

2.18.3 Used by:

Complex type: ChangeContract
» Complex type: ContractReferenceMessage

2.18.4 Derived Types:

2.18.5 Figure:

* ::‘Wmmﬂﬁa
+
ContractReference Contractldentifier

2.18.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Contr act Ref erence" >
<xsd: annot ati on>
<xsd: docunentation xm :l ang="en" > . .
A type which contains identifiers to a single contract, which are
assigned by parties to the contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) o o
<xsd: el ement nanme="identifier" type="Contractldentifier" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> .
A contract identifier which iI's assigned by a party to the
contract. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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2.19 ContractTermination
2.19.1 Description:

Contract Termination Details.

2.19.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ChangeContract)
» Abstract base class for changes to a Contract.

2.19.3 Used by:

*  Complex type: ContractFullTermination

2.19.4 Derived Types:

2.19.5 Figure:

@ contractReference
ContractReference

L 2
date

S date
 [E]
ContractTermination ’ effectiveDate 4
=

date

G @ payment
—/|Payment

2.19.6 Schema Fragment:

<xsd:c0np|exT¥pe nane="Contract Term nati on">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
Contract Term nation Details.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2.20 CreditDerivativesNotices

2.20.1 Description:
2.20.2 Contents:

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

to 2004 ISDA Novation Definitions.

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

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

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

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

Novation Definitions.
2.20.3 Used by:

2.20.4 Derived Types:

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

boolean

@ physical Settlement ﬂ

2.20.6 Schema Fragment:

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

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

Noti ce Delivered

t t
\6 Under New

O

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

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

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

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



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



2.21 DataDocument

2.21.1 Description:

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

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

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

validation (zero or more occurrences; of the type Validation)
party (zero or more occurrences; of the type Party) A legal entity or a subdivision of a legal entity.

2.21.3 Used by:
*  Complex type: ValuationDocument

2.21.4 Derived Types:
Complex type: ValuationDocument

2.21.5 Figure:

@®version @ expectedBuild @ octualBuild
positivel nteger positivel nteger
—{Vaiidation model j—@’,"a'_ida“‘)” %
Validation

®trade
*
_CTrade
L 4 @ portfoli
|| N\ C* portrolio
DataDocument klj ®— Portfolio .
+

®event
Event

%]

& @ party
Party

2.21.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Dat aDocunent " >
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
A type defining a content nodel that is backwards conpatib
ol der FpM. rel eases and which can be used to contain sets o
wi t hout * expressi ng any processing intention.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Documrent ">
<xsd: sequence>

e with
f data
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<xsd: group ref="Validation.nodel"/>
<xsd: choi ce>
<xsd: sequence>

<xsd: el enent nane="trade" type="Trade"

<xsd: annotatlon>

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

m nCQccur s="0"

The root elenent in an FPM. trade docunent.

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

<xsd: el enent nane="portfolio" type="Portfolio"

<xsd: annot ati on>
<xsd: docunment ati on xni :

m nCccur s="0"

Ian
An arbltarY group |n9 grade references (and
her ol

possi bly o port I 0S)
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>

<xsd: sequence>

<xsd: el enent ref="event" maxQccurs="unbounded" >

<xsd: annot at i on>

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

A busi ness event.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd; sequence>
</ xsd: choi ce>

<xsd: el enent nane="party" type="Party" m nCccurs="0"

<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

Alegal entity or a subdivision of a |egal

</ xsd: docunent ati on>
<xsd: document ati on xn:|ang="en">
Parties can performmultiple role
For exanple, the principal partie
Baynents fron1t|ne to tine durlng
nay i ncl ude other parties Inv
he trade, such as parties ac
novatlon transferor/transferee, b
agent, etc. In PNL roles are defi
wthin a docunen
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

entity.

maxCccur s="unbounded" >

maxCccur s=" unbounded":

maxQccur s="unbounded" >



2.22 Document

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

2.22.3 Used by:

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

2.22.4 Derived Types:

»  Complex type: DataDocument
*  Complex type: Message

2.22.5 Figure:

* ®version @ expectedBuild @ octualBuild
Document I:‘ positivel nteger positivel nteger

2.22.6 Schema Fragment:

<xsd: conpl exType nanme="Docunent" abstract="true">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
The abstract base type fromwhich all FpM. conpliant nessages and
docunent s nust be derived.
</ xsd: docunent ati on>
</ xsd: annot ati on> ) )
<xsd:attributeGoup ref="VersionAttributes.atts"/>
</ xsd: conpl exType>
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2.23 Event

2.23.1 Description:

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

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

2.23.3 Used by:

* Element: event

Complex type: Amendment

Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

Complex type: Termination

2.23.4 Derived Types:

Complex type: Amendment

*  Complex type: CreditEventNoticeDocument
*  Complex type: Increase

*  Complex type: Novation

*  Complex type: Termination

2.23.5 Figure:

* S‘meﬂ%
Event Eventld

2.23.6 Schema Fragment:

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

2.24.1 Description:

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

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

2.24.3 Used by:
* Complex type: Event

2.24.4 Derived Types:

2.24.5 Figure:

L 2 ®id _| (®eventidScheme
Eventld ID uri

2.24.6 Schema Fragment:

<xsd: conplexT¥pe nane="Event | d">
<xsd: annot at | on>
<xsd: docunentati on xn : I ang="en"
An event reference identifier allocated by a party. FpM. does not
deflne t he domal n val ues associated with this elenent Not e t hat
e domain values for this element are not strictly an enunerated

</xsd docunent at i on>
</ xsd: annot at i on>
<xsd: S|aneCDntent>
<xsd: ext ensi on base=" xsd: normal i zedStri ng" >
<xsd:attribute nane= eventIdSchene use— 'required" type="xsd:anyURlI"/>
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.25 ExecutionDateTime

2.25.1 Description:

A type defining the trade execution date time and the source of it. For use inside containing types which
already have a Reference to a Party that has assigned this trade execution date time.

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

2.25.3 Used by:
*  Complex type: PartyTradelnformation

2.25.4 Derived Types:

2.25.5 Figure:

. _ @ executionDateTimeScheme
ExecutionDateTime i
uri

2.25.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Executi onDat eTi ne" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">

A tyEe defining the trade execution date time and the source of
it. For use InSide containjing types which already have a
Ref erence to a Party that haS aSsigned this trade execution date

tine.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > .
<xsd: ext ensi on base="xsd: dateTi ne"> __
<xsd: attri but e nane="executi onDat eTi nreSchene" type="xsd: anyURl ">
<xsd: annot ati on>
<xsd: docupent ati on xni:Ilang="en"> ) )
Identification of the source (e.g. clock id) generating the
execution date tine.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: attri| bute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.26 FirstPeriodStartDate

2.26.1 Description:
2.26.2 Contents:

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

2.26.3 Used by:
2.26.4 Derived Types:

2.26.5 Figure:

*

FirstPeriodStartDate

2.26.6 Schema Fragment:

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

t ype="xsd: | DREF"

ecore: reference="Party"/>



2.27 Increase

2.27.1 Description:

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

2.27.2 Contents:

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

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

Either

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

Or

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

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

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

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

Complex type: IncreaseConfirmed

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

2.27.4 Derived Types:

2.27.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseResponse

@®trade

O ®eventld
Eventld
Trade

4|:TradeOrTradeReference. model
@ tradeReference

Party Tradel dentifiers

date

@ increaseTradeDate 4
=

date

@ increaseEffectiveDate 4
=

@ increasel nNotional Amount

: Money

(I ncreaseDetails.model :l—

Money

@ increasel NNumberOfOptions
decimal

® outstandingNumberOf Options

decimal

@ outstandingNotional Amount a

0 @ payment %
Payment

2.27.6 Schema Fragment:

<xsd: conpl exType name="Incr ease" >
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
An event type that definés the content of an Increase
transacti on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO TradeRef erence. nodel "/ >
<xsd: group ref="IncreaseDetails. nmdel"/> )
<xsd: el ement nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?:"en">
A paynment for the right to increase the trade.
</ 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>



2.28 IndependentAmount

2.28.1 Description:

2.28.2 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.

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

2.28.3 Used by:

Complex type: Collateral

2.28.4 Derived Types:

2.28.5 Figure:

S 4|:PayerRecei ver.model j

EH

IndependentAmount o 2 paymentDetail
PaymentDetall

2.28.6 Schema Fragment:

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

2.29.1 Description:

The data type used for link identifiers.

2.29.2 Contents:

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

2.29.3 Used by:
e Complex type: PartyTradeldentifier

2.29.4 Derived Types:

2.29.5 Figure:

o R

2.29.6 Schema Fragment:

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

2.30.1 Description:
A type to represent a portfolio name for a particular party.
2.30.2 Contents:

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

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

*  Complex type: Portfolio

2.30.4 Derived Types:

2.30.5 Figure:

@ partyReference a

S PartyReference

—
° @ portfolioName
PortfolioName

PartyPortfolioName

2.30.6 Schema Fragment:

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

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

Either

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

Or

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

2.31.3 Used by:
«  Complex type: TradeSide

2.31.4 Derived Types:

2.31.5 Figure:

@ party
'S < PartyReference

PartyRole
@ account
AccountReference

2.31.6 Schema Fragment:

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

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

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

2.32.1 Description:

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

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

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

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

2.32.3 Used by:

Complex type: AllocationTradeldentifier
*  Complex type: BlockTradeldentifier

*  Complex type: Allocation

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

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

»  Complex type: PartyTradeldentifiers

*  Complex type: TradeAmendment
Complex type: TradeHeader

Complex type: Tradeldentifyingltems

*  Complex type: TradeValuationltem

2.32.4 Derived Types:

*  Complex type: AllocationTradeldentifier
«  Complex type: BlockTradeldentifier

2.32.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.BlockTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Allocation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.BlockTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.CancelTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.CancelTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmTrade
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PartyTradeIdentifiers
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.TradeAmendment
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.TradeHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeIdentifyingItems
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.TradeValuationItem
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.AllocationTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.BlockTradeIdentifier

@ partyReference a

PartyReference

@ tradeld
'S Tradeld

- EF
PartyTradeldentifier @ versionedTradeld

VersionedTradeld
© EDOHmdd
Linkld

2.32.6 Schema Fragment:

<xsd: conplexT¥pe nane="PartyTradel dentifier">
<xsd: annot at | on>
<xsd: docunentation xnl :lang="en">

A type defining one or nore trade identifiers allocated to the
trade by a parfy. Alink identifier allows the trade to be
associ ated wth other related trades, e.g. trades formng part of
a larger structured transaction. It 1s eXxpected that for externa
conmuni cati on of trade here wll be only one tradeld sent 1n the

docunment per part
</ xsd: docunent ati on
</ xsd: annot at.i on>
<xsd: conplebentent> o
<xsd: ext ensi on base="Tradel dentifier">
<xsd: sequence> .
<xsd: el enent nanme="linkld" type="Linkld" mnCccurs="0" maxQccurs="unbounded" >
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
Alink identifier aliow hg the trade to be associ at ed
th other rel ated trades, t he I|nkld naY contaln a
adeld for an associated’ tra e or several a trades
y be given the sane |inkld, FpM. does not def |ne t he
mai n val ues associated with this el enent, hbte t hat the
domai n val ues for this elenment are not strictly an
enunerated |ist.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

83-=



2.33 PartyTradeldentifiers

2.33.1 Description:

A type containing multiple partyTradeldentifier.

2.33.2 Contents:

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

*  Complex type: ContractCreated
*  Complex type: PositionConstituent

2.33.4 Derived Types:

2.33.5 Figure:

* ° @ party Tradel dentifier
PartyTradel dentifiers u Party Tradel dentifier

2.33.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> o
A type containing nultiple partyTradeldentifier.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> o o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier" maxCccurs="unbounded"/
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-valuation-4-3.xsd#Complex.PositionConstituent

2.34 PartyTradelnformation

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

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

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

executionDateTime (zero or one occurrence; of the type ExecutionDateTime) Trade execution date time
provided by the owner of the party trade information.

2.34.3 Used by:
e« Complex type: TradeHeader

2.34.4 Derived Types:

2.34.5 Figure:

@ partyReference
PartyReference

2

- sz.“ada
Party Tradel nformation Trader

@ @ executionDateTime
—/|ExecutionDateTime

2.34.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PartyTradel nformati on">
<xsd: annot ati on>
<xsd:; docunentation xnl:|ang="en"> .
A type defining additional information that may be recorded
agai nst a trade.
</ xSd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docupentation xnl:lang="en"> . o .
Identifies that party that has ownership of this information
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="trader" type="Trader" mi nQccurs="0" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
Identifies the person or persons who assuned the role of
trader for this trade.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el ement > . ) . ) .
<xsd: el ement nanme="executionDateTi ne" type="ExecutionbDateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl: |l ang="en">
Trade execution date tine provided by the owner of the party
trade information.
</ xsd: docunent ati on>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.TradeHeader

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



2.35 PaymentDetail

2.35.1 Description:

2.35.2 Contents:

Either

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

Or

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

Or

paymentDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Payment date.
Either

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

2.35.3 Used by:

Complex type: IndependentAmount

2.35.4 Derived Types:

2.35.5 Figure:

@ adjustabl ePaymentDate
AdjustableDate2

date

@ odjustedPaymentDate 4

@ paymentDate a

Y AdjustableOrRelativeDate

_

PaymentDetail

@ paymentAmount
Money

@ paymentRule
PaymentRule

G @ paymentAmount a
Money

N

2.35.6 Schema Fragment:

<xsd: conpl exType nanme="Paynment Detail ">
<xsd: sequence>
<xsd: choice m nCccurs="0">
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<xsd: el ement nane="adj ust abl ePayment Dat e" type="Adj ust abl eDat e2" fpnl-annotati on: depr ecat
<xsd: annot ati on> _
<xsd; docunentation xnl:|lang="en"> )
A fixed anount paynment date that shal| be subject to
adj ustent i n accordance with the aPPllcable usi ness day
convention if it _would otherw se fa on a day that is not
a business day. The applicabl e business day convention and
busi ness daK_are those specified in the dat eAdj ust nents
el enent within the general Ternms conponent. |SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" fpm -annotati on: deprecated="true"
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The adj usted paynent date. This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not iIntended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Paynment date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

</ xsd: choi ce>
<xsd: choi ce>

<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot ati on> .
<xsd; docunentation xnl :|lang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el ement nanme="paynent Rul e" type="Paynent Rul e">
<xsd: annot ati on> |
<xsd: docunentation xnl:Ilang="en">
A type defining the calculation rule.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="paynent Amount" type="Money" mi nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl : |l ang="en">
A fixed payment anount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>

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



2.36 PaymentRule

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

2.36.3 Used by:

*  Complex type: PercentageRule
*  Complex type: PaymentDetail

2.36.4 Derived Types:
«  Complex type: PercentageRule

2.36.5 Figure:

O]

PaymentRule

2.36.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PercentageRule
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PaymentDetail
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2.37 PercentageRule

2.37.1 Description:

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

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

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

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

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

2.37.3 Used by:

2.37.4 Derived Types:

2.37.5 Figure:
@ paymentPercent
‘ ~ O_ decimal
I © 1
PercentageRule @ notional AmountReference
Notional AmountReference

2.37.6 Schema Fragment:

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



2.38 Portfolio

2.38.1 Description:
A type representing an arbitary grouping of trade references.
2.38.2 Contents:

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

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

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

2.38.3 Used by:

*  Element: portfolio

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

2.38.4 Derived Types:
Complex type: QueryPortfolio

2.38.5 Figure:

‘ .
@ partyPortfolioName

PartyPortfolioName

2

@ tradeld %
—) *
Portfolio CTradeId

O @ portfolio
Portfolio

2.38.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Element.portfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.QueryPortfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Portfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.QueryPortfolio

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



2.39 PortfolioName

2.39.1 Description:

The data type used for portfolio names.

2.39.2 Contents:

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

2.39.3 Used by:
*  Complex type: PartyPortfolioName

2.39.4 Derived Types:

2.39.5 Figure:

L 4 ®id @ portfolioNameScheme
PortfolioName 1D uri

2.39.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PartyPortfolioName

2.40 QueryParameter

2.40.1 Description:

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

2.40.2 Contents:

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

2.40.3 Used by:
*  Complex type: QueryPortfolio

2.40.4 Derived Types:

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

2.40.6 Schema Fragment:

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

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.QueryPortfolio

2.41 QueryParameterld

2.41.1 Description:

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

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

2.41.3 Used by:
*  Complex type: QueryParameter

2.41.4 Derived Types:

2.41.5 Figure:

* ®id | (®queryParameterldScheme
QueryParameterld 1D uri

2.41.6 Schema Fragment:

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

3
—
—0
=
Q.
D
(2]

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.QueryParameter

2.42 QueryParameterOperator

2.42.1 Description:

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

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

2.42.3 Used by:

Complex type: QueryParameter

2.42.4 Derived Types:

2.42.5 Figure:

* ®id @ queryParameterOperatorScheme
QueryParameterOperator ID uri

2.42.6 Schema Fragment:

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

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.QueryParameter

2.43 QueryPortfolio

2.43.1 Description:

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

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

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

*  Element: queryPortfolio
Complex type: RequestedPositions

2.43.4 Derived Types:

2.43.5 Figure:

‘ .
C? partyPortfolioName

PartyPortfolioName

(Ef‘nadad
'S Tradeld

QueryPortfolio — Y por tfolio
O

Portfolio

@ ° @ queryParameter
u QueryParameter

2.43.6 Schema Fragment:

<xsd:conp|exT¥pe nane="QueryPortfolio">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">

A type rePresentlng a poftfolio obtained by querying the set of
trades held in a repository. It contalns trades hatching the
intersection of all criteria specified using one or noreée i
qgueryParapeters or trades matching the unionh of two or nore child

queryPortfolios.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Portfolio">
<xsd: sequence>
<xsd: el ement nane="queryParaneter" type="QueryParaneter" nmaxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Element.queryPortfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.RequestedPositions




2.44 Strategy

2.44.1 Description:

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

2.44.2 Contents:

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

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

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

2.44.3 Used by:

* Element: strategy

2.44.4 Derived Types:

2.44.5 Figure:

&) @ premiumProductReference
* —|ProductReference

o 9Qproduct

2.44.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/Element.
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Element.strategy

2.45 Trade

2.45.1 Description:
A type defining an FpML trade.
2.45.2 Contents:

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

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

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

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

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

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation
Agent City. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

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

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

governingLaw (zero or one occurrence; of the type GoverningLaw) Identification of the law governing the
transaction.

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

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

2.45.3 Used by:

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

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/Element.
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Amendment
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-valuation-4-3.xsd#Complex.PositionConstituent
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.RequestTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.TradeAmendment
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeConfirmed

Complex type: TradeCreated
Complex type: TradeValuationltem

2.45.4 Derived

2.45.5 Figure:

Types:

@ tradeHeader

TradeHeader

@ product

?

Payment

@ otherPartyPayment

.

PartyReference

@ brokerPartyReference

:

Trade —

(Cal culationAgent.model :I—

@ collatera 5
Collateral

@ documentation
Documentation

|

@ governingLaw
GoverningLaw

@ allocations
Allocations
@ tradeSide 5
TradeSide £

~é>o@@@@

2.45.6 Schema Fragment:

<xsd: conpl exT%/

<xsd: annot a

I on>

pe nane="Trade" >

@ calculationAgent
CalculationAgent

.

& o

® cal cul ationA gentBusinessCenter

BusinessCenter

:

<xsd: docunmentati on xm_: | ang="en">
A type defining an FpM

</ xsd:! doc

unent at i on>

</ xsd: annot ati on>

<xsd
<xsd: an

:sequence>
<xsd: el enent

not at |1 on>

r ade.

nane="tradeHeader" type="TradeHeader">

<xsd: docunent ati on xm : I ang="en">


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.TradeValuationItem

The informati on on the trade which is not product specific,
e.g. trade date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd:.elenent ref="product"/>

<xsd: el enent name="ot her PartyPaynent" type="Paynent" m nCccurs="0" maxQccur s="unbounded" >

<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

O her fees or additional payments associated with the trade,
e. g. broker comm ssions, mhere one or nore of the parties
i nvol ved are not gr|nC|paI parties involved in the trade.

</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="br oker PartyRef erence" type="PartyReference" ni nCccurs="0"
<xsd: annot ation> Y
<xsd: docupent ati on xm : | ang="en" > )
Identifies that party (of parties) that brokered this trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: ei ement >
<xsd: group ref="Cal cul ati onAgent. nodel " i
<xsd: el enrent nane= colla rar" type—"CbIIateraI" m nQccur s="0">
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en">
Def i nes col | at eral oblllgatlons of a Party
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="docunentation" type="Docunentation" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm : Ian? en" >
Defines the definitions that govern the document and shoul d
I nclude the year and type of efinitions referenced, alon
wi th any rel evant docufentation (such as naster agreement
and the date it was signed.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el ement name="gover ni ngLaw' type="Governi ngLaw' m nQccurs="0">
<xsd: annot ati on> °
<xsd: document ati on xnl:lang="en"> . )
Identification of the I'aw governing the transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="al | ocations" type="Allocations" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">

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

structure.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > .
<xsd: el ement nane="tradeSi de" type="TradeSi de" m nCccurs="0" maxCccurs="2">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"> )
The parties to the Trade are grouped into Trade Sides. Each
Trade has as many as two sideS. Each side is a buyer or
recei ver of each’ |l eg or stream
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nanme="id" type="xsd:|D'/>
</ xsd: conpl exType>

maxQccur s=" unt



2.46 TradeDifference

2.46.1 Description:
A type used to record the details of a difference between two business objects/
2.46.2 Contents:

differenceType (exactly one occurrence; of the type DifferenceTypeEnum) The type of difference that exists.

differenceSeverity (exactly one occurrence; of the type DifferenceSeverityEnum) An indication of the severity
of the difference.

element (exactly one occurrence; of the type xsd:string) The name of the element affected.

basePath (zero or one occurrence; of the type xsd:string) XPath to the element in the base object.
baseValue (zero or one occurrence; of the type xsd:string) The value of the element in the base object.
otherPath (zero or one occurrence; of the type xsd:string) XPath to the element in the other object.
otherValue (zero or one occurrence; of the type xsd:string) Value of the element in the other trade.

miasingEIement (zero or more occurrences; of the type xsd:string) Element(s) that are missing in the other
trade.

eﬁtraEIement (zero or more occurrences; of the type xsd:string) Element(s) that are extraneous in the other
object.

message (exactly one occurrence; of the type xsd:string) A human readable description of the problem.
2.46.3 Used by:

Complex type: BestFitTrade

Complex type: PositionProposedMatch

*  Complex type: TradeCashflowsProposedMatch
*  Complex type: TradeMatched

2.46.4 Derived Types:

2.46.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionProposedMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsProposedMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched

@ differenceType a

DifferenceTypeEnum

DifferenceSeverityEnum

@ clement
string

@ basePath

string

®baseValue
'S string

. [
TradeDifference @ otherPath
string

@ otherValue a

string

@ missingElement a

@ differenceSeverity a

O

O

O

O

©

string

©

string

@ extraElement a

@ message

string

2.46.6 Schema Fragment:

<xsd: conpl exType name="TradeDi ff erence">
<xsd: annot ati on>
<xsd; docunentation xnl : |l ang="en"> )
A type used to record the details of a difference between two
busi ness ob{ects/
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nane="differenceType" type="DifferenceTypeEnuni >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anﬂ:"en">
The type of difference that exists.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el enrent nanme="differenceSeverity" type="DifferenceSeverityEnuni>
<xsd:annot ation> | L
<xsd: docunentation xpl :Ilang="en"> )
An indication of the severity of the difference.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el enent nane="el enent" type="xsd:string">
<xsd: annot ati on>
<xsd: docunentatjon xm : | ang="en">
The nane of the el ement affected.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i
<xsd: el ement nane="basePat h" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm :| ang="en" > .
XPath to the element in the base object.
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>
<xsd: docurment ati on xml : | ang="en" > )
The value of the elenent in the base object.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="ot her Pat h" type="xsd:str|ng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni: !an?
XPath to the el enent in the other obj ect.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="ot her Val ue" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni : !an?
Vai ue of the element in the other trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="m ssi ngEl enent" type="xsd: string" m nQccurs="0" maxQccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"
Elenent (s) that are mssing in the ot her trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="extraEl enent" type="xsd:string" m nCccurs="0"
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Elenent(s) that are extraneous in the other object.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="nessage" type="xsd:str|ng">
<xsd: annot at | on>
<xsd: document ati on xni : Ian?
human readabl e description of t he probl em
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s="unbounded" >



2.47 TradeHeader

2.47.1 Description:
A type defining trade related information which is not product specific.
2.47.2 Contents:

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

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

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

Complex type: Trade
2.47.4 Derived Types:

2.47.5 Figure:

° @ party Tradel dentifier
u Party Tradel dentifier

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

@ tradeDate
IdentifiedDate

2.47.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Trade

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



2.48 Tradeld

2.48.1 Description:

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

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

2.48.3 Used by:

Complex type: Portfolio
*  Complex type: Tradeldentifier
«  Complex type: VersionedTradeld

2.48.4 Derived Types:

2.48.5 Figure:

2 ®id _| (@tradeldScheme
Tradeld ID uri

2.48.6 Schema Fragment:

<xsd: conplexType name="Tr adel d" >
<xsd: annot at | on>
<xsd: docunent ati on xpl: Il ang="en"
A'trade reference identifier aIIocated by a p
define the domain val ues associated wwth'this
}hetdonaln values for this element are not st
i's
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nor rmal i zedString' i
<xsd:attribute name="tradel dScheng" Eype— xsd: anyURI " use="required"/>
<xsd:attribute nane="id" type="xsd:
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

arty. FpM. does not
ee Not e t hat
i

rictly an enuner at ed


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Portfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.TradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.VersionedTradeId

2.49 Tradeldentifier

2.49.1 Description:
A type defining a trade identifier issued by the indicated party.
2.49.2 Contents:

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

Either

tradeld (exactly one occurrence; of the type Tradeld)

Or

versionedTradeld (exactly one occurrence; of the type VersionedTradeld)

2.49.3 Used by:

Complex type: PartyTradeldentifier
Complex type: BestFitTrade

Complex type: ConfirmationCancelled
Complex type: RequestTradeStatus
Complex type: TradeAffirmed
Complex type: TradeAlleged
Complex type: TradeAlreadyMatched
Complex type: TradeAlreadySubmitted
Complex type: TradeCancelled
Complex type: TradeMatched
Complex type: TradeMismatched
Complex type: TradeNotFound
Complex type: TradeStatusltem
Complex type: TradeUnmatched

2.49.4 Derived Types:
Complex type: PartyTradeldentifier

2.49.5 Figure:

@ partyReference
PartyReference

* @ tradeld %
Tradel dentifier — Tradeld
@ versionedTradeld

VersionedTradeld

2.49.6 Schema Fragment:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PartyTradeIdentifier
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeStatusItem
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeUnmatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PartyTradeIdentifier

<xsd: conpl exType name="Tradel dentifier">
<xsd: annot ati on>
<xsd; docunentation xnl:|lang="en">, ) o
Atype defining a trade identifier issued by the indicated party.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style reference to a party
el sewhere in"the docunent. The party r
the trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce nmaxQccur s="unbounded" >
<xsd: el ement nane="tradel d" type="Tradeld"/> )
<xsd: el enrent nanme="versi onedTradel d" type="Versi onedTradel d"/>
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



2.50 Trader

2.50.1 Description:

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

2.50.3 Used by:

Complex type: PartyTradelnformation

2.50.4 Derived Types:

2.50.5 Figure:

* @ traderScheme
Trader uri

2.50.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.PartyTradeInformation

2.51 TradeSide

2.51.1 Description:

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

2.51.2 Contents:

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

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

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

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

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

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

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

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

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

2.51.3 Used by:
e Complex type: Trade

2.51.4 Derived Types:

2.51.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Trade

@ orderer
- PartyRole

—|PartyRole [=]

@ executor
—|PartyRole

@ confirmer
—/|PartyRole

___Ca
@ @ introducer
@
@

* @ creditor
TradeSide — PartyRole

@ @ calculater

- PartyRole

@OSettler

—|PartyRole

‘ ..
@ beneficiary

PartyRole

@ accountant
—Q®
PartyRole

2.51.6 Schema Fragment:

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

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

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

O
=



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

</ xsd: docunent ati on>

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

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

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

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

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

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

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

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



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



2.52 Validation

2.52.1 Description:

A reference identifying a rule within a validation scheme.

2.52.2 Contents:

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

2.52.3 Used by:
« Complex type: Reason

2.52.4 Derived Types:

2.52.5 Figure:

2 @ aidationScheme
Validation uri

2.52.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.Reason

2.53 VersionedContractid

2.53.1 Description:
Contract Id with Version Support
2.53.2 Contents:

contractld (exactly one occurrence; of the type Contractld)
version (exactly one occurrence; of the type xsd:nonNegativelnteger) The version number

effectiveDate (zero or one occurrence; of the type IdentifiedDate) Optionally it is possible to specify a version
effective date when a versionld is supplied.

2.53.3 Used by:
*  Complex type: Contractldentifier

2.53.4 Derived Types:

2.53.5 Figure:

@ contractld
‘ Contractld

VersionedContractld
4(VersionHistory.model :l

2.53.6 Schema Fragment:

<xsd: conpl exType nanme="Ver si onedContract|d">
<xsd: annot at | on>
<xsd: docurent atj on xn :|ang="en">
Contract Id with Version Support
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="contract|d" type— Cbntractld />
<xsd: group ref="VersionH story. nbdel’
<xsd: annot at i on>
<xsd: docunment atj on xni:|ang="en"> . .
The version of the contract |d. The contractld is versioned
and not the contract.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.ContractIdentifier

2.54 VersionedTradeld

2.54.1 Description:
Trade Id with Version Support
2.54.2 Contents:

tradeld (exactly one occurrence; of the type Tradeld)
version (exactly one occurrence; of the type xsd:nonNegativelnteger) The version number

effectiveDate (zero or one occurrence; of the type IdentifiedDate) Optionally it is possible to specify a version
effective date when a versionld is supplied.

2.54.3 Used by:
*  Complex type: Tradeldentifier

2.54.4 Derived Types:

2.54.5 Figure:

@ tradeld
2 Tradeld

VersionedTradeld
4(Versi onHistory.model j

2.54.6 Schema Fragment:

<xsd: conpl exType nanme="Ver si onedTr adel d" >
<xsd: annot at | on>
<xsd: document ati on xn :|ang="en">
Trade I'd with Version Support
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="tradel d" type=" Tradeld />
<xsd: group ref="VersionH story. nodel’
<xsd: annot at i on>
<xsd: docunentation xnl:lang="e
The version of the trade id. The tradeld is versioned and not
t he trade.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.TradeIdentifier

3 Global Elements



3.1 event

3.1.1 Description:

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

Element event is defined by the complex type Event

3.1.3 Used by:

«  Complex type: DataDocument

3.1.4 Substituted by:
. Element: creditEventNotice

3.1.5 Figure:

®event C ®eventld
Event Eventld

3.1.6 Schema Fragment:

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

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

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.DataDocument
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3.2 strategy

3.2.1 Description:

A strategy product.

3.2.2 Contents:

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

3.2.4 Substituted by:

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

3.2.6 Schema Fragment:

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



4 Groups



4.1 AccountReferenceOrPartyReference.model

4.1.1 Description:

4.1.2 Contents:

Either

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

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

4.1.3 Used by:
*  Complex type: Allocation

4.1.4 Figure:

@ accountReference %

AccountReference
(A ccountReferenceOrPartyReference.model
@ partyReference a

PartyReference

4.1.5 Schema Fragment:

<xsd:8roup_nanez"AccountReferencecxPartyReference.nnde|">
<xsd: choi ce>
<xsd: el ement nane="account Ref erence" type="Account Ref erence">
<xsd: annot ati on> .
<xsd; docunentation xm :lang="en"> ) )
Ref erence to the subaccolnt definition in the Party |ist.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent name="partyReference" type="PartyReference">
<xsd: annotation> . .
<xsd; docunentation xnl :lang="en">
Ref erence to the Barty definition
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Allocation

4.2 AllocationContent.model

4.2.1 Description:

4.2.2 Contents:

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

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

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

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

4.2.3 Used by:
*  Complex type: Allocation

4.2.4 Figure:

@ collatera
Collateral

@ creditChargeAmount
Money

(AllocationContent.modeI :I—

@ spprovals
Approvals

@ masterConfirmationDate
date

b o o &

4.2.5 Schema Fragment:

<xsd:group nane="Al | ocati onCont ent . nodel ">
<xsd: sequence> )
<xsd: el ement nanme="col |l ateral" type="Collateral"” m nQccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> ] ]
The sum that must be posted upfront to collateralize against
counterparty credit risk.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . )
<xsd: el ement nanme="cr edi t Char geAmount " type="Money" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> o ) )
Special credit fee assesSed to certain institutions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="approval s" type="Approval s" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
A contal ner for agproval states in the workfl ow
</ xsd: docunent at i on
</ xsd: annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="mast er Confirmati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl ;| ang="en">
The date of the confirmation ex

e b
i ntended to govern the allocated

cuted between the parties, and
trade between those parties.
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</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>



4.3 AmendmentDetails.model

4.3.1 Description:

4.3.2 Contents:

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

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

4.3.3 Used by:
Complex type: Amendment

4.3.4 Figure:

®amendmentTradeDate
date

(A mendmentDetails.model :l—

® amendmentEffectiveDate
date

4.3.5 Schema Fragment:

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


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Amendment

4.4 CalculationAgent.model

4.4.1 Description:

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

calculationAgentBusinessCenter (zero or one occurrence; of the type BusinessCenter) The city in which the
office through which ISDA Calculation Agent is acting for purposes of the transaction is located The short-form
confirm for a trade that is executed under a Sovereign or Asia Pacific Master Confirmation Agreement ( MCA ),
does not need to specify the Calculation Agent. However, the confirm does need to specify the Calculation
Agent Citly. This is due to the fact that the MCA sets the value for Calculation Agent but does not set the value
for Calculation Agent City.

4.4.3 Used by:

Complex type: Contract
« Complex type: Trade

4.4.4 Figure:

@ calculationAgent a

—/|calculationAgent

(Cal culationAgent.model :l—

BusinessCenter

?
0 @ cal culationAgentBusinessCenter a

4.4.5 Schema Fragment:

<xsd:8roup nane="Cal cul ati onAgent . nodel ">
<xsd: sequence> . . )
<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 :l ang="en"> )
The | SDA Cal cul ati on Agent responsib
associated with an optional early te
</ xsd: docunent at |1 on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el ement nane="cal cul ati onAgent Busi nessCenter" type="Busi nessCenter" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >

le for performng duties
rm nation

The city in which the office through which | SDA Cal cul ation
Agent 15 acting for purposes of thée transaction is |ocated
The short-formconfirmftor a trade that is executed under a
Sovereign or Asia Pacific Master Confirnmmti on Agreenent ( MCA
does not need to specify the Cal culation Agent. However,

he confirm does need to specify the Cal culation Agent City.
This is due to the fact that the MCA sets the value for
Cal cul ati on Agent but does not set the value for Calcul ation

Agent Cty. .
</ xSd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
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4.5 ContractNovationDetails.model

4.5.1 Description:
Model group with Contract Novation element content.
4.5.2 Contents:

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

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

remainingParty (exactly one occurrence; of the tyﬂe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree-wa% novation the party referenced is the Remaining
Party in the novation. Remaining Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

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

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

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

Either

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

Or

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

Or

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

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

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



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

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

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

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

4.5.3 Used by:
*  Complex type: ContractNovation

4.5.4 Figure:
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(ContractNovationDetaiIs.model :l—

@ newContractReference
ContractReference

@ newContract
Contract

ContractReference

@ oldContractReference

@ oldContract
Contract

ContractReference

@ newContractReference

@ newContract
Contract

@ transferor
PartyReference
@ transferee
PartyReference

@ remainingParty
PartyReference

.

@ otherRemainingParty

:

PartyReference
@ novationDate 4

49@@@»@0@

date

@ novationContractDate 4

date
@ novatedAmount
Money
@ novatedNumberOfOptions
decimal
@ novatedNumberOfUnits
decimal

@ fullFirstCal cul ationPeriod

o E
:

@ firstPeriodStartDate

FirstPeriodStartDate

@ nonRdiance

Empty
@ creditDerivativesNotices
CreditDerivativesNotices
@ contractual Definitions
Contractual Definitions

@ contractual TermsSupplement

:

Contractual TermsSupplement




4.5.5 Schema Fragment:

<xsd: group name="Cont ract Novati onDet ai | s. nodel ">
<xsd: annhot ati on> |
<xsd: docunmentati on xm : |l ang="en" >
Model group with Contract Novation el ement content.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce>
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en"> )
Choice Petmeen identification and representation of the new
contrac
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el ement nanme="newCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndicates a reference to the new Contract between the
transferee and the renmining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="newContract" type="Contract">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndi cates the new Contract between the transferee and the
remai ning party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: sequence>
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> )
Choice Petmeen identification and representation of the old
contrac
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: el ement nanme="ol dCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">,
Indicates a reference to the original contract between
the transferor and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="ol dContract" type="Contract">
<xsd: annot ati on>
<xsd: docunent ation xpl:|ang="en">
Indicates the original Contract between the transferor
and the reminjng party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>.
<xsd: choi ce m nCccurs="0">
<xsd: annotation> .
<xsd: docunentati on xnml ;| ang="en"> )
Choi ce between identification and representati on of the
new contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el ement nane="newContract Ref erence" type="Contract Reference"/>
<xsd: el enent name="newContract" type="Contract"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">
<xsd: annot ati on>
<xsd: docunent atjon xm : I ang="en">

A pointer style reference to a party identifier defined

el sewhere in"the docunent. In a three-way novation the party
referenced_is the Transferor (outgoing partK) in the
novation. The Transferor nmeans a party which transfers by
novation to a Transferee all of its rights, liabilities,
duties and obllgatlons with respect to a Rbnalnln? Partx. In
a four-way novation the party referenced is Transferor

which transfers by novation to Transferee 1 all of its
rights, litabilities, duties and obligations with respect to



Transferor 2._| SDA 2004 hbv tion Term Transferor (three-way
novation) or Transferor 1 (four-way novation).
</ xsd: docuhent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="transferee" type="PartyReference">
<xsd annot at i on>
<xsd: document ati on xm : 1 ang="en">

A pointer style referencé to a party identifier defined
el sewhere in”the docunent. In a three-way novation the party
referenced_is the Transferee (incom ng a ty) in the
novatjon. Transferee means a party mhrc actepts. by way of
novation all rights, liabilities, dutles and obligations of a
Transferor with respect to a Remaining Party, In a four-wa
novatron the party referenced I's TranSferee 1 which accepts
E y of novation t |ghts liabilities, duties and
o] Ilgatlons of Transf 1, | SDA 2004 Novation Term
Tran?feree (three-way novatron) or Transferee 1 (four-way
novati on

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o
<xsd: el enent name="remai ni ngParty" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">

A pointer style reference to a party identifier defined
el sewhere in"the docunent. In a three-way novation the party
referenced i's the Remaining Party in the novation. Remaining
Party means a party which Consents to a Transferor's transfer

Y novatron and the acceptance thereo f by the Tr ansf er ee of
all of the Transferor's rights, Irabrl tie duties and
obligations with respect to such Remainin arty under and
wi th respect of the vated Ampunt of a transaction. In a
four- may novation the party referenced is Jransferor 2 per
the | SDA definition and acts in the role of a Transferor,
Transferor 2 transfers by novation to Transferee 2 all of its
rights, liabilities, duties and obligations wth respect to
Transferor 1. |SDA 2004 Novation Ternr Remai ning Party
(three-way novatron) or Transferor 2 (four-way novation).

I

</ xsd: docunent at
</xsd annot ati on>
</ xsd: el enent > o )
<xsd: el enent nanme="ot her Renmi ni ngParty" type="PartyReference" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">

on>

A pointer style reference to a party identifier defined

el sewnhere in"the docunment. This ele ne nt 1s not ap Plrcable in
a three- MHK novati on and should be omtted. In a our—may
novation the party referenced is Transferee 2. Transferee 2
nmeans a party mhrch accepts. by may of novation the rr?h
[1abilities, duties and o blrgat ons of Transferor 2

2004 Novation Term Transferée 2 (four-way novation

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="novationDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ation xnl : | ang="en">

Specifies the date that one party's |egal obligations with
regard to a trade are transferred to another part I't
corresponds to the Novation Date section of the 2004 ISDA
Novation Definitions, section 1.16.

</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el ement nanme="novati onContractDate" type="xsd:date" m nCccurs="0">
<xsd annot at i on>
<xsd: document ati on xm :1ang="en">

Specifies the date the parties agree to assign or novate a
ntract. If this element 1s not “specifjed, the ]

novati onContractDate will be deened to be the novationDat e,

It corres onds to the Novation Trade Date section of the 2004

| SDA Novation Definitions, section 1.17.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: annot ati on> _
<xsd: docunentatron xm : I ang="en" >
Choi ce for pressrn? the novated amount as either a nnne¥
apount , nunber ions, or nunber of units, according the
the financi al product which I's being novat ed.
</ xsd: docunent at | on>



</ xsd: annot at i on>
<xsd: el ement nane="novat edAmount" type="Money">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
The anount which represents the portion of the A d Contract
belng novat ed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="novat edNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> i
The nunber of options which represent the portion of the
A d Contract bel ng novat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="novat edNunber O&f Uni t s" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> i
The nunber of options which represent the portion of the
A d Contract bel ng novat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) )
<xsd: el enent nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentati on xnm : |l ang="en"> )
This el ement corresponds™to the applica
First Calculation Period as defined in
Definitions, section 1.20
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" naxQccul
<xsd: annot ati on> .
<xsd: docunentation xnl: |l ang="en">
lement that is used to be able to nake sense of the “new
ansaction” wthout requiring reference back to the “old
ansaction”, In the case of interest rate products there are
tentially 2 “first period start dates” to reference — one
th respett to each party to the new transaction. For Credit
fault gmaps_there iS Just the one with respect to the party
that is the fixed rate payer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="nonRel i ance" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en"> )
This el enent corresponds 'to the non-Reliance sec

bilit% of the Full
t he 2004 | SDA Novati on

E
tr
tr
po
W
De

tion in the
2004 | SDA Novati on finitions, section 2.1 (c) (ib. The .
el enrent appears in the instance docunent when hon-Reliance is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd; annot ati on>

</ xsd: el enent > ) ) ) ) ) ) ) ) )
<xsd: el enent nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="0":
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
is element should be specified if one or npre of either a
edit Event Notice, Notice of Publicly Available,
formation, Notice of Physical Settl|enent or Notice of
tended Physical Settlenent, as applicable, has been
[ivered by or to the Transferor or the Repmining Party. The
pe of notice or notices that have been de|ivered shoul d be
di cat ed bE setting the rel evant bool ean el enent val ue(s) to
ue. The absence of the elenent nmeans that no Credit Event
Notice, Notice of Publicly Available Information, Notice of
Physical Settlenent or Notice of Intended Physica
Settlenment, as applicable, has been delivered by or to the
Transferor or the Remaining Party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > L L .
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nQccurs="0" max(
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>

—
>



</ xsd: el emrent > )
<xsd: el ement nanme="contract ual Ter nsSuppl enent" type="Contract ual Ter nsSuppl enent” mi nCccur s:
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> i
A contractual supplepent “(such as those published by | SDA)
that will aPpIy 0 the trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>



4.6 ContractOrContractReference.model

4.6.1 Description:
Choice between identification and representation of the contract.
4.6.2 Contents:

Either

contract (exactly one occurrence; of the type Contract) An element that allows the full details of the contract to
be used as a mechanism for identifying the contract

Or

contractReference (exactly one occurrence; of the type ContractReference) A container since an individual
contract can be referenced by two or more different partyTradeldentifier elements - each allocated by a
different party.

4.6.3 Used by:

4.6.4 Figure:

@ contract

Contract
(ContractOrContractReference. model =
contractReference

ContractReference

4.6.5 Schema Fragment:

<xsd:8roup nanme="Contr act Or Cont r act Ref er ence. nodel ">
<xsd: annot ati on> .
<xsd: docunent ati on xm ;[ ang="en"> i
Choi ce between identification and representation of the contract.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: el ement nanme="contract" type="Contract">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > .
An elenment that allows the full details of the contract to be
used as a nechanismfor identifying the contract
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="contract Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docupentatjon xnl:|ang="en">
A contai ner since an individual contract can be referenced by
two or nore different partyTradeldentifier elements - each
al |l ocat ed bY a different party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>



4.7 IncreaseDetails.model

4.7.1 Description:

4.7.2 Contents:

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

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

4.7.3 Used by:
*  Complex type: Increase

4.7.4 Figure:

date

@ increaseTradeDate *
H

@ increaseEffectiveDate
date

@ increasel nNotional Amount

Money

(I ncreaseDetails.model :l—

® outstandingNotional Amount

|

5
|
A

@ increasel NNumberOf Options
decimal

@ outstandingNumberOfOptions

decimal

4.7.5 Schema Fragment:

<xsd: group name="IncreaseDet ail s. nodel ">
<xsd: sequence> )
<xsd: el ement nane="increaseTradeDate" type="xsd: date">
<xsd:annot ation> Y
<xsd: docunentatjon xn:Ilang="en"> .
The date on which the the parties enter into the |Increase
transaction .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enent nanme="increaseEffectiveDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: |l ang="en"> )
The date on which the I ncrease becomes effective
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement nanme="i ncreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en"> | .
Specifies the fixed anount by which the Notiona
i hcreases due to the Increasée transaction
</ xsd: docunent ati on>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Increase

</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="out st andi ngNot i onal Anount" type="Money" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" >
Speci fies the Notional amount after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) ) )
<xsd: el ement nane="i ncreasel nNunber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ation> . .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by which the Nunber of Options
I ncreases due to the Increasé transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="out st andi ngNunber Of Opti ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: Il ang="en">
Speci fies the Nunber of tions after the Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>



4.8 TradeOrTradeReference.model

4.8.1 Description:
Choice between identification and representation of trade execution.
4.8.2 Contents:

Either

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

Or

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

party.
4.8.3 Used by:

»  Complex type: AffectedTransactions
*  Complex type: Increase

Complex type: Termination
Complex type: TradeErrorResponse
Complex type: TradeNotFound

4.8.4 Figure:

@®trade

Trade
(TradeOrTradeReference. model .
tradeReference

Party Tradel dentifiers

4.8.5 Schema Fragment:

<xsd: group nanme="TradeO Tr adeRef er ence. nodel " >
<xsd: annot ati on>
<xsd: docupentation xnl ;| ang="en"> .
Choi ce between identification and representation of trade
execution. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: el ement nanme="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > .
An elenent that allows the full details of the trade to
used as a nechanismfor identifying the trade for which
post -trade event gertalns
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nanme="tradeReference" type="PartyTradeldentifiers">
<xsd: annot ati on>
<xsd: docunent atjon xm :|ang="en">
A contal ner since an individual trade can be referenced b
two or nore different partyTradeldentifier elenments - eac
al | ocat ed by a different party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.AffectedTransactions
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.Increase
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.Termination
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeErrorResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeNotFound

4.9 Validation.model

4.9.1 Description:

4.9.2 Contents:
validation (zero or more occurrences; of the type Validation)
4.9.3 Used by:

»  Complex type: DataDocument

»  Complex type: NotificationMessage
Complex type: RequestMessage

«  Complex type: ResponseMessage

4.9.4 Figure:

(Validation.model j_@@
Validation

4.9.5 Schema Fragment:

<xsd:8roup nanme="Val i dati on. nodel ">
<xsd: sequence> . . . . )
<xsd: el ement nane="validation" type="Validation" m nQccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-doc-4-3.xsd#Complex.DataDocument
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessage

5 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:package:"or .fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: i1 nclude schenalLocati on="f pmnl - shar ed- 4- 3. xsd" ">
<xsd: si npl eType nanme="Quer yPar anet er Val ue" >
<xsd: annot ati on>
<xsd:docunentat|on,xn1:IanP:"en"> ) ) o
A type representlng,a val ue corresPondgng to an identifier for
a paraneter describing a query portfolio.
</ xsd: docunent ati on>
</ xsd: annot at | on> )
<xsd:restriction base="xsd:string"/>
</xsd:5|nPIeType> .
<xsd: conpl exType nane="Al | ocation">
<xsd: sequence> ) o
<xsd: el ement nane="al | ocati onTradel d" type="PartyTradel dentifier">
<xsd: annot ation> | Y
<xsd; docunent ati on xni : |l ang="en">
Unique ID for the allocation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="Account Ref erenceOr Part yRef erence. nodel "/ >
<xsd: choi ce> . .
<xsd: el ement nane="al | ocat edFracti on" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:I|lang="en"> )
The fractional allocation (0.45 = 45% of the notiona
and "block" fees to this particular client subaccount.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="al | ocat edNoti onal " type="NMoney" >
<xsd: annot ati on> _
<xsd: document ati on xm ;| ang="en"> )
The notional allocation ?annunt and currency) to this
particul ar client accoun
</ Xxsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce> .
<xsd: group ref="Allocati onContent. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Al | ocati ons">
<xsd: sequence> ) )
<xsd: el enent nane="al |l ocati on" type="Allocation" maxQccurs="unbounded"/ >
</ xsd: sequence>
</xsd:conPIexType> . o
<xsd: conpl exType name="Al | ocati onTradel dentifier">
<xsd: annot ati on>
<xsd; docunment ati on xm :| ang="en" > o )
This type is used to identify that a trade id is referring to a
bock trade. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> o )
<xsd: el ement nane="bl ockTradel d" type="PartyTradeldentifier" m nCccurs="0">
<xsd: annot ati on> Y
<xsd: docunent ati on xnl: | ang="en"> o
The trade 1d of the block trade. This is used by each
?nedof the allocated trades to reference the bl ock
rade.
</ 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="Amendnent ">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
An event type that definées the content of an Anendnent
transacti on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">



<xsd: sequence>
<xsd: el enent nane=' trade Ype-"Trade"/>
<xsd: group ref="Anendnent Detai |l s. nodel "/> i
<xsd: el emrent nane="paynment" type— Payment” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :| ang="en">
A payment for the rlght o anmend the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Approval ">
<xsd annota I on>
<xsd: docunEntatlon xm 1 ang="en"
A specific apProvaI stateé in the wor kf | ow.
</xsd docunenta i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="type" type="xsd'nornal|zedStr|ng">
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang—
The type of aPprovaI (e. g "Credlt")
</ xsd: docunenta I on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="status" type="xsd: nornalizedString">
<xsd: annot at | on>
<xsd: docunment ati on xni:|ang="en"> )
The current state of approval (.e.g preapproved, pending
approval , etc.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="approver" type:"xsd:nornal|zedStr|ng" m nQccur s="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1 | ang=
The full name or dentlflylng ID of the rel evant approver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Approval s">
<xsd: sequence>
<xsd: el enent nane="approval " type="Approval" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane="Best Fi t Trade" >
<xsd: annot at i on>
<xsd: docunment ation xm :|ang="en"
A'type used to record the dlfferences bet ween the current trade
and” anot her 1 ndicated trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent name="tradel dentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="e
The identifier for the trade conpared agai nst .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement nanme="differences" type="TradeDi fference" m nCccurs="0" maxCccur s="unboundec

<xsd: annot at i on>
<xsd: document ati on xni: ="en">
An optional set of detal ed difference records.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Bl ockTradel dentifier">
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en">
This type is used to |dent|fy that a trade id is referring to a
bock trtade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o
<xsd: ext ensi on base="PartyTradel dentifier">



<xsd: sequence> . o .
<xsd: el enent nane="al | ocationTradel d" type="PartyTradeldentifier" mnCccurs="0" maxQ
<xsd: annot at | on>
<xsd: docunment ati on xm :|ang="en">
The trade id of the allocated trade. This is used by
t he bl ock trade to reference the aliocated trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o .
<xsd: el enent nane="bl ockTradel d" type="PartyTradel dentifier" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
The trade id of the parent. trade for NIl evel
|locations. This elenent is only used to npdel N-I|evel
|l ocations in which the trade actts as bl ock and
|l ocated trade at the sane time. This baS|caIIy neans
he ability to allocate a block trade to nult|P
Ilocation trades, and then allocate these in turn to
other allocation trades (and so on if desired).
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane=" ChangeContract" abstract="true">
<xsd annota I on>
<xsd: document ation xm ;1 ang="en">
stract base class for Changes to a Contract.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="contract Ref erence" type="Contract Ref erence">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="e
Identification of the Cbntract mhlch i s subject to change.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="date" type="xsd: date">
<xsd: annot at | on>
<xsd: document atj on xni: | ang="en"> )
The date on which the the parties enter into the change.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="effectiveDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The date on which the change becones ef fective.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Payment for the right to change the Contract.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" ChangeContract Si ze" >
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en">
Represent a change in Contract Size
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: conplebentent>
<xsd: ext ensi on base="ChangeContract">
<xsd: choi ce>
<xsd: sequence> .
<xsd: el enent nanez"changelnhbtlonaIAnnunt" type="Money" >
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="
Specifies the fixed amount by mhlch t he Noti ona
Amount changes
</ xsd: docunentati on>
</ xsd; annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="out st andi ngNot i onal Amount " type="NMoney" >
<xsd: annot at | on>

DTOLOD



<xsd: docunent ati on xm : | ang="en" >
Speci fies the Notional amount after the Change
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el ement nane="changel nNunmber Of Opt i ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
Specifies the fixed anount by which the Nunber of
tions changes
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: |l ang="en">
Speci fies the Nunber of tions after the Change.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nane="changel nNurmber Of Uni t s" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Specifies the fixed amount by which the Nunber of
Uni ts changes
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="out st andi ngNurmber Of Uni t s" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an8f?en">
Speci fies the Nunber of Units
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Col |l ateral ">
<xsd: annot ati on>
<xsd; docupentation xnl:|ang="en">, )
Atype for defining the obligations of the counterparty subject
to Credit support requirenents
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nanme="i ndependent Amount" type="1ndependent Anount" >
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en">
I ndependent Anopunt i s an anount that usual
creditworthy counterparties are asked to pr
either be a fixed amobunt or a percentage of
Transaction's val ue. The I ndependent Anpunt
transferred before any tradi ng between the
(as a deposit at a third party's account or w
counterPart ) or (ii) callable after trading h
trplfﬁ ] decause a’ downgrade has occurred),
1y, e. I nde

1~

i
h
S
n
. endent Anount is not included in t
cal cul ati on of Exposure, but in situation_(il),
included in the calcul ation of Exposure. Thus; f
situation (ii), the Independent Anpunt nmay be tr
along with any collateral call. |ndependent Amou
defined term e | SDA Credit Support Annex. E
d

0
th
respect t tK’ t he amount specified as suc
ph 13;
n

o=

party I n Pa if no anobunt Is specifie
</ xsd: docunen
</ xsd: annotatio
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Contract">
<xsd: annot ati on>
<xsd: document ati on_xm : | ang="en" >
Definition of a Financial Contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

/
anp
ra

tat
n>



<xsd: el emrent nanme="header" type="ContractHeader">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> . )
Contract header contalning identification and other .
i nformati on which is independent of the type of financial
product which is the subject of this contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd:. el enent ref="product"/> )
<xsd: el enrent nanme="ot her PartyPaynment" type="Paynent" m nCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on> .
<xsd: docunentation xn :Ilang="en"> ) )
O her fees or additional "paynents associated with the

contract, e.g. broker comm Ssions ere one or nore of the
parglestlnvo ved are not principal parties involved in the
contrac

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

<xsd: group ref:"CaIcuIatlonAPent.nDdel"/> .
<xsd: el ement name="col | ateral” type="Collateral"” m nQccurs="0">
<xsd: annot ati on>
<xsd; docunment ati on xm ;| "
i

ang=
Defines collateral obiligations of a Party
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="docunentation" type="Docunentation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent at i on xnj:lan?:"en">
Defines the definitions that govern the docunent and should
i nclude the year and type of definitjons referenced, alon
wi th any rel evant documnentation (such as master agreenent
and the"date it was signed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:|ang="en">
Governi ng Law applicable™to this Contract
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Contract Header" >
<xsd: annotati on>
<xsd: docunentation xm :|ang="en"> ) ) )
Contract header containing identification and other information
ich is independent of the type of financial product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o o
<xsd: el ement nanme="identifier" type="Contractldentifier" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docupent ati on xnl : |l ang="en">
Identification of the Contract. Each party to the contract
may assign multiple identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="informati on" type="Contractlnformation" nm nCccurs="0" maxCccur s="unbol
<xsd: annot ati on>
<xsd; docunentation xm : I ang="en"> )
Information regarding the Contract fromthe perspective of
the party referenced.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > o
<xsd: el ement nane="contractDate" type="ldentifiedDate">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">_
Corresponds to the trade date. This e
tradeDate in the next najor version (
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nane="Contractld">
<xsd: annot at i on>

|l emrent will be renaned
5.0) of F .



<xsd: docunentation xpl;lang="en">
A contact id identifjer allocated by a Rarty FpM. does not
define the do mai n val ues associated " wth this el enent.

</ xsd: docunent at i on>
</ xsd: annotat| on>
<xsd:s anerntent
<xsd ext ensi on base="xsd: normalizedString"> )
<xsd:attribute nane= contractldSchene type="xsd: anyURl " use="required"/>
<xsd:attribute name="id" type="xsd:I1D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Contract!dentifier">
<xsd: annot at i on>
<xsd docunentation xnl: |l ang="en">

pe defining a contract identifier issued by the indicated

</§sd %ocunentatlon>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="PartyReference">
<xsd: annot at | on>
<xsd: docunentatlon xm I ang="en" >

A poi nter er referencé to a party identifier defined
el sewhere in"the docunent. The party referenced has
al Tocated the contract identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd annot ati on>
<xsd: documrent ati on xm :|ang="en">
Wiere the legal activity is to agree a contract of
variation thén the business process should be to nodify a
contract. This is a contract inits ow right and not a
version of a previous contract. Were the business process
is to replace and supersede a contract then you have a new
contract and a contract version should not be used

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: el enent nane="contract|d" type="Contractld" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: document ati on. xn ; | ang="en" >
A contract id which is not version aware.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="versi onedContract|d" type="VersionedContract!d" maxQccurs="unbounde
<xsd: annot at i on>
<xsd: docunent ati on xm ; | ang="en" >
A contract id which is véersion aware.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exTY e name="Contract | nf ormati on">
<xsd: annota I on>
<xsd: docunment ati on xnl :1lang="en">

A type defining addltlonal contract i nformation issued by the
i ndi cated part T i's type will typically be used as an
extension point for confract proceSS|ng information, in the
same way that an extension point is provided for trade

processing infornation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="partyReference" type="PartyReference">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="
Identifies that party that has omnershlp of this
i nf or mati on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Cont ract Novati on" >
<xsd annota i on>
<xsd: docunment ati on xm : | ang="en">
Details of the Contract vation



</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: group ref="Contract Novati onDetails. nodel"/>
<xsd: el ement nanme="paynent" type="Payment" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
Payment for the Novation
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Contract Ref erence" >
<xsd: annot ati on>
<xsd: docunentation xpl: Il ang="en"> ) )
A type which contains idéntifiers to a single contract, which
are” assigned by parties to the contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . o o
<xsd: el ement name="identifier" type="Contractldentifier"” maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ation xpl:lang="en"> )
A contract identifier which is assigned by a party to the
contract. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conp exT¥pe name="Cont ract Term nati on">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en">
Contract Term nation Details.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ChangeContract"/>
</ xsd: conpl exCont ent >
</xsd:conPIexType> . . . .
<xsd: conpl exType nanme="CreditDerivativesNotices">
<xsd: sequence> )
<xsd: el ement nane="creditEvent" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunentati on xm : |l ang="en"> )
This el enent corresponds™to the Credit Eve
Del ivered Under dd Transaction and Deened
New Transaction under the EXHBIT C to 2004
Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="publicl yAvail abl el nf or mati on" type="xsd: bool ean">
<xsd: annot ati on> |
<xsd; docunentation xnl :lang="en"> ) )
Thi s el ement corresponds'to the Notice of Publicly,
Avail able I nformati on Delivered Under A d Transactiion
ened Delivered Under New Transaction under the EXH B
to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="physical Settlement" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docunentation xm : |l ang="en"> ) )
This el ement corresponds to the_Notice of |Intended Physica
Settlenment Delivered Under O d Transaction under the
EXH BIT C to 2004 | SDA Novation Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exType name="Dat aDocunment " >
<xsd: annotation> .
<xsd: docunmentati on xm : | ang="en" > ) )
A type deflnlng a content nodel that is backwards conpatible
with ol der Fp rel eases and which can be used to contalin sets
of data w thout expressing any processing intention.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >

nt Notice
Del i ver ed Under
| SDA Novati on

d

an
ITC



<xsd: ext ensi on base="Docunent ">
<xsd: sequence> ) )
<xsd: group ref="Validation. nodel"/>
<xsd: choi ce>
<xsd: sequence>
<xsd: el enent
<xsd: annot at i on>

<xsd: docunent ati on xm : |l ang="en">
in an FPM. trade docunent.

The root el enent
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent >
<xsd: el enent
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?:
An arbltar¥ groupln? of Tr
possi bly othér portfolios).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence>
<xsd: el enent ref="event"
<xsd: annot ati on>

<xsd: docunent ati on xm : I ang="en">

A busi ness event.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nane="party" type="Party"
<xsd: annot ati on> .
<xsd; docunent ati on xnml : |l ang="en">
A legal entit
</ xsd: docunent ati on>
<xsd: docunent ati on xm : I ang="en">

Parties can perfornlnultlﬁle roles in
|1 fecycle. For exanple, the principa
to make paynents fromtinme to time d
the trade, “but may include other part
or incidental to, the trade, such

the rol e  of novation transferor/trans
cal cul ation agent, etc. In FpM rol
mul tiple placés wthin a docunent.

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

<xsd: conpl exType nanme="Docunent" abstract="true">

<xsd: annot ati on>

docunentatijon xnl:lang="en">

base tEpe fromwhich al
e derived.

<xsd:

The abstract

and docunents nust

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

<xsd:attributeGoup ref="VersionAttributes.atts"/>

</ xsd: conpl exType>
<xsd: conpl exType nane="Event"
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A type.
is refined by I'ts derived types.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="event|d" type="Eventl|d"
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"/>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Event|d">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
An event

abstract="true">

nanme="trade" type="Trade" m nCccurs="0"

name="portfolio" type="Portfolio"

"en' >
ade references (and

m nCccur s="0"

.or a subdivision of a lega

FpM. conpl i ant

m nCccur s="0"

reference (dentifier allocated by a I
not define the domain val ues associated with this el enment.

m nQccur s="0"

maxCccur s="unbounded" >

entity.

nessages

defining the basiC structure of FpM business events; it

arty. FpM. does
y 0 Not e

that the donmin values for this elenent are not strictly an

enunerated |1 st.

maxCccur s="unbounded" >

maxCccur s=" unboundec

maxCccur s="unbounded" >

maxQccur s="unbounded" >



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: normalizedString"> i
<xsd:attribute name=" eventIdSchene use="requi red" type="xsd:anyURl "/ >
<xsd:attri bute nane= " type="xsd:1D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Executi onDateTi ne">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">

Aty e deflnlng the trade execution date tine and the source of
it. use 1 nSide containing types which already have a
SEIeance to a Party that haS assigned this trade execution
ate tine

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: dat eTi ne
<xsd: attribute name=' executlonEnteTlneSchene type="xsd: anyURl " >
<xsd: annot at i on>
<xsd: document ati on xni : 1 ang="en" ) )
Identification of the solrce (e g. clock id) generating
t he execution date tine.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd: attri bute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) )
<xsd:conp exType nane="FirstPeriodStartDate">
<xsd: si npl eCont ent > .,
<xsd ext ensj on base="xsd: date"> )
<xsd:attribute nane="href" use="required" type="xsd:|DREF" ecore:reference="Party"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe name="1ncr ease" >
<xsd annota I on>
<xsd: document ati on xm :|ang="en">
An event type that definés the content of an Increase
transacti on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd. group ref="TradeO Tr adeRef er ence, nodel "/ >
<xsd: group ref="IncreaseDetails. ndel"/>
<xsd: el enent nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> .
<xsd: document ati on xn : Iangz en" >
A payment for the right fo increase the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="1ndependent Amount ">
<xsd: sequence> )
<xsd: group ref =" Payer Recei ver. npdel " i
<xsd: el ement nanme="paynentDetail" type="PaynentDetail" maxCccurs="unbounded" >
<xsd annot at i on>
<xsd: docunent atj on xni:|ang="en">
A cont ai ner el ement allomnng a schedule of paynents
associ ated with the | ndependent Ampunt
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Li nkl d">
<xsd annota I on>
<xsd: docunment ation xnm :|an
The data type used for I|nk identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nornallzedStrln
<xsd:attribute nane="id" type="xsd:|D"



<xsd:attribute nane="1inkl dSchenme" type="xsd:anyURl " use="required"/>
</ xsd; ext ensi on>

</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="PartyPortfolioName">
<xsd: annot at| on> _
<xsd: docunent ati on xni:|ang="en">
A type to represent a portfolio name for a particular party.
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="partyReference" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
A poi nter style referencé to a par
el sewhere i n the docunment. The par
alTocated the trade identifier.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="portfoli oName" type="PortfolioNane" maxCccurs="unbounded"/>
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="PartyRol e">
<xsd: annot at | on>
<xsd: docupent ati on xmi :|ang="en"> )
A generic Party role typeé. This can be extended to provide
speci al i zation” of roles.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: choi ce>
<xsd: annot at i on>
<xsd: docunent ati on xm : |l ang
The party fulfilling this
dl{ectly, or indirectly v
rol e
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: el enent nane="party" type="PartyReference">
<xsd: annot ati on> |
<xsd: document ati on xm : | ang="en"
A reference to the party fulfllllng this role.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nanme="account" type="Account Ref erence">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
Areference to the account fulfilling this role.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: conpl exType> o
<xsd: co exT¥pe name="PartyTradel dentifier">
<xsd annota i on>
<xsd: document ati on xm : | ang="en">
A type defining one or nbre tra
trade by a parfy. A link identi
assocjiated with other rel ated E
e

i ned

— —+
<<
——

can be identified

e ei t her
he account used to ful fil

this

——1—ho_

of a larger structured transac
ext ernal “communi cation of trad
sent in the docunent per party
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conplebentent o
<xsd: ext ensi on base="Tradel dentifier">
<xsd: sequence> )
<xsd: el enent nanme="linkld" type="Linkld" mnCccurs="0" maxQccur s="unbounded" >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

Alink identifier aliowng the trade to be associ ated
with other related trades, e.g. the linkld may contain
a tradeld for an associated trade or several related
trades nay be given the sane |inkld. FpM. does not
define the domai n val ues associated wwth this el enent.
hbte that the donmin values for this el enment are not
strictly an enunerated |ist.

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="PartyTradel dentifiers">
<xsd: annotati on>
<xsd: docunent ati on xn1:|anP="en"> o
A type containing nmultiple partyTradeldentifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent name="partyTradeldentifier" type="PartyTradeldentifier"
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="PartyTradel nf or mati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ]
A type defining additional information that may be recorded
agai nst a trade.
</ xSd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> |
<xsd: docupentation xnl:lang="en"> ) )
Identifies that party that has ownership of this
i nf ormati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

maxCccur s=" unboundec

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

<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
Identifies the person or persons who assuned the role of
trader for this trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement nanme="executionDateTi me" type="ExecutionDateTi ne" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
Trade execution date tinme provided by the owner of the
party trade information
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Paynent Detail ">
<xsd: sequence> .
<xsd: choi ce m nCccurs="0">

<xsd: el enent nane="adj ust abl ePaynent Dat e" type="Adj ust abl eDat e2" fpnl-annotati on: depr ec

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

A fixed amount paynent date that shall be subject to
adjustnent 1 n accordance with the aPPllcabIe usi ness day
convention If it would otherwi se fa on a day that is
not a business day., The applicabl e business day .
convention and busi ness day are those specified in the

EI e general Terns

dat eAdj ust ments el ement w thi
conmpaonent. | SDA 2003 Term Rate Payer Paynment Date
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

cabl
ret
n th
i xed

<xsd: el emrent nane="adj ust edPaynent Dat e" type="xsd: date" fpm -annotation: deprecated="tr

<xsd: annot ation> . .
<xsd: docunentati on xm : |l ang="en">

The adj usted paynent date, This date shoul d al ready be
adj usted for any applicabl e busi ness day convention. This
conmponent is not iIntended for use in trade confirmation
but may be specified to allow the fee structure to al so

serve as a cashflow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="paynent Dat e" type="Adj ustabl eOr Rel ati veDat e">
<xsd: annot ati on> |
<xsd: docunent ati on xm : [ ang="en">
Payment date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choi ce>



<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on>
<xsd; docunentati on xnil: Iang "en" >
Afixed payment anount
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence>
<xsd: el enent nane="paynent Rul e" type="Paynment Rul e">
<xsd: annot at | on>
<xsd: docunment ati on xn:|ang="en">
A type defining the cal ctl ation rule.
</ xsd docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Amount" type="NMoney" ni nQccurs="0">
<xsd: annot at | on>
<xsd; document ati on xnl : | ang="en">
A fixed paynment anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Payment Rul e" abstract="true">
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en" .
The abstract base type fron1mh|ch all calculation rules of the
i ndependent anpunt nust be derived.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: conpl exType>
<xsd'conp exType nane="Percent ageRul e">
<xsd: annot at i on>
<xsd: docunment ati on xni:|ang="en"> ) )
A type defining a conten nodel for a calculation rule defined
as percenta?e o t he notional anount.
</ xsd. docunentati on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Payment Rul e" >
<xsd: sequence> .
<xsd: el ement name="paynent Percent" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en">
A percentage of the notional anount .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement name="not i onal Amount Ref er ence" type="Noti onal Amount Ref er ence" >
<xsd: annot ati on> _ .
<xsd: document ati on xm : | ang="en">
A reference to_the notional anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe> )
<xsd: co exT pe nane="Portfolio">
<xsd annota I on>
<xsd: document ati on xm : 1 ang="en">
A type representing an arbitary grouping of trade references.
</ xsd? docunent at 1 on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nanme="partyPortfol i oNane" type="PartyPortfolioName" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : 1 ang="en"
The nane of the portfolio together with the party that gave
t he nane.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd:elenent name="tradeld" type="Tradeld" m nCccurs="0" maxCccurs="unbounded"/>
<xsd: el enent name="portfolio" type="Portfolio" mnCccurs="0" maxCccur s="unbounded" >
<xsd: annot at i on> "
<xsd: document ati on xm : Iang >
An arbltar¥ Prou i ng of rade references (and possibly
ot her portfo |osy



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exType nane="Portfol i oNane" >
<xsd: annot at | on>
<xsd: document ati on xnl:|ang="en">
The data type used for portfolio nanes.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > .,
<xsd: ext ensi on base=" xsd normal i zedStrin >
<xsd:attribute nanme= " type="xsd; | D"
<xsd:attri bute nane= portfo |ohhneSchene type="xsd: anyURl "/ >
</ xsd; ext ensi on>

</ xsd: si mpl eCont ent >
</ xsd: conPIexT pe>
<xsd: conp exT¥pe name="Quer yPar anet er " >

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

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

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

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

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

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

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent> ) )
<xsd: ext ensi on base=" xsd: normal i zedStrin
<xsd: attribute name=' _ueryParaneter e
<xsd:attri bute nane= ype="xsd: | D’
</ xsd; extenS|on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="QueryPortfolio">
<xsd: annot at i on> _
<xsd docunent ati on xm : | ang="en">

? tor Scheme" type="xsd: anyURl " default="http://w

A type rePresentlng a portfolio obtai ned by 3uery|n t he set of
trades he in arepository. It contains trades matching the
intersection of all criteria specified using one or noreé
gueryParaneters or trades matching the unionh of two or nore

child queryPortfolios.
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: conpl exCont ent >
<xsd: ext ensi on base—"PortfoI|0">
<xsd: sequence>
<xsd: el ement name="queryParanmeter" type="QueryParaneter" maxQccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



<xsd: conpl exType nanme="Strat egy">
<xsd: annot at | on>
<xsd: docunment ati on xnm : 1 ang="en"
A type defining a group of products nmaki ng up a single trade.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Product">
<xsd: sequence> .
<xsd: el enent nanme="preni unProduct Ref erence" type="Product Ref erence" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Indi cates which product Within a strategy represents
t he prem um paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement ref="product” maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e name="Tr ade" >
<xsd: annota I on>
<xsd: document ati on xnl_:|ang="en">
A type defining an FpM. trade.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="tradeHeader" type="TradeHeader">
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="en" o
The i nformation on the trade mhlch is not product specific,
e.g. trade date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd:.elenent ref="product"/> )
<xsd: el enent nanme="ot her PartyPaynment" type="Paynent" m nCccurs="0" naxQOccurs="unbounded":
<xsd: annot ati on>
<xsd: document ation xm :|ang="en"> ) )
QO her fees or additional paynments associated with
trade, e, g. broker comm ssions, where one or nore
arhles i Avol ved are not principal parties involv
ra
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane= brokerPartyREference" type="Part yRef erence" ni nQccurs="0" maxQccurs="1
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> )
{dentlfles t hat party (or parties) that brokered this
r
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd. group ref="Cal cul ati AP ent . nodel "/ > .
<xsd: el ement nanme="col | ateral" type-"CbIIateraI" m nQccur s="0">
<xsd: annot at | on>
<xsd: docurmentation xm :|a "en">
Defines collateral obil gatlons of a Party
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="docunentation" type="Docunentation" m nCccurs="0">
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en">

t he
of the
ed in the

Def | nes the definitions hat overn the docunent and should
i ncl ude the year and type efinitions referenced, alon
w th any rel evant docunentatlon (such as master agreenent
and the"date it was signed.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="gover ni ngLaw' type="Governi ngLaw' m nCccurs="0">
<xsd: annot at i on>
<xsd: documrent ati on xm : | ang="en"> )
Identification of the I'aw governing the transaction
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="al |l ocati ons" type="Allocations" m nCccurs="0">
<xsd: annot at | on>



<xsd: docupent ati on xnl : |l ang="en">

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

structure.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="tradeSi de" type="TradeSi de" ni nQccurs="0" maxCccurs="2">
<xsd: annot at i on>
<xsd: docunent ati on xni_:|ang="en"> )
The parties to the Trade are grouped into Trade Sides. Each
Trade has as many as two sideS. Each side is a buyer or
recei ver of each’leg or stream
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conPIexTy pe>
<xsd: co exType nane="TradeD fference">
<xsd: annota |on>
<xsd: docunent ati on xm : | ang= b )
Atype used to record the details of a difference between two
busi ness ob{ects/
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el enent nane="di fferenceType" type="DifferenceTypeEnunt >
<xsd: annot at i on>
<xsd: docunent atij on xm : Ian%:"en"?
The type of difference that exists.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) . )
<xsd: el ement name="di fferenceSeverity" type="DifferenceSeverityEnum >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
An indication of the seveérity of the difference.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="el enent" type="xsd:string">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en">
The nane of the el ement affected.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="basePat h" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm : !an?:"en"> )
XPath to the elenment in the base object.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>
<xsd: docurment ati on xm : | ang="en"> )
The value of the elenent in the base object.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement nanme="ot her Path" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> )
XPath to the element in the other object.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme=" ot her Val ue" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xn : !an?
Vai ue of the element in the other trade.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement name="m ssi ngEl ement" type="xsd:string"” mnGCccurs="0" maxOccurs="unbounded":

<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
Elenent(s) that are missing in the other trade.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>



</ xsd: el enent > . .
<xsd: el ement name="extraEl ement" type="xsd:string" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
El ement (s) that are extraneous in the other object.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent name="nessage" type:"xsd:strlng">
<xsd: annot at | on>
<xsd: document ati on xm : Ian?
A hunman readabl e description of t he probl em
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exTy e>
<xsd: co ex Ype name="Tr adeHeader " >
<xsd: annota i on>
<xsd: document ati on xni : IanP ="en"> . . .
A tpr defining trade refated information which is not product
speci fi c.
</xgd docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> o o
<xsd: el enent nanez"partyTradeldentlfler" type="PartyTradel dentifier" maxCccurs="unboundec
<xsd: annot ati on> |
<xsd: document at i on xn1:|an?
The trade reference iden |f|er(s) all ocated to the trade by
the parties invol ved.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="partyTradel nformation" type="PartyTradel nformation” m nCccurs="0" nax(
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en" ]
Addi tional trade informafion that may be provi ded by each
i nvol ved part
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="tradeDate" type="ldentifiedDate">
<xsd: annot ati on> _
<xsd: docunmentation xm :1ang="en">
The trade date,
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: conp exT pe nane="Tr adel d" >
<xsd: annot at i on>
<xsd: docurment ati on xm : | ang="en"

A'trade reference identifier aIIocated by a party. FpM. does
not define the domain values associated wWith thisS el enent. Note
that the domain values for this element are not strictly an

enunmerated |ist.
</ xsd: document at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >

<xsd: ext ensi on base="xsd: nornallzedStrln " )
<xsd:attribute nane-"tradeIdSc ene EyPe- xsd: anyURI " use="required"/>
<xsd:attri bute nane="1d" type="xsd

</ xsd; extenS|on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> o
<xsd: conp exType nane="Tr adel dentifier">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en" . o
At pe defining a trade |dent|f|er i ssued by the indicated

</§sd docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="partyReference" type="PartyReference">
<xsd: annot ati on>
<xsd: docunEntatlon xm : 1 ang="en">
A pointer sty e referencé to a par
el sewhere in”the docunent, The par
alTocated the trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

QHD
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<xsd: choi ce nmaxCccur s="unbounded" >
<xsd: el ement nane="tradel d" type="Tradeld"/> )
<xsd: el enrent nanme="versi onedTradel d" type="Versi onedTradel d"/>
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</xsd:conPIexType>
<xsd: conpl exType nanme="Trader" >
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng" > )
<xsd: attri bute nane="trader Schene" typé="xsd:anyURI " use="optional"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="TradeSi de" >
<xsd: annot at i on>

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

</ xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: sequence>
<xsd:annot ati on> Y
<xsd: docunentati on xnl: |l ang="en">
Agency rel ations occur when one Party undertakes one role and
anot her undertakes a different role.” For exanple a Fund woul d
be Beneficiary, use a Fund Manager as Orderer, use a trading
firmas Introducer, and a brokef as Executor, but give up
Clearing to their prinme broker, Al roles always exist. An
absent el enent neans the role isn't stated.
</ xsd: docunent ati on>
</ xsd: annot at i on> )
<xsd: el enent nane="orderer" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an8:"en">
The Party placing the order. This could be a fund nanager
acting on behalf of a client, or a hedge fund acting on
it's owmn behalf. This is the role wth the I nvestnent
di scretion. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="introducer" type="PartyRole" m nCccurs="0">
<xsd: annot at i on>

<xsd: docunentation xnl:|lang="en">, )
Party that can relay an order directly to the trading floor
at afirm This is potentially a different firm but may be
the sane as that taking the order. In effect the introducer
Is the first dealer to take the order. The reason an
i ntroducing dealer may forward a trade is sonetine because
it doesn't "have the capacity to execute effectively but
does have the relationship with the O derer. Introducing
Party Is an |ndustrY standard term This is senantically
equi valent to the FI X and |1S020022 Introducing Firm

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



The partz whose nane appears on the contract as being
responsi ble for credit of the trade. This is the parfy in
the Trade Side the credit risk I1s against. For exanple If a
hedge fund was to trade in the nane of (t's prine broker
then the prinme broker would be the creditor.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="cal cul ater" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
The calculater 1s the Party that cal cul ates, negoti ates,
and agrees the values to be paid at each paynment date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="settler" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The Settler is the party that nmakes the payments.
Increa5|ngIK this is a Service that can be externalized
fromthe other roles. An exanple of a settlenment service
provide is Swapd ear.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="beneficiary" type="PartyRole" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en">
The party that suffers the econonmic effect of the trade.
This 1s usually referred to as the primary Principal in FIX
and | SO20022 -"which s slightl] confu3|nP in that there
are Pptentlally many Princi apal 7 Agency relationships. The
beneficiary may be distinct fromthe Creditor - an_exanple
is a Hedge  Fund trading in the nane of it's Prine Broker
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="accountant" type="PartyRol e" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">
r

The Accountants for the ade. There areCBotentlally many
accountants, This I1s known in FIX and | SO?20022 f or
Col l ective Investnent Vehicles as the Third Party i

Adm ni strator (TPA), however all trades for all parties
have at | east one party accounting for the trade.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="id" type="xsd:|ID' use="required"/>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Val i dation">
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> ) )
Areference identifying a rule within a validation schene.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent >
<xsd: ext ens| on base="xsd: nor
<xsd:attribute nanme="val i dat
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Versi onedContract|d">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en">
Contract Id wth Version Support
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="contrac
<xsd: group ref="VersionH's
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
The version of the contract 1d. The contractld is versioned
and not the contract.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: gr oup>
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType name="Ver si onedTr adel d" >

nmal i zedSt ri ng" >
i onSchene" "t ype="xsd: anyURI "/ >

d" type="Contractld"/>
ry. nodel ">
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<xsd: annot ati on>
<xsd: document ation xm : | ang="en">
Trade I'd with Version Support
</ xsd: docunentatlon
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="tradel d" type—"TradeId"/>
<xsd: group ref="VersionH story. nodel "
<xsd: annot at i on>
<xsd: docunentation xm :la ang="en" > ) )
The version of the trade’id. The tradeld is versioned and
not the trade, .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType> . .
<xsd: attri buteG oup name="\VersionAttributes.atts">
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en">
Set of attributes that define versioning information.
</ xsd: docunent ati on>
</ xsd: annot ati on> ) )
<xsd: attribute nane="version" use="required">
<xsd: annot ati on> Y
<xsd: docunment atj on xni: IanP- en" >
I ndi cate which version of the FpM. Schema an FpM. message
adheres to.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: S|aneT pe>
<xsd: restrlctlon base="xsd: t
<xsd: enuneration val ue="4-
<xsd: enuneration val ue="
<xsd: enuner at | on val ue="
<xsd: enunerati on val ue=
</ xsd; restrlct|0n>
</ xsd: si npl eTyp
</ xsd: attr| ut e ) o
<xsd:attri bute nane="expectedBuil d" type="xsd: positivelnteger">
<xsd: annot ati on>
<xsd: docunentatlon xm | ang="en" >
Thi s oEtlona attribute can be supplied by a nmessage creator
in an M. i nstance to specify which bujld nunber of the
schena mas used to define the nmessage when it was generat ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd:attribute> . . o
<xsd: attribute name="actual Bui |l d" fixed="8" type="xsd: positivelnteger">
<xsd: annot at i on>
<xsd: docunent atjon xn :lang="e )
The specific build nunber of thls schema version. This
attribute |s not |ncluded in an i nstance docunent. |nstead,
it 1s sup Y he XM_ parser when the document Is
valldated a alns t he FpM. schena and |nd|cates the build

nunber of the schepa file. Every tine FpNL publ i shes a change
to the schemn, validation rules or exaﬁg es. within a version
fe.g., versi on 4. 2) the actual bui |l d nunber is increnented.
f ho’ changes have been nade between releases within a
version (1.e. from Trial Recomendati on to Reconmmendati on)
t he actual build nunber stays the sane.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd:attri bute>
</xsd:attributeGo

u
<xsd: el enent nane=" gvent type="Event" abstract="true">
<xsd: annot at | on>
<xsd: docurment atj on xnl :|ang="en"> ) o
An abstract gl obal el ement used as a basis for substition of
event types
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement name="strategy" type="Strategy" substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A strategy product.
</ xsd: docuirent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd:group nane="Account Ref erenceOr Part yRef er ence. nodel ">
<xsd: choi ce>
<xsd: el enrent nane="account Ref erence" type="Account Ref erence">



<xsd: annot ati on> .,
<xsd; docunent ati on xnl : Il ang="en">
Reference to the subaccount definition in the Party list.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nanme="partyReference" type="PartyReference">
<xsd: annot at i on> —
<xsd: document ati on xml : | ang="en">
Ref erence to the Barty définition
</ xsd: docunent at 1 on
</ xsd: annot at i on>
</ xsd: e| ement >
</xsd choi ce>
</xs . group> .
<xsd group name="Al | ocat i onCont ent . nodel ">
<XS sequence> )
<xsd: el ement nanme="col | ateral " type="CbIIateraI" m nQccur s="0">
<xsd annot at i on>
<xsd: document ati on xm : Ian?
The sum that nust be ed upfront to collateralize
agai nst counterparty credlt risk.
</ xSd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="cr edi t Char geAmount " type="NMoney" mi nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
SpeC|aI credit fee assesSed to certain institutions.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="approval s" type="Approval s" nmi nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A contai ner for gproval states in the workfl ow
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="master Confirnati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn ; Ian?- en">
The date of the confirmafion executed between the parties
andtlntended to govern the allocated trade between those
arties
</§sd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</xsd gr oup> )
<xsd group nane=" Anendnent Det ai | s. nodel ">
<Xs sequence>
<xsd: el ement nane="anendnent Tr adeDat e" type="xsd: date">
<xsd annot ati on>
<xsd: document atj on xni: | ang="en"> )
The date on which the thé parties enter into the Amendnent
transaction
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="anmendnent Ef f ecti veDat e" type="xsd: date">
<xsd: annot at | on>
<xsd: docunent atjon xnl:lang="e )
The date on which the Anendnent becones effective
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> .
<xsd: group name="Cal cul ati onAgent . nodel ">
<xsd: sequence> . . .
<xsd: el ement nane="cal cul ati onAgent" type="Cal cul ati onAgent" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The I'SDA Cal cul ati on Agent responS|bIe for perforr
duties associated wth an optional early termnatio
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane= calculatlonAgentBu3|nessCBnter" t ype="Busi nessCenter" nmi nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : P ">
The city in which the of |ce through whi ch |1 SDA Cal cul ati on



Agent is acting for purposes of the transaction is |ocated
The short-formconfirmfor a trade that is executed under a
Soverelgn or Asia Pacific Master Confirmation Agreenent

), does not need to specify the Cal cul ati on Agent.
However, the_confirm does need to specify the CalCulation
Agent City. This is due to the fact that the MCA sets the
val ue for” Cal cul ation Agent but does not set the value for
Cal cul ati on Agent City.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> . .
<xsd: giroup name="Cont ract Novati onDet ai | s. nodel ">
<xsd: annhot ati on> |
<xsd: docunmentati on xm : |l ang="en">
Model group with Contract Novation el ement content.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce>
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en"> )
Choi ce between identification and representation of the
new contract. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el ement nanme="newCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndicates a reference to the new Contract between the
transferee and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="newContract" type="Contract">
<xsd: annot ati on> _
<xsd: docunentation xnl: |l ang="en">
I ndi cates the new Contract between the transferee and
the remai ning party.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: sequence>
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> )
Choi ce between identification and representation of the
old contract. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: el ement nanme="ol dCont r act Ref erence" type="Contract Ref erence">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">,
Indicates a reference to the original contract
between the transferor and the rémaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="ol dContract" type="Contract">
<xsd: annot ati on>
<xsd: docunent ation xpl :|ang="en">
I ndicates the original Contract between the
transferor and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>.
<xsd: choi ce m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnml ;| ang="en"> )
Choi ce between identification and representation of the
new contract. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el ement nane="newContract Ref erence" type="Contract Reference"/>
<xsd: el enent name="newContract" type="Contract"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">



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

A pointer style referencé to a party identifier. defined
el sewhere in"the docunent. In a thréee-way novation the
party referenced is the Transferor (outgoln% Party? in the
novation. The Transferor neans a. Party whi ch transfers by
novation to a Transferee all of its rights, liabilities,
duties and obligations with respect to a Remai ning Party.
In a four-way novation the party referenced is Transferor 1
which transfers by novation to Transferee 1 all of its
rights, litabilities, duties and obligations wth respect to
Transferor 2. | SDA 2004 Novation Term Transferor .
(three-way novation) or Transferor 1 (four-way novation).
</ xsd: docunent at i on>
</xsd annot at i on>
</ xsd: el ement >
<xsd: el ement nane="transferee" type="PartyReference">
<xsd: annot at | on>
<xsd: document atj on xm :|ang="en"> )
A pointer style referencé to a party identifier defined
el sewhere in the docunent. In_a thréee-way novation_ the
party referenced is the Transferee (incom ng partg) in the
novation. Transferee neans a party which accCepts, by way of
novation all rights, litabilities, duties and obligationhs of
a Transferor wth respect to a Remaining Party. Ih a
four-way novation the party referenced i's Trahsferee 1
whi ch atcepts by way of novation the rights, liLabilities,
uties_and obligations of Transferor 1. 1SDA 2004 Novati on
Term Transferee (three-way novation) or Transferee 1
four-way novation).
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="renai ni ngParty" type="PartyReference">
<xsd: annot at | on>
<xsd: docunentatlon xm : 1 ang="en" >
A pointer style referencé to a party |dent|f i er defined
elsemhere in"the docunment. In a three-way novation the
&arty referenced is the Remaining Party in the novat i on.
emai ni ng Party means a party which consents to a
Transferor's transfer by novation and the acceptance
thereof by the Transferee of all of the Transferor’
rights, liabilities, duties and obligations wth r spect to
such Renmmining Party under and with respect of the Novated
Anpunt of a transaction. In a four-way novation the party
referenced is Transferor 2 per the | SDA defl ition and acts
in the role of a Transferor. Transferor 2 r nsfer y
novation to Transferee 2 ali of its rights, [iabi I|t|es
duties and obligations with respect to Transferor 1. ISDA
2004 Novation Term Remaining Party (three-way novation) or

Transferor 2 gfour—may novat i on).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="ot her Renmi ni ngParty" type="PartyReference" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">

A pointer style reference to a party identifier defined

el sewhere in"the docunent. This el ehment |s not appl cabl e
in a three- ma¥ novation and should be omtted. In a
four-way novation the party referenced is Transfe ree 2.
Transferee 2 neans a party” whi ch accepts by way of novation
the rights, I|ab|I |es, duties and obligations o
Transféeror 2. 2004 Novati on Tern1 Transferee 2

f our - way novatlon)
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="novationDate" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

Specifies the date that one party's |legal obligations with

regard to a trade are transferred to anhother part I't

corresponds to the hbvatl?n En&elgectlon of the 2004 ISDA
i 0 sect i on

Novat i on Defini
</ xsd: docunent at |
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="novati onContractDate" type="xsd: date" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
gge0|f|es the date the parties agree to assign or novate a
ntract. If this elenent Is not specified, e

t
1 on>



novationContractDate will be deemed to be the novationDate.
It corresponds to the Novation Trade Date section of the
2004 | SDA Novation Definitions, section 1.17.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docupent ati on xm : [ ang="en" > i
Choi ce for expreSS|n?_the novat ed amount as either a noney
amount, nunber of options, or number of units, accordi ng
the the financial product which is being novated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: el emrent nane="novat edAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentatijon xnm :Ilang="en"> )
The amount which represents the portion of the Ad
Contract bei ng. novat ed.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="novat edNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ation> . .
<xsd: docunentation xm : Il ang="en"> i
The nunber of options which represent the portion of the
Contract bel ng novated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="novat edNunber Of Uni t s" type="xsd: deci nal ">
<xsd: annotation> . .
<xsd: docunentation xm : Il ang="en"> i
The nunber of options which represent the portion of the
A d Contract bel ng novat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) )
<xsd: el ement nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xm : |l ang="en">

This el enment corresponds to the,applicabilitx of the Ful
First Calculation Period as defined in the 2 | SD
Novation Definitions, section 1.20.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" maxQcc
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en">

El enment that Is used to be able to make sense of the “new
transaction” without requiring reference back to the “old
transaction”. In_the case of interest rate products there
are potentially 2 “first period start dates” to reference —
one wWith respectt to each party to the new transaction. For
Credit Default Swaps there is {ust the one with respect to
the party that is the fixed rate payer.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent > . )
<xsd: el ement nanme="nonRel i ance" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >

This el enent corresponds'to the non-Reliance section in the

2004 | SDA Novati on finitions, section 2.1 (c) (i1). The

elenent,apBFars in the I nstance docunent when non-Reli ance
e.

is applica .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) ) ) ) ) )
<xsd: el ement nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="(
<xsd:annot ati on> | Y
<xsd; docunentati on xnl:lang="en">

This el enment should be specified if one or npre of either a
Credit Event Notice, Notice of Publicly Avail able,
Information, Notice of Physical Settlenment or Notice of

I nt ended Physical Settlenent, as applicable, has been
delivered by or to the Transferor or the Remaining Party.
The type of "notice or notices that have been delivered

shoul d be i ndicated by setting the rel evant bool ean el erment
value(sE to true, The absence of the el enent neans that no
Credit Event Notice, Notice of Publicly Available



Information, Notice of Physical Settlement or Notice of
I nt ended Physical Settlenent, as applicable, has been
delivered by or to the Transferor or the Remaining Party.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="contractual Definitions" type="Contractual Definitions" m nCccurs="0" nmne

<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="contractual Ter nsSuppl enent" type="Contractual Ter nsSuppl enent"

<xsd: annot ati on>
<xsd: docunentatlon xm : 1 ang="en">
A contractua SUP pl ement “(such as those published by | SDA)
that wl o0 the trade.
</ xsd: docunen at|0n>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: group>
<xsd: group name="Cont ract Or Contract Ref er ence. nodel ">
<xsd: annot at | on>

<xsd: docunentation xnl ;| ang="en">
Choice Petmeen |dent|f|cat|on and representation of the
contrac

</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: choi ce>
<xsd: el enent nane="contract" type="Contract">
<xsd: annot at i on>
<xsd: docunment ati on xnt:lan% en" >
An elenent that allows the full details of the contract to
be used as a nechani sm for |dent|fy ng the contract
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: el enent nane="contract Ref erence" type="Contract Ref erence">
<xsd: annot at i on>
<xsd: docunent atj on xni:|ang="en">
A contal ner since an I ndividual con
y two or nore different partyTrade
each allocated by a different party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</xsd choi ce>
</xs . group>
<xsd group name="| ncr easeDet ai | s. nodel "
<XS sequence>

be referenced

t can
| fier elenents -

ract
denti

<xsd: el ement nanme="increaseTradeDat e" type="xsd: date">
<xsd annot ati on>
<xsd: document ati on xm :1ang="en">

The date_on which the the parties enter into the Increase
transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="increaseEffectiveDate" type="xsd: date">
<xsd: annot at | on>
<xsd: docunent atj on xm : I ang="en" >
The date on whjch the Increase becormes effective
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el enent name="i ncreasel nNot i onal Anbunt" type="Noney">
<xsd: annot at i on>
<xsd: document ation xni:lang="en"
Specifies the fixed amount by mhlch t he Noti ona
i ncreases due to the |Increase transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="out st andi ngNot i onal Anount" type="Money" >
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en">
SpeC|f|es the Notional amount after the Increase.
</ xsd: docunent at | on>

m nCccur



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . . .
<xsd: el ement name="i ncr easel nNunber Of Opt i ons" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"
Specifies the fixed anmpunt by mhlch t he Nunber  of
tions increases due to the Increase transaction.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enment > ]
<xsd: el ement name="out st andi ngNunber Of Opt i ons" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docunentatlon xm : 1 ang="en"
SpeC| i es the Nunber of tlons after the Increase.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd; sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>
<xsd: gioup nanme="TradeOr Tr adeRef er ence. nodel " >
<xsd: annot at i on>

<xsd: document ati on xnl ;| ang="en">
Choi ce_ bet ween |dent|f|cat|on and representation of trade
executi on.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot at i on>
<xsd: docunent ati on xm : 1 ang="en">
An elenent that allows the full deta|I of the t to
used as a mechanismfor identifying the trade for which
post-trade event gertalns
</ xsd: docunent ati on
</ xsd; annot at i on>
</ xsd: el ement > o
<xsd: el enent nane="tradeRef erence" type="PartyTradeldentifiers">
<xsd: annot ati on>

<xsd: docunent atj on xni:|ang="en">
A cont al ner S|nce an i1 ndividual trade can be referenced b
tmo or nore different partyT{adeIdentlfler el ements - eac
party

al |l ocat ed bY a different
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</xsd choi ce>
</xs . group> ) )
<xsd group nane="Val i dati on. nodel " >
<XS sequence> . . . . .
<xsd: el ement nanme="validation" type="Validation" nm nQccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: %rou
</ xsd: sc
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