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1 Global Simple Types



1.1 DeliveryMethodEnum

1.1.1 Description:
This enumeration defines the possible delivery methods for securities.

1.1.2 Contents:

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

alue Source Description
DeliveryVersusPayment Indicates that a securities
delivery must be made
against payment in a
single transaction
[FreeOfPayment Indicates that a securities
delivery can be made
without a simultaneous
cash payment in
exchange.

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd: si npl eType nane="Del i ver yMet hodEnunt' >
<xsd: annotati on> .
<xsd; docunentatjon xm ;lang="en"> )
This enuneration defines the possible delivery nethods for
securities. ]
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Del | ver yVer susPaynent " >
<xsd: annotati on> .
<xsd: docunentation xnl : |l ang="en">, )
Indicates that a securities delivery nust be nade agai nst
paynent in a single transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="FreeX Paynent " >
<xsd: annotati on> .
<xsd: docunentati on xnl : |l ang="en">, )
Indicates that a securities delivery can be made without a
si mul taneous cash paynment 1 n exchange.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>




1.2 MarginTypeEnum

1.2.1 Description:

This indicator defines if a margin (also called haircut in repo and sec lending litterature) applies to cash or to
the financial instrument being exchanged.

1.2.2 Contents:

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

(Value Source Description

[Cash hen the margin type is

Cash, the margin factor is
Pplled to the cash value
the transaction.

(Instrument hen the margin type is

Instrument, the margin

factor is applled to the

instrument value for the

transaction.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Schema Fragment:

<xsd: si npl eTy Pe nane="Mar gi nTypeEnuni' >
<xsd: annot ati on>
<xsd: docunmentati on xni:|ang="en"> ) )
This indicator defines if a narg (a so called haircut in repo
and sec lending litterature) applies to cash or to the financial
I nstrunment bei hg exchanged.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd.token">
<xsd: enunerati on val ue="Cash">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> ) )
When t he mar gi n tyPe IS sh, the margin factor is applied to
t he cash val Ue of "the transaction.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on>
<xsd: enunerati on val ue="Instrunment">
<xsd: annot at i on>
<xsd: docunment ati on xni : IanP en" >
When the margin type is nstrunent
applied to the |ns runent value fo
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>
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1.3 RepoDurationEnum

1.3.1 Description:

A duration code for a Repo (or Securities Lending) transaction. There are many business and market rules
that are derived from the duration of the transaction.

1.3.2 Contents:

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

alue Source Description
Overnight Indicates that a contract is
classified as overnight,
meaning that there Is one
business day difference
between the start and end
date of the contract.
Business rule: When the
repo is overnight, the
number of business days
between the spot and
forward value dates must
be one. Forward leg must
be specified.
Term Indicates that a contract is
a regular term contract,
with a start date and an
end date. Business rule:
When the repo is 'Term’,
both spot and forward
legs must be specified.
Open Indicates that a contract is
open ended; this means
that the end date is
unspecified, and will be
agreed by the two parties
at a later date. Business
rule: When the repo is
Open, the forward
transaction leg must not
be present.

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Schema Fragment:

<xsd: si npl eType nane="RepoDur at i onEnuni >
<xsd: annotati on>
<xsd: docupent ation xnl:lang="en"> ) ) )
A duration code for a Repo (or Securities Lending) transaction.
There are nany busi ness and market rules that aré derived from
the duration of the transaction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at 1 on val ue="Overni ght">
<xsd: annotati on> .
<xsd: docunent ati on xnl : |l ang="en" > o ) )
Indicates that a contract is classified as overni ght, neaning
that there Is one business day difference between'the start,
and end date of the contract. Business rule: \Wen the repo is



overni ght, the nunber of business days between the spot and
forward val ue dates must be one. Forward |eg nust be
speci fied. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="Ter nf'>
<xsd: annot ati on> .
<xsd: docunent ati on xnml :lang="en"> )
Indicates that a contract is a regular termcontract, with a
start date and an end date. Businéss rule: Wen the repo Is
"Ternmi, both spot and forward | egs nust be specified.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue="Cpen" >
<xsd: annotati on> .
<xsd: docunent ati on xnl: |l ang="en"> )
Indicates that a contract is open ended; this neans that the
end date is unspecified, and wll be agreed by the two,
arties at_a later date. Business rulel Wien the repo is
en, the forward transaction | eg nmust not be present.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



2 Global Complex Types



2.1 AdjustableOffset
2.1.1 Description:

An .a(?}ustable offset can be used to specify a number of days, business or calendar, for example in a notice
period.

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

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

Either

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

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

2.1.3 Used by:
Complex type: Repo
2.1.4 Derived Types:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: conpl exType name="Adj ust abl eOf f set ">
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
An adj ustabl e offset can be used to specify a nunber of days,
busi ness or calendar, for exanple in a notice period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd. conpl exContent> .
<xsd: ext ensi on base="Ofset">
<xsd: sequence> . .
<xsd: group ref="Busi nessCent ersO Ref erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.Repo

2.2 AtomicSettlementTransfer

2.2.1 Description:
Abstract base class for all transfer of cash or securities
2.2.2 Contents:

suppress gze_ro or one occurrence; of the type xsd:boolean) Indicate if this transfer should be suppressed.
Absence of this flag means that the transfer should not be suppressed.

2.2.3 Used by:

Complex type: CashTransfer
Complex type: SecurityTransfer

2.2.4 Derived Types:

Complex type: CashTransfer
Complex type: SecurityTransfer

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="At om cSett| enent Transfer" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> o
Abstract base class for all transfer of cash or securities
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nanme="suppress" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Indicate 1f this transfer should be suppressed. Absence of
his flag means that the transfer should not be suppressed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.CashTransfer
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.SecurityTransfer
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.CashTransfer
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.SecurityTransfer

2.3 Attribution

2.3.1 Description:

An attribution must specify its type, and an amount. Any of the three amount fields below can be used (and
they can all be used at the same time), as long as they are used consistently. You can express an attribution
in a maximum of three different currencies (settlement, base, underlying), which are usually the same as the
settlement currency on the trade, the base currency used for accounting purposes, and the underlying
currency which refers to the currency of an underlying instrument used In a transaction. Note however that
these are just guidelines; gou can actually specify attributions in any currency that you like, as long as you are
consistent. Within an Attributions structure, all attribution/settlementAmounts are expressed in the same
currency, defined by the settlementCurrency field (see enclosing Attributions structure). Same holds true for
base and underlying amounts.

2.3.2 Contents:

type_g_exa_ctly one occurrence; of the type AttributionType) The attribution type. The cash settlement amount
specified in the enclosing transfer will be broken down into several subcomponents (like a PandL explain), and
the type of the breakdown is defined here. Typical values are in a scheme.

settlementAmount (zero or one occurrence; of the type xsd:decimal) An amount expressed in the settlement
currency that was indicated in the enclosing Attributions structure. This is done to avoid reﬁeatlng the currency
for every amount when we know that attributions are expressed in a consistent way, with the same currencies.

baseAmount (zero or one occurrence; of the type xsd:decimal) An amount expressed in the base currency
defined in the enclosing Attributions structure (see baseCurrency). If this optional field is present,
baseCurrency must be defined in the enclosing structure.

underlyingAmount (zero or one occurrence; of the type xsd:decimal) An amount expressed in the currency of
an underlyer ( see underlﬁlnngrrency). If this field is present then the underlyingCurrency field in the
enclosing structure must be defined.

2.3.3 Used by:
»  Complex type: Attributions

2.3.4 Derived Types:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Attri bution">
<xsd: annot ati on>
<xsd: docupent ati on xnl:lang="en">
An attribution nust specify its type, and an amount. Any of the
three amount fields bel ow tan be used (and they can all” be used
at the sane tInEL, as long as they are used consistently. You can
express an attribution in a nmaxi mum of three djifferent turrencies
(settlenent, base, underl|ying), which
settlenent currency on the trade, the
accounti ng purposes, and the underlyin
the currency of an underlying instrume

re usually the sane as the
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defined by the settl enment Currenc
Attributions structure). Same hol ds
amount s. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="type" type="AttributionType">
<xsd: annot ati on> .

(see enclosing .
e for base and underlying

cOom—

<xsd: docunentation xnl :Ilang="en"> o )
The attribution type. Thé cash settlenent apount specified in
the enclosing transfer wll be broken down |nto severa
subconponents (like a PandL_explain), and the type of the
breakdown i s defined here. Typical Vvalues are ih a schene.
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el enent > . i
<xsd: el ement nanme="settl| enent Anbunt” type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an%:"en">
An anount expressed in the sett|enent currency that_was .
indicated in the enc!05|nﬁ Attributions structure. This is
done to avold repeating the currency for every anpbunt when we
know that attributions are expressed in a consistent way,
with the sane currencies.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="baseAmount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an%:"en"> )
An anount expressed in the base currency define
enclosing Attributions structure (see baseCurre
optional "field is present, baseCurrency nust be
t he encl osing structure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="underl| yi ngAnount" type="xsd: deci nal" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunent ati on xn1;|an%: en">
An anount expressed in the currency of an underl|yer & see
under|yingCurrency), If this field is present then the
Hngerlﬁ|ngcurrency field in the enclosing structure must be
ef I ned.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.4 Attributions

2.4.1 Description:

A set of attributions, which are a way to break down a cash amount into several components, like the repo
interest portion in the final cahflow of the repo, the clean price attribution, etc. An example could be, for a repo
worth 1M on a security priced at 100 at maturity with a total interest of 10,000, 1M is attributed to the security
'dlrt){) price’, 95,400,000.00 is attributed to the security clean price, (| am making it up here ); 10,000.00 is
attributed to the repo interest, and 200 is attributed to a stamp tax. All attributions are monetary amounts.

2.4.2 Contents:

settlementCurrency (exactly one occurrence; of the type Currency) The currency that is used for all the
attributions expressed with settlementAmount. The reason for this Is to avoid repeating the currency (for
example using FpML:Money) for every attribution amount in the structure. We therefore assume that
attributions are expressed in a maximum of three currencies, which we specify here. The settlementCurrency
is assumed to be the settlement currency of the trade in general cases.

baseCurren_cK (exactly one occurrence; of the type Currency) The currency that is used for all the attributions
expressed with baseAmount. The baseCurrency Is usually USD within the firm, but it is in fact driven by the
accounting engine expectations.

underlyingCurrency (zero or one occurrence; of the type Currency) The currency that is used for all the
attributions expressed with underlyingAmount. Underlying currency is the currency of issuance for the
underlying instrument. So if you need to express attributions on a Repo settling in EUR but with GBP
instruments, you would specify underlyingCurrency to be GBP.

attribution (one or more occurrences; of the type Attribution) The attributions go here. There is no limit on the
number of attributions.

2.4.3 Used by:

Complex type: CashTransfer

2.4.4 Derived Types:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd:conp|exT¥pe name="Attri buti ons">
<xsd: annot ati on> _
<xsd: docunent ati on xm :lang="en">

A set of attributions, ich are a maY to break down a cash.
apount into several copponents, |ike the repo interest portion in
the final cahflow of the repo, the clean price attribution, etc.
An exanpl e could be, for a repo worth 1IMon a security priced at
100 at maturity with a total interest of 10,000, 1IMis attri buted
to the security "dirty price', 95,6400,000.00 is attributed to the
security cl ean erce, (.1 ammaking it up here ); 10,000.00 is
attributed to the repo interest, and 200 is attributed to a stanp
tax. Al attributions are nonetary anounts.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentation xnl: |l ang="en"> . .
The currency that 1s used for all the attributions expressed
wi th settlepent Anount. The reason for this is to avoi
repeatlng the currency (for exanple using F&ZL:aney) for
every atfribution ampunt in the structure. therefore
assuhe that attributions are expressed in a naxi mum of three
currencies, which we specify here. The settlenmentCurrency is
assunmed to be the settlement currency of the trade in genera
cases.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement name="baseCurrency" type="Currency">
<xsd: annot ati on>
<xsd: docunentati on xm :lang="en"> ) )
The currency that is used for all the attributions expressed
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i th baseAmpunt. The baseCurrency is usually USD within the
rnltby |t is in fact driven by the accounting engine
ecta
</xsg docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="underl| yi ngCurrency" type="Currency" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
The currency that is use “for all the attributions expressed
w t h under| |n Anount . Underl ying currency Is the currency of
i ssuance for e. underly % instrunment. SO if you need to
express attrlbutlons on a ePo settling in EUR but with GBP
instruments, you would specity underlylngCUrrency to be GBP.
</ xsd: docunent af i on>
</ xsd: annot at i on>
</ xsd: el ement > . . . .
<xsd: el ement name="attribution” type="Attribution" nmaxCccurs="unbounded">
<xsd annot ati on>
<xsd: docurment ati on xm : | ang="en"> o
The attributions go here. There is no lint on the number of
attributions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.5 AttributionType

2.5.1 Description:

An attribution type. Values are defined in a coding scheme. Typical values are Repolnterest, StampTax,
WithholdingTax.

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

2.5.3 Used by:
Complex type: Attribution

2.5.4 Derived Types:

2.5.5 Figure:
2.5.6 Schema Fragment:

<xsd:conp|exT¥pe name="Attri buti onType">
<xsd: annot ati on>
<xsd: docupent ation xnl:|ang="en"> ) ) )
An attribution type. VallUes are defined in a_codlng_schene.
Typi cal val ues are Repolnterest, StanpTax, W thhol di ngTax.
</ x5d: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base= xsd:nornalgzedStr|nﬁ >
<xsd:attri bute nane="attri butionTypeSchene" type="xsd:anyURl " default="http://ww.fpm. or
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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2.6 CashRepricingEvent

2.6.1 Description:

A cash repricing event. This type of event is an adjustment of the price of the underlyinghcollateral done to
reflect current market conditions. The par amount Is preserved constant, which means that the collateral
quantity is unchanged. It is the settlement amount that changes after a cash repricing, so a cash repricing will
trigger a cash movement.

2.6.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type MidLifeEvent)

A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

collateral (zero or one occurrence; of the type CollateralValuation)

combinedInterestPayoutéexactly one occurrence; of the type xsd:boolean) This value should be set to true if
we need to pay the accrued interest at the same time. If false, there is no payment attributed to the repo
accrued interest, only cash movement linked to collateral re-valuation.

transfer (zero or one occurrence; of the type Transfer)
2.6.3 Used by:

* Element: cashRepricing

2.6.4 Derived Types:

2.6.5 Figure:
2.6.6 Schema Fragment:

<xsd: conpl exType nanme="CashRepri ci ngEvent">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an%:?en"> ) )
A cash repricing event, This tY e of event is an adjustnent of
the price of the underlying collateral done to reflect current
mar ket conditions. The par "anpbunt i s preserved constant, which
nmeans that the collateral quantity is unchanged. It Is the
sett| epent anpunt that changes after a cash repricing, so a cash
repricing wll trigger a cash novenent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> ) )
<xsd: el enrent nane="col | ateral" type="Col |l ateral Val uati on” m nCccurs="0"/>
<xsd: el ement nane="conbi nedl nt er est Payout" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd; docupentati on xm : Il ang="en">

Thi s val ue should be set to true if we need to pay the
accrued interest at the sane tine. If false, there is no
paynment attributed to the repo accrued interest, only
cash novenent |inked to collateral re-valuation

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="transfer" type="Transfer"” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.7 CashTransfer

2.7.1 Description:

By definition, to specify a cash transfer, we need to say how much we want to transfer, who is the payer (
correspondent ) and who is the receiver ( beneficiary ). Those terms are used in the settlement instruction and
allow us to define the direction of the movement.

2.7.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type AtomicSettlementTransfer)
»  Abstract base class for all transfer of cash or securities

transferAmount (exactly one occurrence; of the type Money) The money to transfer.

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.

attributions (zero or one occurrence; of the type Attributions? For accounting, reporting or regulatory reasons,
the transfer may have to be explained in a series of individual amounts. It may be possible for example to
break down a transfer amount into constituents (gross, tax, net) or into individual amounts (interest, penalty2
that would be netted at the transfer level. The attributions structure allows participants to explain their transfer
amounts for better traceability. This is strictly optional.

2.7.3 Used by:
*  Complex type: Transfer

2.7.4 Derived Types:

2.7.5 Figure:
2.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="CashTransfer">
<xsd: annot ati on>
<xsd: docunentation xm : I ang="en">
By definition, to specify a cash transfer, we need to say how
nuch we want to transfer; who is the payer ( correspondent ) and
who is the receiver ( beneficiary ). Those terns are used inh the
settlenment instruction and allow us to define the direction of
t he nmovenent. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > }
<xsd: ext ensi on base="Atoni cSettl enent Transfer">
<xsd: sequence>
<xsd: el enent nane="transfer Anount" type="Mney">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The noney to transfer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: group ref="Payer Recei ver. nodel ">
<xsd: annot ati on>"
<xsd: docunentation xnl :lang="en">
The parties paying and réceiving the noney
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> . . . . )
<xsd: element name="attri butions" type="Attributions" mnCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
For accountln%, rePortlng or regul atory reasons, the
transfer may have to be explainéd in a series of
i ndi vi dual amounts. It may be possible for example to
break down a transfer_ anpunt into constituents (gross
t ax net? or into individual anounts Flnterest, penal ty)
that would be netted at the transfer [evel. The
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attributions structure al o Part|C|pants to ex?Ialn
thelr transfer annunt for better traceability his is
rictly option
</xsd docunentatlon>

</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.8 CollateralSubstitutionEvent

2.8.1 Description:

A collateral substitution is an event where two parties, having previously entered into a repurchase agreement,
or securities lending, agree that collateral used for the transaction be substituted with equivalent collateral. The
new collateral must be deemed acceptable, in grade and quality and have an equivalent valuation compared
substituted collateral at the time of the substitution.

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

A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

previousCollateral (exactly one occurrence; of the tyge CollateralValuation) The collateral previously pledged
In the transaction, properly valued as of the date of substitution.

newCollateral (exactly one occurrence; of the type CollateralValuation) The new collateral to use in the
transaction, valued as of the date of substitution.

settlementTransfer (zero or one occurrence; of the tyf_)e_ SettlementTransfer) The settlement transfer
structure may be used by participants that want to explicitly restate who will deliver what, when and how.

2.8.3 Used by:
. Element: collateralSubstitution

2.8.4 Derived Types:

2.8.5 Figure:
2.8.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Col | at er al Substituti onEvent">
<xsd: annot at i on>
<xsd: docunentation xm : |l ang="en"> ) )
A collateral substitution is an event where two parties, having
Prevgously entered into a repurchase agreenent, or securities
endln?, agree that collateral used for the transaction be
substituted with equivalent collateral. The new coll ateral  mnust
be deemed acceptable, 1n grade and quality and have an equij val ent
val uation conpared substitfuted collateral at the tine of the
substitution.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> . .
<xsd: el ement name="previ ousCol | ateral " type="Col |l ateral Val uati on">
<xsd: annot ati on> |
<xsd: docupentatjon xnl:lang="en"> ) )
The col lateral previously pledged in the transaction
properly val ued as of the dateof substitution.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > _
<xsd: el ement nanme="newCol | ateral " type="Col | ateral Val uati on">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
The new collateral to usé in the transaction, val ued as
of the date of substitution.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > .
<xsd: el ement nanme="settl enent Transfer" type="Settl enent Transfer” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
The settlement transfer Structure may be used by
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participants that want to explicitly restate who will
del i ver what, when and how.
</ 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>



2.9 Collateralvaluation

2.9.1 Description:

This type is used in Repo trades, to specify the valuation of a specific piece of collateral in the transaction.
Note that the structure must be used within a structure that has a date attached to it, because the valuations
included (such as prices, accruals and inflation factors) are relative to a date. We do not want to add an href to
a date because that would be too much complexity for nothing.

2.9.2 Contents:

assetReference (exactly one occurrence; of the type AssetReference) A reference to explicitly identify which
asset is being valued.

2.9.3 Used by:

«  Complex type: CashRepricingEvent
*  Complex type: CollateralSubstitutionEvent
Complex type: MarkToMarketEvent
Complex type: RepoTransactionLeg

2.9.4 Derived Types:

2.9.5 Figure:
2.9.6 Schema Fragment:

<xsd: conpl exType name="Col | at eral Val uati on">
<xsd: annot ati on>
<xsd; docunent ati on xnl:lang="en">
This type is used in Repo trades, to s
sPeC|f|c piece of collateral in the tr
structure nmust be used within a struct
attached to it, because the valuations I n
accruals and inflation factorsL are rela
want to add an href to a date because th
conpl exity for_ nothing.
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce>
<xsd:group r ef ="BondCol | at er al . nodel ">
<xsd:. annot ation>
<xsd: docunentation xnl |l ang="en">, ) )
en the instrument being used in a transaction is a bond,
t he group above shoul d bé used to proPerIy val ue the
instrument, in terns of price, accruals anhd noti onal
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup> .
<xsd: group ref="UnitContract. nodel ">
<xsd: annotation>
<xsd: docunentati on xnl |l ang="en">, ) )
en the instrunent beln? used in a transaction is an
equity, or any,contract raded I1n units, this group shou
be used to define the quantity, price and valuation of th
i nstrunent . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: choi ce
<xsd: el enent nane="asset Ref erence" type="Asset Ref erence">
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en" > ) ) )
A {efgrence to explicitly identify which asset is being
val ued.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
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2.10 CouponEvent

2.10.1 Description:

This structure is used for Buy-Sell Back trades to describe when a coupon is paid and what reinvestment rate
will be applied. the amount is in the instrument currency. To be able to represent a buy/sell back with more
than one collateral we use an href link to the underlying asset. This enables us to represent multiple coupons
during the life of the trade, with different reinvestment rates, and possibly different instruments.

2.10.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type MidLifeEvent)

A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

couponAmount (exactly one occurrence; of the type xsd:decimal) The cash value of the coupon paid (not the
c?ut%oorl; raée). It should be equal to the coupon rate divided by frequency (2 for semi annual) times the notional
of the bond.

reinvestmentRate (exactly one occurrence; of the type xsd:decimal) The reinvestment rate we will use on the
coupon. Very often it is equal to the repo rate on the deal, but it does not have to. For very long term repos,
the reinvestment rate will be derived from a curve.

assetReference (exactly one occurrence; of the type AssetReference)

transfer (zero or one occurrence; of the type Transfer) The transfer structure can be used to explicitly state
who will pay the coupon. In buy-sell-back trades, whoever holds the bond will receive the coupon (from the
bond issuer) and keep it. If the bond holder passes the coupon on to the counterparty we expect to see a
transfer from bond holder to counterparty here.

2.10.3 Used by:

Element: couponEvent

2.10.4 Derived Types:

2.10.5 Figure:
2.10.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" CouponEvent " >
<xsd: annot ati on>
<xsd; docunent ati on xm : |l ang="en">
This structure 1s used for Buy-Sell Back trades to desc

ri be when
a couPon is paid and what reihvestnment_rate will be applied. the
anount is in the instrument currency. To be able to represent a
buy/sell back with nore than one collateral we use an href |ink
to’ the underlyln% asset. This enables us to represent nultiple
coupons during the life of the trade, with different reilnvestnent
rates, and poSsibly different instrunents.

</ xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: conpl exCont ent > i
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> )
<xsd: el enent nane="couponAnount" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docupentation xni:Ilang="en">

The cash value of the coupon paid (not the coupon rate).
It should be equal to the coupon rate divided Y
Lreguency (2 for sem annual) tinmes the notional of the
ond.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . .
<xsd: el ement nane="rei nvest nent Rate" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Element.couponEvent

The reinvestnment rate we will use on the coupon. Very
often it is equal to the rePo rate on the deal, but it
does not have to. For very long termrepos, the
reinvestnent rate will be derived froma curve

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="asset Ref erence" type="Asset Ref erence"/>
<xsd: el ement nane="transfer" type="Transfer" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">

The transfer structure can be used to explicitly state

who wi Il pay the coupon. |In buy-sell-back tradeS, whoever

hol ds the bond will receive the coupon (fromthe bond

i ssuer) and keep 1t. If the bond hol der passes the coupon
he counterparty we expect to see a transfer from

on to
bond hol der to counterparty here.
</ 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>



2.11 EventReference

2.11.1 Description:

Reference to a Trade Event.

2.11.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.

2.11.3 Used by:
*  Complex type: TradeComponentldentifier

2.11.4 Derived Types:

2.11.5 Figure:
2.11.6 Schema Fragment:

<xsd: conplexType nane="Event Ref erence" >
<xsd: ahnot at | on>
<xsd; docunent ati on xml : [ ang="en">
Reference to a. Irade Event.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ension base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2.12 ForwardRepoTransactionlLeg

2.12.1 Description:

A transaction leg for a repo is equivalent to a single cash transaction. It is augmented here to carry some
values that are of interest for the reﬁo. Also note that the BuyerSeller model in this transaction must be the
exact opposite of the one found in the spot leg.

2.12.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RepoTransactionLeg)
* Atransaction leg for a repo is equivalent to a single cash transaction.

repolinterest (zero or one occurrence; of the type xsd:decimal) The refpo interest is basically the difference
between the settlement amounts at spot and forward date. It is a fully figured amount, but it does not have to
be specified in the message. It is not a 'Money' amount as it is implicitly expressed in the settlement currency.

2.12.3 Used by:
Complex type: Repo
2.12.4 Derived Types:

2.12.5 Figure:
2.12.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="For war dRepoTr ansacti onLeg" >
<xsd: annot ati on>
<xsd: docunent ati on xpl:lang="en"> ) )

A transaction leg for a repo is equivalent to a single cash
transaction. It I's augnented here to carry sone val les that are
of interest for the repo. Also note that the BuyerSeller nodel in

Enls transacti on nust be the exact opposite of the one found in
eg.
</ xsd: docunentati on>

e spot
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="RepoTransacti onLeg">
<xsd: sequence> ) .
<xsd: el ement nane="repolnterest" type="xsd: decimal" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en"> .
The repo interest I1s basically the difference between the
settl epent anmounts at spot and forward date. It is a
fully figured amount, but it does not have to be
specified in the nessage. It is not a 'Money' anount as
it is inplicitly expreSsed in the settlenent currency.
</ 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>
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2.13 InterestPayoutEvent

2.13.1 Description:
2.13.2 Contents:

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

A mid life event in a repo or securities lending transaction. Such mid life events are bilateral

agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

payment (exactly one occurrence; of the t
Is paying the amount. Implicitly, the party t

pe Mone
at pays t

h

h

) The amount to be paid. Note that we do not specify who
e repo Interest at maturity is the only party that can do an

interest payout.

transfer ﬁzero or one occurrence; of the type Transfer) When necessar
payout fully explicit, with parties and settlement instructions. Note that t

he

it is possible to make the interest
transfer date *may* differ from the

eventDate specified by the event; for example the date the payment is made can be 1 or 2 days after the
interest has been calculated. Note that for an interest payout the transfer can only contain a cashTransfer as

there are no security movements for an interest payout.
2.13.3 Used by:

Element: interestPayout

2.13.4 Derived Types:

2.13.5 Figure:
2.13.6 Schema Fragment:

<xsd: conpl exType name="Int er est Payout Event " >

<xsd: conpl exCont ent > .
<xsd: ext ensi on base="M dLi f eEvent" >
<xsd: sequence>
<xsd: el ement nane="paynent" type="Money">

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

The anount to be paid. Note that we do not sPecify who is
paylnP the anount. Inplicitly, the party that payS the
repo I'nterest at maturity is'the only party that” can do
an interest payout.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nanme="transfer" type="Transfer"
<xsd: annot ati on> .

m nCccur s="0">

<xsd: docunentation xnl:Ilang="en"> )

VWhen necessary, it i s poSsible to nake the interest

payout fully explicit, wth parties and settl enent

InStructionS. Note that the transfer date *may* differ

fromthe eventDate specified by the event; for exanple

the date the paynent is nade can be 1 or days. after the
I nterest has been cal cul ated. Note that for_an interest

Payout the transfer can only contain a cashTransfer as
here are no security novenents for an interest payout.

</ 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>
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2.14 Margin

2.14.1 Description:

Defines the margin, also called haircut in repo and securities lending terminology, that will be applied to a
transaction. It is essentially a premium, expressed in percentage, to compensate collateral quality (or lack
thereof) and liquidity.

2.14.2 Contents:

marglnT){‘pe (exactly one occurrence; of the type MarginTypeEnum) The type of margin being specified to
apply to the transaction.

marginFactor (exactly one occurrence; of the type xsd:decimal) The margin is expressed as a multiplication
factor (default value is 1) to reflect the quallty of the collateral. Also called margin ratio as per Section 2,
paragraph (z) of the TBMA/ISMA Global Master Repurchase Agreement.

2.14.3 Used by:
Complex type: Repo
2.14.4 Derived Types:

2.14.5 Figure:
2.14.6 Schema Fragment:

<xsd: conplexType name="Mar gi n" >
<xsd: annot at | on>
<xsd; docunent ation xnl:|ang="en">
Defines the margin, also called haircut

in repo and securities
[ endi ng tern1no ogy, that wll be applied to a transaction. It is
essentially a Pren1un1 expressed in percentage, to conpensate
col lateral “qual i g (or Iack thereof) and liquidity.

</ xsd: docunentati on
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent name="nmar gi nType" type="Nhrg|nTypeEnunT>
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="e
The type. of nargin being speC|f|ed to apply to the
transacti on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent name="mar gi nFactor" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ation xml : | ang="en">

The margin is expressed as a nultiplication factor fdefault
value 1S 1) to reflect the quality of the collateral. Al so
called nar% nratio as per Section 2, paragraph (z) of the
TBNVW | obal Master Repurchase Agreenent

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

2.15.1 Description:

A mark to market event. This type of event is an adjustment of the price of the underlying collateral done to
reflect current market conditions. Depending on the direction of the collateral valuation, one of the contracting
parties will either pledge more/less collateral in the contract, or add/substract cash from the contract value.

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

* A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

collateral (exactly one occurrence; of the type CollateralValuation) The updated collateral valuation for the
contract. The change compared to the previously agreed valuation determines what securities or cash
movement will occur.

combinedInterestPayout (exactly one occurrence; of the type xsd:boolean) Indicates that the parties agree to
settle the accrued interest on the contract at the time of the repricing.

transfer (zero or one occurrence; of the type Transfer) Participants may use this structure to explicitly restate
who is receiving/delivering cash and securities.

2.15.3 Used by:
. Element: markToMarketEvent

2.15.4 Derived Types:

2.15.5 Figure:
2.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Mar kToMar ket Event " >
<xsd: annotati on> .
<xsd: docunent ati on xn1:|an%:?en"> ) )
A mark to market event. This type of event is an adjustnent of
the price of the underlying collateral done to reflect current
mar ket . condi ti ons. Depenhdi ng on the direction of the collatera
val uation, one of the contracting parties will either pled%e
nmore/less collateral in the contfact, or add/substract cash from
t he contract val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> .
<xsd: el ement nanme="col | ateral " type="Col | at eral Val uati on">
<xsd: annot ati on>
<xsd: docunentati on xnl :|ang="en">
The updated col |l ateral valuation for the contract. The
change conpared to the previously agreed val uation
determ nes what securities or cash nmovenment wll occur
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="conbi nedl nt er est Payout" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Indicates that the Partles agree to settle the accrued
interest on the contract at the time of the repricing.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement name="transfer" type="Transfer"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o
Participants may use thiS structure to explicitly restate


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Element.markToMarketEvent

who i s receiving
</ xsd: docunentati ©
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

/delivering cash and securities.
n>



2.16 MidLifeEvent

2.16.1 Description:

A mid life event in a repo or securities lending transaction. Such mid life events are bilateral agreements
between contracting parties to alter the financial profile of the transaction. Such examples include interest
payments, collateral substitutions, or mark-to-market activity (cash or nominal repricing) to re-balance the
valuation of cash and collateral in the transaction.

2.16.2 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.
eventDate (exactly one occurrence; of the type IdentifiedDate) The date the event has been recorded.
2.16.3 Used by:

. Element: midLifeEvent

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

CashRepricingEvent
CollateralSubstitutionEvent
CouponEvent
InterestPayoutEvent
MarkToMarketEvent
RateChangeEvent
RateObservationEvent

2.16.4 Derived Types:

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

CashRepricingEvent
CollateralSubstitutionEvent
CouponEvent
InterestPayoutEvent
MarkToMarketEvent
RateChangeEvent
RateObservationEvent

2.16.5 Figure:
2.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="M dLi f eEvent" abstract="true">
<xsd: annot ati on>
<xsd: docunpentation xnl :Ilang="en"> o ) )
AmdIlife event in a repo or securities |lending transaction. .
Such. md life events are bilateral agreements béetween contracting
e of the tra s?ctlon.
t

parties to alter the financial profi n Such
exanpl es include interest payments, collateral substitutions, or
mar k-t o- market activity (cash or nomnal repricing) to re-balance

t he val uation of cash and collateral in the transaction
</ xsd: docunent ati on>

</ xsd: annot at_.i on>

<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence> o
<xsd: el ement nane="event Date" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The date the event has beéen recorded.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
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</ xsd: conpl exType>



2.17 NetTradeldentifier

2.17.1 Description:

Identification of a net trade and original trades.

2.17.2 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.

originalTradeldentifier (one or more occurrences; of the type TradeldentifierList) Identification of original
trades.

2.17.3 Used by:
2.17.4 Derived Types:

2.17.5 Figure:
2.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Net Tr adel dentifier">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en" > o
Identification of a net trade and original trades.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> T o o ) )
<xsd: el enent nanme="ori gi nal Tradel dentifier" type="TradeldentifierList" mnCccurs="2" nt
<xsd: annot ati on> .
<xsd: docunent ati on_xm ;| ang="en" >
Identification of original trades.
</ 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>



2.18 PartySettlementTransferInformation

2.18.1 Description:

Additional information about the settlement transfer. We will use this to carry information to drive internal
processing.

2.18.2 Contents:

partyReference (exactly one occurrence; of the type PartyReference) Information contained in this structure is
relative to the party being referred to.

processingInformation (exactly one occurrence; of the type SettlementTransferProcessinginformation) Any
party specific information that may be required to properly execute a transfer. This can be used as a type
substitution point to insert party specific structures.

2.18.3 Used by:
*  Complex type: SettlementTransfer

2.18.4 Derived Types:

2.18.5 Figure:
2.18.6 Schema Fragment:

<xsd: conpl exType name="PartySettl enent Tr ansfer| nfornmation">
<xsd: annotati on>
<xsd: docunentation xm :lang="en"> )
Additional information about the settlenent transfer. W will use
this to carry infornmation to drive internal processing.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="partyReference" type="PartyReference">
<xsd: annot ati on> |
<xsd; docunentation xnl :Ilang="en"> ) )
Information contained in"this structure is relative to the
party being referred to.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el enent name="processi ngl nformati on" type="Settl| enent Tr ansf er Processi ngl nf or mati on">
<xsd: annot ati on> |
<xsd: docunent ati on_xm : [ ang="en" > )
Any party specific inforimation that nag be required to
properly execute a transfer. This can be used as a type
substitution point to insert party specific structures.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
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2.19 RateChangeEvent

2.19.1 Description:

A rate change is a mid life event where on a given date, the repo rate to apply is changed as a result of a
bilateral a%reement between the two parties. There is no cash or security movement associated with a rate
change. The repo structure allows you to specify repo rates as a schedule, so this type is not strictly required
Withig the repo. We need it for consistency and to allow a discrete event message to declare a rate change on
a trade.

2.19.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type MidLifeEvent)

* A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

rate (exactly one occurrence; of the type xsd:decimal) The new repo rate, in decimal format that will be
applicable at the specified event date.

2.19.3 Used by:
* Element: rateChange

2.19.4 Derived Types:

2.19.5 Figure:
2.19.6 Schema Fragment:

<xsd: conpl exType nanme="Rat eChangeEvent" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;l ang="en"> i
Arate chanPe isamdIlife event where on a given date, the repo
rate to aRp Y is changed as a result of a bilateral agreenent
between the fwo partiées. There is no cash or security novenent
associated with a rate change. The repo structure allows you to
specify repo rates as a schédule, so this type is not strict
required within the repo. W need it for consistency and to all ow
a discrete event nessage to declare a rate change oh a trade.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> .
<xsd: el ement name="rate" type="xsd: decimal">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> .
The new repo rate, 1n deCinmal format that will be
applicabl e at the specified event date.
</ 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>
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2.20 RateObservationEvent

2.20.1 Description:

A rate observation is used only when a Repo is done against an index (typically EONIA repos) and we want to
record the observed rates during the lifetime of the trade. This is similar in structure to a rate change, but the
application context is different. A rate observation has no cash or security movement attached, so there is no
transfer structure here. Rate observations are required on floating rate repos to calculate the accrued repo
interest.

2.20.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type MidLifeEvent)

* A mid life event in a repo or securities lending transaction. Such mid life events are bilateral
agreements between contracting parties to alter the financial profile of the transaction. Such
examples include interest payments, collateral substitutions, or mark-to-market activity (cash or
nominal repricing) to re-balance the valuation of cash and collateral in the transaction.

rate (exactly one occurrence; of the type xsd:decimal) The observed rate at the specified event date that will
be used to calculate the accrued interest on an index repo contract.

2.20.3 Used by:
. Element: rateObservation

2.20.4 Derived Types:

2.20.5 Figure:
2.20.6 Schema Fragment:

<xsd: conpl exType nanme="Rat eCbservati onEvent">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> . .
ate observation is used only when a Repo is done agai nst an

r
i ndex (typically EONIA repos) and we want to record, the observed
rates during the lifetine of ' the trade. This is simlar in
structure to a rate change, but the application context is
different. A rate observation has no cash or security npvenent
attached, so there is no transfer structure here. e
observations are required on floating rate repos to calculate the
accrued repo Interest.

</ xsd: docunent at | on>

</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> )
<xsd: el enent nanme="rate" type="xsd: decinal">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
The observed rate at the specified event date that wll
be used to calculate the accrued interest on an i ndex
repo contract. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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2.21 RelativePrice

2.21.1 Description:
A type which represents Pricing relative to a Benchmark.
2.21.2 Contents:

spread (exactly one occurrence; of the type xsd:decimal) Basis Point spread over a Benchmark.
Either

equity (exactly one occurrence; of the type EquityAsset) Defines the underlying asset when it is a listed
equity.

2.21.3 Used by:
2.21.4 Derived Types:

2.21.5 Figure:
2.21.6 Schema Fragment:

<xsd: conplexT¥pe nane="Rel ati vePri ce">
<xsd: annot at | on>
<xsd: docunentati on xm : Iang en"> i
A type which represents Pricing relative to a Benchmark
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="spread" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Basi s Point spread over a Benchmark.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref="BondEquity. model " nmaxCccurs="unbounded" >
<xsd: anhot at i on>
<xsd: document ati on_xm : | ang="en"> ) )
Thedbepchnark being refefred to; either a bond or equity
roduc
</Qsd docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sefuence>
</ xsd: conpl exType>
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2.22 Repo

2.22.1 Description:

A Repo, modeled as an FpML:Product.

2.22.2 Contents:

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

Either

fixedRateSchedule (exactly one occurrence; of the type Schedule) The fixed repo rate. It is usually fixed for
thedduration of the agreement but can be changed with mid-life events (rate changes) except for buy SellBack
trades.

Or

floatingRateCalculation f(exactly_ one occurrence; of the type FloatingRateCalculation) The float index and
tenor, with a spread. Use for floating rate repos. Most floatings in Europe are against EONIA.

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

noticePeriod (zero or one occurrence; of the type AdjustableOffset) Notice period for open ended or long
dated repos in number of days.

duration (exactly one occurrence; of the type RepoDurationEnum) A duration code for the contract.
margin (exactly one occurrence; of the type Margin) The margin, or haircut, that will be applied.

spotLeg (exactly one occurrence; of the type RepoTransactionLeg) A repo contract is modelled as two
purchase/repurchase transactions which are called legs. This is the spot leg, i.e. the transaction that will be
executed on the settlement date of the contract.

forwardLeg (zero or one occurrence; of the type ForwardRepoTransactionLeg) The forward leg of the repo
contract, i.e. the repurchase transaction.

midLifeEvent (zero or more occurrences; of the type MidLifeEvent) Abstract placeholder for repo mid life
events.

Either

equity (exactly one occurrence; of the type EquityAsset) Defines the underlying asset when it is a listed
equity.

settlementTransfer (zero or one occurrence; of the type SettlementTransfer) Participants may choose to
explicitly specify the different financial exchanges that the product represents. This is the equivalent of the
cashflow-explicit representation of an interest rate swap. In this case it is possible to give a transfer-explicit
representation of a repo contract for settlement purposes.

2.22.3 Used by:
* Element: repo

2.22.4 Derived Types:

2.22.5 Figure:
2.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Repo" >
<xsd: annotation> .
<xsd: docunentation xnl :lang="en">
A Repo, nodel ed as an FpM.: Product.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: cho| ce> .
<xsd: el ement nane="fi xedRat eSchedul e" type="Schedul e">
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<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"
The fixed repo rate. It TIs usually fixed for the
duration of the agreenment but can” be changed w t
ptddl ife events (rate changes) except for buy Sell Back
rades.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . . .
<xsd: el ement nanme="fl oati ngRat eCal cul ati on" type="Fl oati ngRat eCal cul ati on">
<xsd: annot at | on>
<xsd: docunment ati on xni :|lang="en"
The float index and tenor, mnth a spread. Use for
floating rate repos. Myst floatings in Europe are
agai nst A.
</ xSd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> ) )
<xsd: el enent nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot at | on>
<xsd: document ation xni : | ang="en">
The day count fraction.
</xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="noti cePeri od" type:"AdjustabIeCTfset" m nQccur s="0">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en" .
Not i ce period for open ended or | ong dated repos in
nunber of days,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="duration" type="RepoDurati onEnuni >
<xsd: annot at | on>
<xsd: document ation_ xm :|ang="en">
A duration code for the Contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="margi n" typez"Nhrg|n">
<xsd: annot at | on>
<xsd: docurment ation xn : Ian? i
The margin, or_haircut hat mnll be appli ed.
</ xsd: doctnent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="spot Leg" type="RepoTransactionLeg">
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en"
A repo contract.is nodel [ed as tmo pur chase/ repur chase
transactions which are called legs. This is the spot |eg,
i.e. the transaction that will bé executed on th
settl enent date of the contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="forwardLeg" type="ForwardRepoTransacti onLeg" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunEntatlon xm : | ang="en" > )
The forward | eg of the répo contract, i.e. the repurchase
transacti on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement ref="mdLi feEvent" m nCccurs="0" maxCccur s="unbounded" >
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
d I'ife events that occlr during the lifetine of the
Repo go here.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd el ement >
<xsd group ref—"BonquU|ty nodel " maxQccur s="unbounded" >
<xsd: annot at i on>
<xsd:; docunent ation xnl ;I ang="en">
Alist of the financial TInstruments that the repo
contract ref erence.
</ xsd: docunen ation>
</ xsd: annot at i on>
</ xsd: gr oup> )
<xsd: elenent name="settlement Transfer" type="Settlement Transfer" ni nCccurs="0">



<xsd: annot ati on> Y
<xsd: docunentati on xnl : 1l ang="en"> )
Partici pants nay choose fo eXp|ICIt|K speci fy the
different financial exchanges that the product
represents. This is the equivalent of the
cashflowexplicit representation of an interest rate
swap. In this case it is possible to give a
transfer-explicit representation of a repo contract for
settl enment purposes.
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2.23 Repolegld

2.23.1 Description:

A Repo Leg Identification.

2.23.2 Contents:

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

2.23.3 Used by:

« Complex type: RepoTransactionLeg
*  Complex type: TradeComponentldentifier
Complex type: VersionedRepoLegld

2.23.4 Derived Types:

2.23.5 Figure:
2.23.6 Schema Fragment:

<xsd:conp|exT¥pe name="RepolLegl d" >
<xsd: annot at i on>
<xsd; docunentation xm:|lang="en">
A Repo Leg ldentification.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base:"xsd:nornal|zedStr|n?
<xsd.attribute nane="repolLegl dSchene"
<xsd:attri bute nanme="1d" type="xsd: | D'/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>

">
gpe:"xsd:anyURl" defaul t="http://ww. fpm .org/cod
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2.24 RepoTransactionLeg

2.24.1 Description:
A transaction leg for a repo is equivalent to a single cash transaction.
2.24.2 Contents:

Either

id (one or more occurrences; of the type RepolLegld)

Or

versionedld (one or more occurrences; of the type VersionedRepoLegld)

buyerPartyReference (exactly one occurrence, of the type PartyOrTradeSideReference) A reference to the
party that buys this instrument, ie. pays for this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this the fixed rate payer.

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

settlementDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Settlement Date.

collateral (zero or more occurrences; of the type CollateralValuation) Collateral valuation is used to carry the
guantity and price details that are required to ensure that a repo contract is executed at fair value, with the
value of the collateral matching the cash amount of the repo. Collateral is declared as optional here, with
multiple cardinalities, since we can do a repo "Multi", with multiple instruments specified, or a "Cash
Borrow/Loan" and “TriPartyRepo” with no collateral. In general cases, however it should be specified.

2.24.3 Used by:

Complex type: ForwardRepoTransactionLeg
Complex type: Repo

2.24.4 Derived Types:
*  Complex type: ForwardRepoTransactionLeg

2.24.5 Figure:
2.24.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="RepoTransacti onLeg">
<xsd: annotati on>
<xsd: docunentati on xpl:lang="en"> ) )
A transaction leg for a repo is equivalent to a single cash
transaction,
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: el ement nane="id" type="RepolLegld" maxCccurs="unbounded"/>
<xsd: el ement nane="versi onedl d" typé="Versi onedRepolLegl d" maxCccur s="unbounded"/ >
</ xsd: choi ce>
<xsd:8roup ref =" Buyer Sel | er. nodel " >
<xsd: annot ati on>"
<xsd; docunent ati on xpl : Il ang="en">
Ref erences to the buyer and seller of the repo contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: group ref="Settl enent. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o
The date and nonetary anmbunts specified for the settlenment of
this transacti on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> ) )
<xsd: elenent nane="collateral" type="Coll ateral Val uati on" m nQccurs="0" nmaxCccur s="unbounde
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<xsd: annot ati on>

<xsd: docunentatjon xm :|ang="en"> ) )
Col l'ateral valuation |s Used to carry the quantity and Frgce
details that are required to ensure that a repo contract is
executed at fair value, with the value of the collatera
mat chi ng the cash anount of the repo, Collateral is declared
as optional here, with nmultiple cardinalities, since we can
do a repo "Mul'ti™, wth nmultiple instruments specified, or a
"Cash Borrow Loan" and “Tri PartyRepo” with no collateral. In
general cases, however it should be specified.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType>



2.25 RepoTransactionLegReference

2.25.1 Description:

Reference to an Transaction Leg.

2.25.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.

2.25.3 Used by:
*  Complex type: TradeComponentldentifier

2.25.4 Derived Types:

2.25.5 Figure:
2.25.6 Schema Fragment:

<xsd: conpl exType name="RepoTransacti onLegRef erence">
<xsd: annot ati on>
<xsd; docunent ati on_xm : [ ang="en" >
Ref erence to an Transaction Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2.26 SecurityTransfer

2.26.1 Description:

The transfer of a security requires an identifier for the security, and a quantity.

2.26.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type AtomicSettlementTransfer)
* Abstract base class for all transfer of cash or securities

guantity (exactly one occurrence; of the type xsd:decimal) The quantity of asset being transfered
assetReference (exactly one occurrence; of the type AssetReference) The asset being transfered.

delivererPartyReference (exactly one occurrence; of the type PartyReference) Reference to the party
delivering the asset.

receiverPartyReference (exactly one occurrence; of the type PartyReference) Reference to the party
receiving the asset.

daylightindicator (zero or one occurrence; of the type xsd:boolean) Standard settlement in Euroclear takes
place in a batch on "value date - 1" (at 4 pm), to allow trades which are not included in this batch to be settled
on value date, the daylight indicator can be used. The MT 540 instruction will contain an indicator which
notifies Euroclear whether a transaction can be put forward for settlement intra-day. This is the "Daylight
Indicator" and will be set on all transactions with Euroclear. However, to ensure they are included within
intra-day settlement, the counterparty within Euroclear (ie, participant B) must also indicate intra-day
settlement can take place.

2.26.3 Used by:

Complex type: Transfer

2.26.4 Derived Types:

2.26.5 Figure:
2.26.6 Schema Fragment:

<xsd:conp|exT¥pe name="SecurityTransfer">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) o
The transfer of a securify requires an identifier for the
security, and a quantity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Atom cSettl ement Transfer">
<xsd: sequence> . .
<xsd: el enent nane="quantity" type="xsd: decimal">
<xsd:annot ation> | L
<xsd: docunmentati on xm : |l ang="en">
The guantlt of asset being transfered
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="asset Ref er ence" type="Asset Ref erence">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The asset being transferéd.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="del i vererPartyReference" type="PartyReference">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en">
Ref erence to the garty delivering the asset.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="recei ver Part yRef erence" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
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Ref erence to the Earty recei ving the asset.
</ xsd: docunent at i on
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="dayl i ghtlndicator" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl ;| ang="en"> )
Standard settlenent in EUroc|lear takes place in a batch
on "val ue date - 1" (at 4 pm, to allow trades which are
not included in this batch to be sett|ed on val ue date,
the daylight 1 ndicator can be used. The MI 540 .
instruction will contain an indicator which notifies
Eur ocl ear whether a trapsaction can be put forward for
settlenent intra-day. This is the "Daylight I|Indicator”
and wi Il be set on all transactions wth Euroclear
However, to ensure they are included within intra-day
settlepent, the counterparty within Euroclear (ie,
participant B) nust also Indicate Intra-day settlenment
can take pl ace,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2.27 SettlementinstructionReference

2.27.1 Description:

Settlement Instruction Reference.

2.27.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.

2.27.3 Used by:
*  Complex type: Transfer

2.27.4 Derived Types:

2.27.5 Figure:
2.27.6 Schema Fragment:

<xsd: conplexType nane="Settl| ement |l nstructi onRef erence">
<xsd: ahnot at | on>
<xsd: docunent ati on xm : | ang="en" >
Settlenment Instruction Reference.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ension base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2.28 SettlementTransfer

2.28.1 Description:

This is a container to carry 'transfers’, i.e. elementary transfers of cash or securities. Transfer instructions are
coupled with settlement instructions that are referenced.

2.28.2 Contents:

Either

id (one or more occurrences; of the type SettlementTransferld)

Or

versionedld (one or more occurrences; of the type VersionedSettlementTransferld)
Either

type (one or more occurrences; of the type SettlementTransferType)

Or

versionedType (one or more occurrences; of the type VersionedSettlementTransferType)

transferinformation ﬁzero or more occurrences; of the type PartySettlementTransferinformation) Transfer
information which applies to all elementary transfers.

transfer (one or more occurrences; of the type Transfer) An elementary transfer. There can be as many
transfers specified in this structure as required.

settlementinstruction (zero or more occurrences; of the type Settlementinstruction) Settlement instruction.
2.28.3 Used by:

Complex type: CollateralSubstitutionEvent
*  Complex type: Repo

2.28.4 Derived Types:

2.28.5 Figure:
2.28.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Sett | ement Transfer">
<xsd: annot ati on>
<xsd; docunentation xnml :lang="en"> )
This is a container to carry 'transfers', i.e. elenentary
transfers. of cash or securities. Transfer 1nstructions are
coupled with settlenment instructions that are referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o .
<xsd:8roup ref ="Settl ement Transferldentifier.nmodel" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> . . . .
Settlenment Transfer Jdentifier which is optional in the
context of a trade, but should always be used in a transfer
nmessage. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup> . . .
<xsd: el'ement nane="transferlnformation” type="PartySettlenmentTransferlnformation"” m nCccur:
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
Transfer infornmation which applies to all elenentary
transfers. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="transfer" type="Transfer" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an%="en">
An el ementary transfer. There can be as nmany transfers
specified in"this structure as required.
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="settl enentlnstruction" type="Settlenentlnstruction” mnCccurs="0" nmaxQCc
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Settl ement instruction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



2.29 SettlementTransferld

2.29.1 Description:

Settlement Transfer identification.

2.29.2 Contents:

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

2.29.3 Used by:
«  Complex type: VersionedSettlementTransferld

2.29.4 Derived Types:

2.29.5 Figure:
2.29.6 Schema Fragment:

<xsd: conplexType nane="Sett| enent Transferld">
<xsd: annot at | on>
<xsd: docurment ati on xm ;| ang="en" >
Settlenent Transfer idenfification
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ens| on base=" xsd: normal i zedString">
<xsd:attribute nane= settlenentTra sf erl dSchene" type="xsd:anyURl " defaul t="http://ww. f
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.30 SettlementTransferldentifier

2.30.1 Description:
Settlement Transfer identification and classification.
2.30.2 Contents:

Either

id (one or more occurrences; of the type SettlementTransferld)

Or

versionedld (one or more occurrences; of the type VersionedSettlementTransferld)
Either

type (one or more occurrences; of the type SettlementTransferType)

Or

versionedType (one or more occurrences; of the type VersionedSettlementTransferType)

2.30.3 Used by:
2.30.4 Derived Types:

2.30.5 Figure:
2.30.6 Schema Fragment:

<xsd: conpl exType name="Settl| enment Transferldentifier">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" > o )
Settlement Transfer i1dentification and classification
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o
<xsd:group ref="Settl enment Transferldentifier.nodel">
<xsd: annotation>
<xsd: docunentation xnm :|ang="en"> )
An identifier for an individual settlenment transfer. This
usual 'y maps to a SWFT nessage reference.
</ xsd: doctunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType>



2.31 SettlementTransferProcessinginformation

2.31.1 Description:
Type representing settlement transfer processing information.
2.31.2 Contents:

owner (zero or one occurrence; of the type xsd:boolean) If present and true the publisher considers this party
to be the owner of the transfer.

2.31.3 Used by:

Complex type: PartySettlementTransferinformation

2.31.4 Derived Types:

2.31.5 Figure:
2.31.6 Schema Fragment:

<xsd: conpl exType name="Sett!| ement Tr ansf er Processi ngl nf or mati on" >
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) ) )
Type representing settlenent transfer processing information.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enrent nane="owner" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"> ) )
If present and true the publisher considers this party to be
t he owner of the transfer.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conmpl exType>
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2.32 SettlementTransferType

2.32.1 Description:

A settlement transfer classification.

2.32.2 Contents:

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

2.32.3 Used by:
*  Complex type: VersionedSettlementTransferType

2.32.4 Derived Types:

2.32.5 Figure:
2.32.6 Schema Fragment:

<xsd: conplexType nane="SettIenentTransferType">
<xsd: annot at | on>
<xsd: docunentation xm :lan en”
A settlement transfer cIaSS|f|cat|on
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: S|anerntent> )
<xsd: ext ens| on base=" xsd: normal i zedString">
<xsd:attribute nane="settl| ement Transfef TypeSchenme" type="xsd: anyURl " defaul t="http://ww.
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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2.33 Streamld

2.33.1 Description:
Stream identification.
2.33.2 Contents:

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

2.33.3 Used by:

Complex type: TradeComponentldentifier
»  Complex type: VersionedStreamld

2.33.4 Derived Types:

2.33.5 Figure:
2.33.6 Schema Fragment:

<xsd: conplexType nane="Strean d">
<xsd: ahnot at | on>
<xsd: docupentation xpl:
Stream identification.
</ xsd: docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedStri ng" >
<xsd:attribute nane="stream d" type="x3d: anyURl "
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

| ang="en" >

defaul t="http://ww. f pm . or g/ codi ng- sche
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2.34 StreamReference

2.34.1 Description:

Reference to an Stream.

2.34.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.

2.34.3 Used by:
*  Complex type: TradeComponentldentifier

2.34.4 Derived Types:

2.34.5 Figure:
2.34.6 Schema Fragment:

<xsd: conplexType nane=" St r eanRef er ence" >
<xsd: ahnot at | on>
<xsd; docunent ati on_xm : | ang="en" >
Reference to an Stream
</ xsd: docunent at 1 on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ension base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2.35 TradeAndComponentldentifier

2.35.1 Description:

Contains identification of a trade, and references to a trade component or event.

2.35.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Tradeldentifier)
» Atype defining a trade identifier issued by the indicated party.

tradeComponentldentifier (exactly one occurrence; of the type TradeComponentidentifier)
2.35.3 Used by:

2.35.4 Derived Types:

2.35.5 Figure:
2.35.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAndConponent I dentifier">
<xsd: annot ati on>
<xsd: docunent ati on_xm ;[ ang="en" >
Contains identification of a trade, and references to a trade
conponent or event.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="Tradeldentifier">
<xsd: sequence>

<xsd: el ement nane="tradeConponentldentifier" type="TradeConponentldentifier"/>

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



2.36 TradeComponentldentifier

2.36.1 Description:

Trade Component or Event identification or references.

2.36.2 Contents:

Either

repoLegReference (exactly one occurrence; of the type RepoTransactionLegReference)
Or

eventReference (exactly one occurrence; of the type EventReference)

Or

streamReference (exactly one occurrence; of the type StreamReference)

2.36.3 Used by:

Complex type: TradeAndComponentidentifier

2.36.4 Derived Types:

2.36.5 Figure:
2.36.6 Schema Fragment:

<xsd: conplexType nane="Tr adeConponent | denti fier">
<xsd: annot at | on>
<xsd: docunentation xnl_:lang="en"> .
Trade Component or Event identification or references.
</ xsd: docunent ati on>
</ xsd: annot at1 on>

<xsd: choi ce> .
<xsd: choi ce maxQoccur s=" unbounded
<xsd: el enent nanme="repolegl d" Ee- 'Repolegld'/>
<xsd: el enrent nanme=' verS|onedREpo egld" type=" VérS|onedREpoLegld />
</ xsd: choi ce>
<xsd. el ement name="repolLe Reference t ype="RepoTransacti onLegRef er ence"/ >
<xsd: choi ce maxQccur s="un ounded
<xsd: e| enent nanme="event|d" pe— "Event1d"/>
<xsd: el emrent nanme=' verS|onedEventId t ype="Versi onedEvent | d"/ >
</ xsd: choi ce>
<xsd:. el enent name="event Ref erence" type="Event Reference"/>
<xsd: choi ce maxQccur s="unbounded" >
<xsd: el enent name="stream d" type— Stream d"/ >
<xsd: el ement nane="versi onedStreanl d" type—"VérS|onedStreanid"/>

</ xsd: choi ce>
<xsd: el enent name="streanRef erence" type="StreanReference"/>
</ xsd: choi ce>
</ xsd: conpl exType>
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2.37 TradeldentifierList

2.37.1 Description:
A type containing multiple tradeldentifier.
2.37.2 Contents:

tradeldentifier (one or more occurrences; of the type Tradeldentifier) A trade identifier.

2.37.3 Used by:
*  Complex type: NetTradeldentifier

2.37.4 Derived Types:

2.37.5 Figure:
2.37.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel dentifierList">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> o
A type containing nmultiple tradeldentifier.
</ xsd: docunent at |1 on>
</ xsd: annot at1 on>
<xsd: sequence>

<xsd: el ement nane="tradeldentifier" type="Tradeldentifier"

<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A trade identifier.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s=" unbounded" >
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2.38 Transfer

2.38.1 Description:
A type used to represent a transfer of cash, or securities, or a simultaneous exchange of securities vs cash.
2.38.2 Contents:

Either

id (one or more occurrences; of the type Transferld)

Or

versionedld (one or more occurrences; of the type VersionedTransferld)
Either

tradeComponentldentifier (exactly one occurrence; of the type TradeComponentidentifier) Identify the trade
component which has caused this transfer to occur within a Trade Settlement.

Or

tradeAndComponentldentifier (one or more occurrences; of the type TradeAndComponentldentifier) Identify
the trade and component which has caused this transfer to occur within a Settlement Message.

Or

netTradeldentifier (exactly one occurrence; of the type NetTradeldentifier) Identify the net trade and original
trades which have caused this transfer to occur within a Trade or Settlement Message.

deliveryMethod (exactly one occurrence; of the type DeliveryMethodEnum) Specify the delivery method.
There is a business rule associated with this field: if deliveryMethod is DVP then you must specify a
cash'][ra_nsfer and a securityTransfer at the same time. It is incorrect to specify DVP and give only a cash
transfer instruction.

transferDate (exactly one occurrence; of the type IdentifiedDate) The date at which the transfer should occur.
Either

securityTransfer (exactly one occurrence; of the type SecurityTransfer) A transfer of securities between two
parties.

settlementinstructionReference (zero or one occurrence; of the type SettlementinstructionReference)
Settlement Instruction Reference.

2.38.3 Used by:

e  Complex type: CashRepricingEvent
Complex type: CouponEvent
Complex type: InterestPayoutEvent
»  Complex type: MarkToMarketEvent
e  Complex type: SettlementTransfer

2.38.4 Derived Types:

2.38.5 Figure:
2.38.6 Schema Fragment:

<xsd: conpl exType name="Transfer">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> o
A_tyPe used to represent "a transfer of cash, or securities, or a
si mul t aneous exchange of securities vs cash.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: choi ce m nCccurs="0">
<xsd: el ement nanme="id" type="Transferld" maxQccurs="unbounded"/>
/<x3d:ﬁlenegt nane="ver si onedl d" type="VersionedTransferld® maxCccurs="unbounded"/ >
</ xsd: choi ce
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<xsd: group ref="TradeConponent Ol dentifierO Net.nodel" ninCccurs="0"/>
<xsd: el ement nane="del i veryMet hod" type="DeliveryMet hodEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> )
Specify the delivery nmethod. There is a business rule
associated with this field: if deliveryMethod is DVP then you
nmust speC|fY a  cashTransfer and a securityTransfer at the
sane tinme. It js incorrect to specify DVP and give only a
cash transfer instruction.
</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el emrent > -
<xsd: el ement nanme="transferDate" type="ldentifiedDate">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en">
The date at which the transfer should occur
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: annot ati on>

<xsd: docunentation xn:Ilang="en"> )
You can specify either a cash transfer, or a security
transfer, or both, but the structure bel ow cannot be enpty,
Note the senantics of the structure: If we only have a cash
transfer it is a pure cash transfer, napPlng_to a Mr202 or
MI210; i ve a security transfer only, it naps to a
MI540 or 542 (deliver or receive free). If the structure has
bot h cash and security specified it na?s to MI541 or Mr543
(deliver or receive agai nst Raynent). he del i veryMet hod tag
allogs us to validate'that the'transfer is structurally
val i d.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="cashTransfer" type="CashTransfer">
<xsd: annot ation> . .
<xsd: docupentation xnl:Ilang="en"> )
A transfer of a cash anolunt between two parti es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el enent nane="securityTransfer" type="SecurityTransfer" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> )
A transfer of securities between two parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd: el ement nane="securityTransfer" type="SecurityTransfer">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> )
A transfer of securities between two parties.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>

<xsd: el enent nanme="settl enentlnstructi onReference" type="Settl enmentlnstructi onReference"

<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Settl ement |Instruction Reference.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

m



2.39 Transferld

2.39.1 Description:

A Transfer Identification.

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: Transfer
»  Complex type: VersionedTransferld

2.39.4 Derived Types:

2.39.5 Figure:
2.39.6 Schema Fragment:

<xsd: corrpl exT%/pe nane="Transfer|d">
<xsd annota I on>
<xsd: document ati on xm : 1 ang="en">
A Transfer Identification.
</ xsd: docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" xsd: normal i zedStri ng >
<xsd:attribute nane="t ransf erl dSchene” "t ype="xsd: anyUR " defaul t="http://ww.fpnl . org/coc
<xsd:attri bute nane="id" type="xsd:|ID'/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
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2.40 VersionedEventlid

2.40.1 Description:
Eventld with version control elements.
2.40.2 Contents:

id (exactly one occurrence; of the type Eventld)
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.

2.40.3 Used by:
*  Complex type: TradeComponentldentifier

2.40.4 Derived Types:

2.40.5 Figure:
2.40.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ver si onedEvent | d" >
<xsd: annot ati on>
<xsd: docunent ation xnl : Il ang="en">
Eventld wth version control el enents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent nane="id" Lypez"Eventl
<xsd: group ref="VersionH story. nodel "
</ xsd: sequence>
</ xsd: conpl exType>
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2.41 VersionedRepoLegld

2.41.1 Description:
Repo Leg Id with version control elements.
2.41.2 Contents:

id (exactly one occurrence; of the type RepolLegld)
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.

2.41.3 Used by:

Complex type: RepoTransactionLeg
*  Complex type: TradeComponentldentifier

2.41.4 Derived Types:

2.41.5 Figure:
2.41.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ver si onedRepolLegl d" >
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">
Repo Leg Id with version control el enments.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el enrent nane="id" Lype:"REpoLePId"/>
<xsd: group ref="VersionH story. nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>
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2.42 VersionedSettlementTransferld

2.42.1 Description:
Settlement Transfer Id with version control elements.
2.42.2 Contents:

id (exactly one occurrence; of the type SettlementTransferld)
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.

2.42.3 Used by:
2.42.4 Derived Types:

2.42.5 Figure:
2.42.6 Schema Fragment:

<xsd: conplexType nane="Ver si onedSet t | ement Transfer|d">
<xsd: annot at | on>
<xsd: docunentation xnm ;| ang="en">
Settlenment Transfer id with version control elenents.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="id" pre: Sett
<xsd: group ref="Version
</ xsd: séquence>
</ xsd: conpl exType>

Transferld"/>



2.43 VersionedSettlementTransferType

2.43.1 Description:
SettlementTransfer Type with version control elements.
2.43.2 Contents:

type (exactly one occurrence; of the type SettlementTransferType)
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.

2.43.3 Used by:
2.43.4 Derived Types:

2.43.5 Figure:
2.43.6 Schema Fragment:

<xsd: conplexType nane="Ver si onedSet t | enent Tr ansf er Type" >
<xsd: annot at | on>
<xsd: docunentation xnl:Ilang="en">
Settl| enment Transfer Type with version control elenents.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent nanme="t ype" Ype— SettlenentTransferType />
<xsd: group ref="VersionH story. nodel
</ xsd: séquence>
</ xsd: conpl exType>



2.44 VersionedStreamld

2.44.1 Description:
Streamld with version control elements.
2.44.2 Contents:

id (exactly one occurrence; of the type Streamld)
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.

2.44.3 Used by:
*  Complex type: TradeComponentldentifier

2.44.4 Derived Types:

2.44.5 Figure:
2.44.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Ver si onedSt ream d" >
<xsd: annot ati on>
<xsd: document ati on xm : I ang="en">
Streamld with version control el enents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent nane="id" Lypez"Streanid"/>
<xsd: group ref="VersionH story. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>
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2.45 VersionedTransferld

2.45.1 Description:
Transfer Id with version control elements.
2.45.2 Contents:

id (exactly one occurrence; of the type Transferld)
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.

2.45.3 Used by:
Complex type: Transfer

2.45.4 Derived Types:

2.45.5 Figure:
2.45.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ver si onedTransferld">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en">
Transfer Id with version control el enents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent nane="id" Lype
<xsd: group ref="VersionH st
</ xsd: sequence>
</ xsd: conpl exType>
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3 Global Elements



3.1 cashRepricing

3.1.1 Description:

Global element representing cash repricing.

3.1.2 Contents:

Element cashRepricing is defined by the complex type CashRepricingEvent
3.1.3 Used by:

3.1.4 Substituted by:

3.1.5 Figure:
3.1.6 Schema Fragment:

<xsd: el enent nane="cashRepricing" type="CashReprici ngEvent" substituti onG oup="m dLi feEvent">
<xsd: annot ati on> .
<xsd: docunentation xnml :Ilang="en"> o
d obal el enment regresentl ng cash repricing.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >



3.2 collateralSubstitution

3.2.1 Description:

Global element representing a collateral substitution.

3.2.2 Contents:

Element collateralSubstitution is defined by the complex type CollateralSubstitutionEvent
3.2.3 Used by:

3.2.4 Substituted by:

3.2.5 Figure:
3.2.6 Schema Fragment:

<xsd: el ement nanme="col | ateral Substitution" type="Coll ateral SubstitutionEvent" substituti onG ouj
<xsd: annot at i on> .
<xsd: document atlon xm 1 ang="en
d obal el enent Bresentl ng a coI | ateral substitution.
</ xsd: docunent at i on
</ xsd; annot ati on>
</ xsd: el ement >



3.3 couponEvent

3.3.1 Description:

Global element representing a coupon event.

3.3.2 Contents:

Element couponEvent is defined by the complex type CouponEvent
3.3.3 Used by:

3.3.4 Substituted by:

3.3.5 Figure:
3.3.6 Schema Fragment:

<xsd: el enrent nanme="couponEvent" type="CouponEvent" substituti onG oup="m dLi feEvent">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">
d obal el enment regresentl ng a coupon event.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement >



3.4 interestPayout

3.4.1 Description:

Global element representing an interest payout.

3.4.2 Contents:

Element interestPayout is defined by the complex type InterestPayoutEvent
3.4.3 Used by:

3.4.4 Substituted by:

3.4.5 Figure:
3.4.6 Schema Fragment:

<xsd: el ement nanme="int erest Payout" type="InterestPayout Event" substituti onG oup="mni dLifeEvent":
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">,
d obal el enment regresentl ng an interest payout.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >



3.5 markToMarketEvent

3.5.1 Description:

Global element representing a nominal repricing.

3.5.2 Contents:

Element markToMarketEvent is defined by the complex type MarkToMarketEvent
3.5.3 Used by:

3.5.4 Substituted by:

3.5.5 Figure:
3.5.6 Schema Fragment:

<xsd: el ement nanme="mar kToMar ket Event" type="Mar kToMar ket Event" substituti onG oup="m dLi f eEvent'
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en"> o
d obal el enment regresentl ng a nom nal repricing.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >



3.6 midLifeEvent

3.6.1 Description:
Abstract placeholder for repo mid life events.
3.6.2 Contents:

Element midLifeEvent is defined by the complex type MidLifeEvent

3.6.3 Used by:
» Complex type: Repo
3.6.4 Substituted by:

* Element: cashRepricing

*  Element: collateralSubstitution
* Element: couponEvent

* Element: interestPayout

*  Element: markToMarketEvent
* Element: rateChange

*  Element: rateObservation

3.6.5 Figure:
3.6.6 Schema Fragment:

<xsd: el enent nane="m dLi feEvent" type="M dLi f eEvent"

<xsd: annot ation> . .
<xsd: docunentation xnm :lang="en">

Abstract placeholder for repo md |life events.

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

abstract="true">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.Repo
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Element.cashRepricing
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3.7 rateChange

3.7.1 Description:

Global element representing a rate change.

3.7.2 Contents:

Element rateChange is defined by the complex type RateChangeEvent
3.7.3 Used by:

3.7.4 Substituted by:

3.7.5 Figure:
3.7.6 Schema Fragment:

<xsd: el enent nane="r at eChange" type="Rat eChangeEvent" substituti onG oup="m dLi f eEvent">
<xsd: annot ati on> .
<xsd: docunent ati on xm : |l ang="en">
d obal el enment regresentl ng a rate change.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement >



3.8 rateObservation

3.8.1 Description:

Global element representing rate observation.

3.8.2 Contents:

Element rateObservation is defined by the complex type RateObservationEvent
3.8.3 Used by:

3.8.4 Substituted by:

3.8.5 Figure:
3.8.6 Schema Fragment:

<xsd: el ement nane="rat eCbservati on" type="RateCbservationEvent" substituti onG oup="m dLi f eEvent
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> i
d obal el enent . regresentl ng rate observation.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >



3.9 repo

3.9.1 Description:

3.9.2 Contents:
Element repo is defined by the complex type Repo
3.9.3 Used by:

3.9.4 Substituted by:

3.9.5 Figure:
3.9.6 Schema Fragment:

<xsd: el emrent nane="repo" type="Repo" substitutionG oup="product"/>



4 Groups



4.1 BondChoice.model

4.1.1 Description:
A model group which provides choices between all bond underlyers.
4.1.2 Contents:

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

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

4.1.3 Used by:

4.1.4 Figure:
4.1.5 Schema Fragment:

<xsd: group nane="BondChoi ce. nodel ">
<xsd: anhot at i on>
<xsd: docunentation xnl : |l ang="en">
A nodel group which provides choices between all bond underlyers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: el enent ref="bond">
<xsd: annot at i on>
<xsd: document ati on xnl ;| ang="en">
A bond instrunent referenced by a contract
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement ref="converti bl eBond">
<xsd: annot at i on>
<xsd: document ati on xm : 1 ang="en">
A convertible bond instrunent referenced by a contract.
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/Element.

4.2 BondCollateral.model

4.2.1 Description:
A group which has Collateral elements.
4.2.2 Contents:

nominalAmount (exactly one occurrence; of the type Money) Collateral nominal amount.

cleanPrice (exactly one occurrence; of the type xsd:decimal) Bond clean price, expressed in percentage
points, 100 is the initial value of the bond.

accruals (zero or one occurrence; of the type xsd:decimal) Accruals, relationship is clean ﬁrice and accruals
equals dirty price, all prices are expressed in percentage points, 100 is the initial value of the bond.

dirtyPrice (zero or one occurrence; of the type xsd:decimal) Bond dirty price, expressed in percentage points,
100 is the initial value of the bond.

relativePrice (zero or one occurrence; of the type RelativePrice) Bond price relative to a Benchmark.
yieldToMaturity (zero or one occurrence; of the type xsd:decimal) Yield to Maturity.

inflationFactor (zero or one occurrence; of the type xsd:decimal) The inflation factor is specified for
inflation-linked products which require some additional elements to calculate prices correctly.

intler(IaStStartDate (zero or one occurrence; of the type AdjustableOrRelativeDate) Start date for interest
calculations.

pool (zero or one occurrence; of the type AssetPool) Characterise an asset pool, such as the MBS pool on a
collateralised repo.

4.2.3 Used by:

*  Complex type: CollateralValuation

4.2.4 Figure:
4.2.5 Schema Fragment:

<xsd:group nanme="BondCol | at er al . nodel ">
<xsd: annotation> .
<xsd: docunent ati on xnd ;| ang="en">
A group which has Col | ateral elenments.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="nom nal Amount" type="NMoney">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
Col I at eral nom nal anpun
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd:8roup ref =" BondPri ceAndYi el d. nodel " m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
Col I ateral price.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.CollateralValuation

4.3 BondEquity.model

4.3.1 Description:
A model group that allows us to specify that a repo contract can reference bond or equity instruments.
4.3.2 Contents:

Either

equity (exactly one occurrence; of the type EquityAsset) Defines the underlying asset when it is a listed
equity.

4.3.3 Used by:

*  Complex type: RelativePrice
*  Complex type: Repo

4.3.4 Figure:
4.3.5 Schema Fragment:

<xsd:group nanme="BondEqui ty. nodel " >
<xsd: annotation>
<xsd: docunentati on xml :|ang="en"> .
A nodel group that allows us to specify that a repo contract can
ref erencé bond or equity instrunents.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: annot ati on> .
<xsd: docunentation xnml : Il ang="en">
Most repos are done using Bonds and Bond subcl asses as
collateral; However it iS technjcally possible to execute a
repo on an EQUIIY, as long as the mark to market is correctly
done during the Tif
</ xsd: docunent ati on>
</ xsd: annot ati on> )
<xsd: group ref="BondChoi ce. nodel ">
<xsd: annotation>
<xsd; docunent ati on xpl :lang="en">
a bond, or bond subtype referenced by a repo contract.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup> .
<xsd: elenent ref="equity">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en">
an equity referenced by a repo contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: choi ce>
</ xsd: gr oup>

etime of the repo.


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/Element.
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4.4 BondPriceAndYield.model

4.4.1 Description:
A group which has either Bond Price or Yield elements.
4.4.2 Contents:

cleanPrice (exactly one occurrence; of the type xsd:decimal) Bond clean price, expressed in percentage
points, 100 is the initial value of the bond.

accruals (zero or one occurrence; of theéy_pe xsd:decimal) Accruals, relationship is clean ﬁrice and accruals
equals dirty price, all prices are expressed in percentage points, 100 is the initial value of the bond.

dirtyPrice (zero or one occurrence; of the type xsd:decimal) Bond dirty price, expressed in percentage points,
100 is the initial value of the bond.

relativePrice (zero or one occurrence; of the type RelativePrice) Bond price relative to a Benchmark.
yieldToMaturity (zero or one occurrence; of the type xsd:decimal) Yield to Maturity.

inflationFactor (zero or one occurrence; of the type xsd:decimal) The inflation factor is specified for
inflation-linked products which require some additional elements to calculate prices correctly.

intlertlast_StartDate (zero or one occurrence; of the type AdjustableOrRelativeDate) Start date for interest
calculations.

pool (zero or one occurrence; of the type AssetPool) Characterise an asset pool, such as the MBS pool on a
collateralised repo.

4.4.3 Used by:

4.4.4 Figure:
4.4.5 Schema Fragment:

<xsd: group nane="BondPri ceAndYi el d. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> . )
A group whi ch has elther Bond Price or Yield el enents.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nane="cl eanPrice" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> ) )
Bond clean price, expresSed In percentage points, 100 is the
initial val ue of the bond.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement name="accrual s" type="xsd:decinal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xn ;| ang="en"> )
Accruals, relationship 1S clean price and accruals equal s
dirty price, all Prlces are expressed i n percentage points,
100 is the initial value of the bond.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="dirtyPrice" type="xsd:deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) )
Bond dirty price, expresSed in percentage points, 100 is the
initial value of the bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="rel ativePrice" type="RelativePrice" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl ;I ang="en">
Bond price relative to a Benchmark
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="yi el dToMaturity" type="xsd: deciml" m nCccurs="0">
<xsd: annot at i on>



<xsd: docunent ati on xm : [ ang="en">
Yield to Maturity.
</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="infl ati onFactor" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl :|ang="en"> . . .
The inflatjon factor is Specified for inflation-linked
products which require sone additional elenments to calcul ate
prices correctly.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="interestStartDate" type="Adjustabl eO RelativeDate" m nCccurs="0">
<xsd: annotation> .
<xsd: docunentation xnm :lang="en">
Start date for_interest cal cul ati ons.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="pool " type="Asset Pool" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en">
Characterise an asset pool, such as the MBS pool on a
collaterallsed_rego
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>



4.5 Settlement.model

4.5.1 Description:
A group which has cash settlement elements.
4.5.2 Contents:

settlementDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Settlement Date.
Either

settlementAmount (exactly one occurrence; of the type Money) Settlement Amount.

Or

settlementCurrency (exactly one occurrence; of the type Currency) Settlement Currency for use where the
Settlement Amount cannot be known in advance.

4.5.3 Used by:

Complex type: RepoTransactionLeg

4.5.4 Figure:
4.5.5 Schema Fragment:

<xsd: 8roup nane="Sett| enent . nodel " >
<xsd: anhot at i on>
<xsd: docunent ati on xm : | ang="en" >
A roup whi ch has cash séttlenment el enents.
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="settl| ement Date" type="Adjustabl eOrRel ati veDate">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
Sett|enment Date.
</ xsd: document at i on>
</ xsd; annot at1 on>
4xuidemm
<xsd 8roup ref— Set t | enent Anount Or Cur r ency. nodel " >
<xsd: annot at i on>
<xsd: docunentation xnl :|ang="en"> )
Wien the exact financial anpunt to trade is not known, this
structure allows participants to state the currency of the
transacti on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.RepoTransactionLeg

4.6 SettlementAmountOrCurrency.model

4.6.1 Description:

4.6.2 Contents:

Either
settlementAmount (exactly one occurrence; of the type Money) Settlement Amount.
Or

settlementCurrency (exactly one occurrence; of the type Currency) Settlement Currency for use where the
Settlement Amount cannot be known in advance.

4.6.3 Used by:

4.6.4 Figure:
4.6.5 Schema Fragment:

<xsd: 8roup nane="Set t | ement Amount O Cur r ency. nodel " >
<xsd: choij ce>
<xsd: el ement nanme="settl| enent Anount" type="Mney">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en">
Set t | enent Anpunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="settl enment Currency" type="Currency">
<xsd: annot at | on>
<xsd: document ati on xm ;1 ang="en">
Settlenent Currency for Use where the Settlenent Amount
cannot be known i1 n” advance.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>



4.7 SettlementTransferldentifier.model

4.7.1 Description:
Group which has settlement transfer identifier elements.
4.7.2 Contents:

Either

id (one or more occurrences; of the type SettlementTransferld)

Or

versionedld (one or more occurrences; of the type VersionedSettlementTransferld)
Either

type (one or more occurrences; of the type SettlementTransferType)

Or

versionedType (one or more occurrences; of the type VersionedSettlementTransferType)

4.7.3 Used by:

*  Complex type: SettlementTransfer
*  Complex type: SettlementTransferldentifier

4.7.4 Figure:
4.7.5 Schema Fragment:

<xsd:group nane="Settl| enent Transferldentifier.nodel ">
<xsd: annotation>
<xsd: docupentati on xnml :lang="en"> . o
Group which has settlenent transfer identifier elenments.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: cho| ce> )
<xsd: el emrent nane="id" type="Settl enentTransferld" paxCccurs="unbounded"/>
<xsd: el ement nane="versi ohedl d" type="VersionedSettl ement Transferld" nmaxCccur s="unboundec
</ xsd: choi ce>.
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="type" type:"SettIenEntTransferTyPe" maxQccur s=" unbounded"/ >
<xsd: el ement nane="versi onedType" type="VersionedSettl enment Transfer Type" maxCccur s="unbol
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.SettlementTransfer
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.SettlementTransferIdentifier

4.8 TradeComponentOridentifierOrNet.model

4.8.1 Description:
Trade or Trade Identifier.
4.8.2 Contents:

Either

tradeComponentldentifier (exactly one occurrence; of the type TradeComponentldentifier) Identify the trade
component which has caused this transfer to occur within a Trade Settlement.

Or

tradeAndComponentldentifier (one or more occurrences; of the type TradeAndComponentldentifier) Identify
the trade and component which has caused this transfer to occur within a Settlement Message.

Or

netTradeldentifier (exactly one occurrence; of the type NetTradeldentifier) Identify the net trade and original
trades which have caused this transfer to occur within a Trade or Settlement Message.

4.8.3 Used by:

Complex type: Transfer

4.8.4 Figure:
4.8.5 Schema Fragment:

<xsd: group nane="TradeConponent Ol dentifier O Net. nodel ">
<xsd: annot ati on>
<xsd: docunent ati on xm ;[ ang="en">
Trade or Trade ldentifier.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> L L
<xsd: el ement nanme="tradeConponentldentifier" type="TradeConponentldentifier">
<xsd: annot ati on>
<xsd: docunentati on xnl:|lang="en">, .
Identify the trade_conponent which has caused this transfer
to occur within a Trade Settl ement.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement nanme="tradeAndConponentldentifier" type="TradeAndConponentldentifier" nmaxQccul

<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . .
Identify the trade and conponent whi ch has caused this
transfer to occur wthin a Settlenment Message.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > L L
<xsd: el ement nanme="net Tradel dentifier" type="NetTradeldentifier">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en">, .
Identify the net trade and original trades whjch have caused
this transfer to occur wwthin a Trade or Settl ement Message.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.Transfer

4.9 UnitContract.model

4.9.1 Description:
A group which has unit based trade elements.
4.9.2 Contents:

numberOfUnits (exactly one occurrence; of the type xsd:decimal) The number of units (index or securities).
unitPrice (exactly one occurrence; of the type Money) The price of each unit.

4.9.3 Used by:

*  Complex type: CollateralValuation

4.9.4 Figure:
4.9.5 Schema Fragment:

<xsd:group nanme="Uni t Cont r act. nodel ">
<xsd: annotation>
<xsd: docunentation xnml ;| ang="en">
A 8roup whi ch has unit based trade el enents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement name="nunber & Uni ts" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docupentation xnl :|ang="en"> o
The nunber of units (indéx or securities).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nanme="unitPrice" type="Money">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">
The price of each unit.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-repo-4-3.xsd#Complex.CollateralValuation

5 Schema listing

<xsd: schema ecore: nsPrefix="fpnm" ecore package="aorg.fpm " ecore: docunent Root =" FpM." t ar get Nam
<xsd: i ncl ude schenmlLocation="fpni -shared-4-3. xsd"I >
<xsd: i ncl ude schemmlocation="fpnl -asset-4-3. xsd"/ >
<xsd: |nclude schemaLocat i on="f pnl - doc- 4- 3. xsd"/ >
<xsd: S|np eTyFe nane="Del i ver yMet hodEnuni' >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en"
This enuneration defines the p033|ble delivery nethods for
securities.
</ xsd: docunent at i on>
</ xsd: annot ati on> .,
<xsd:restriction base="xsd:token">
<xsd: enuner at | on val ue="Del i veryVer susPaynent " >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en"> )
Indicates that a securities delivery nust be nmade agai nst
paynent in a single transaction
</ Xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner at i on val ue="FreeX Paynent " >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
Indicates that a securities delivery can be made without a
si nul t aneous cash paynent i n exchange.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuper ati on>
</ xsd; restrlct|0n>
</ xsd: SIHP ype> .
<xsd: si eTyPe nane="Mar gi nTypeEnuni' >
<xsd: annota i on>
<xsd; docunment ati on xm : 1 ang="en"> )
Thi s |nd|cator defines If a nargln (also called haircut in repo
and sec lending litterature) Rplles to cash or to the
financial instifunment being exc anged
</ xsd: docunent at 1 on>
</ xsd: annot at | on> . i
<xsd: restriction base= xsg:tok| >
<xsd: enuner ati on val ue="Cash’
<xsd: annot at i on>

<xsd: docunentation xm : Ianga"en"> ) ) )
en the margin type is h, the margin factor is applied
to the cash value” of the transaction

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> .,
<xsd: enunerati on val ue="Instrunent">
<xsd: annot at i on>
<xsd: document ati on xni : IanP en" >
Wien the margin type is I'nstrunent, the r
applied to the |ns rument value for the tra
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer ati on>
</ xsd;restriction>

</ xsd: si npl eType>
<xsd: si np eTyPe nanme=" RepoDur at i onEnuni' >
<xsd: annota i on>

<xsd: docupent ati on xm : | ang="en" > o
A duration code for a Repo (or Securities Lending) transaction.
There are. many busi ness and narket rules that aré derived from
the duration of the transaction.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:.restriction base="xsd.token">
<xsd: enuner at i on val ue= Cwernlght >
<xsd: annot at i on>
<xsd: document ation xni : | ang="en">
Indicates that a contract is classified as overnight
meani ng that there I's one business day difference between
the start and end date of the contrac Busi ness rul e: \Wen
the repo i s overnight, the nunber of business days between
the spot and forwafd val ue dates nust be one. Formard I eg
nmust be specifi ed.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on> . ‘
<xsd: enuneration val ue="Tern>



<xsd: annot ati on> Y
<xsd: docunentati on xnl: |l ang="en">

Indicates that a contract is a regular termcontract, with
a start date and an end date. Business rule; Wen the repo
is "Term, both sgot and forward | egs nust be specified.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="Cpen" >
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" > )
Indicates that a contracf is open ended; this nmeans that
the end date is unspecified, and will be agreed by the two
arties at a later date. Business rule: Wién the repo is
en, the forward transaction | eg nmust not be present.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</xsd:S|nPIeType> .
<xsd: conpl exType name="Adj ust abl eOf f set" >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
An adj ustabl e offset can be used to specify a nunber of days,
busi ness or calendar, for exanple in a notice period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Ofset">
<xsd: sequence> ) )
<xsd: group ref="Busi nessCent ersO Ref erence. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> i
<xsd: conp exT¥pe nane="At om cSett| enent Transfer" abstract="true">
<xsd: annotati on>
<xsd: docunentation xm ;I ang="en"> o
Abstract base class for all transfer of cash or securities
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="suppress" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xm : I ang="en">
Indicate if this transfer should be suppressed. Absence of
this flag neans that the transfer should not be suppressed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</xsd:conPIexType> . .
<xsd: conpl exType nanme="Attri bution">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">

An attribution must specify its type, and an anmount. Any of the
three amount fields bel ow tan be used (and they can all” be used
at the sane tlnez as long as they are used consistently. You
can express an attribution in a nmaxi mum of three different
currencies (settlenment, base, underlylngk, which are usually
the sane as the settlenent currency on e trade, the base
currency used for accounting purposes, and the underlying
currency which refers to the currency of an underlyln%
instrunent used in a transaction. Nofe however that these are

just guidelines; you can actually specify attributions in any
currency that you' like, as long as you are consistent. Wthin

an Attributions structure, all "attribution/settl| enent Amounts
are expressed in the sane currency, def i ned bz t he
settlenentCUrrencK field (see enclosing Attributions
structure). Sane holds true for base and underlying anounts.

</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="type" type="AttributionType">
<xsd: annot ati on>
<xsd: docunentation xnm :Ilang="en"> o
The attribution type. Thée cash settl ement anount specified
in the encI03|nP, ransfer will be broken down |Into severa
subconponents (I'i ke a PandL_expl ain), and the type of the
breakdown i s defined here. Typical Vvalues are ih a schene.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el emrent >
<xsd: el enent
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an%
An anount expressed int
indicated in the enclosin
done to avold repeating t
we know that attributions
way, with the sane curren
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent >
<xsd: el enent name="baseAnmount"
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an%
An amount expressed in t
enclosing Attributions st
this optional field is pr
defined 1 n the enclosing
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enment
<xsd: annot ati on>

nane="settl| ement Amount " type="xsd: deci mal "

nanme="under | yi ngAmount " type="xsd: deci mal "

m nCccur s="0">

—ren">
e settlenent currency that_was .
% Attributions structure. This is
e currency for every anpunt when
are expressed in a consistent

cl es.

t ype="xsd: deci mal " m nCccurs="0">
—ren"> . .

e base currency defined int
ructure (see baseCurrency).

esent, baseCurrency nust’ be
structure.

he
| f

m nCccur s="0">

<xsd: docunent ati on xn1;|an%:"en">
An anount expressed in the currency of an underl|yer & see
under|yingCurrency), If this field is present then the
Hngerlﬁ|ngcurrency field in the enclosing structure must be
ef I ned.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: co exType nane="Attri butions">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|aag;"en">
A set of attributions, ich are a way to break down a cash,
anount I nto several conponents, |ike the repo gnterest,Bortlon
in the final cahflow of the repo, the clean price attribution
etc. An exanple could be, for a repo worth 1IMon a security
priced at 1 at maturity with a total interest of 10,000, 1M
I's attributed to the sepurltY ‘dirty price’, 95,400,000.00 is
attributed to the security clean price, ( | amnmaking it UB
here 2;_10 000.00 is attributed to the repo interest, and 200
is attributed to a stanp tax. Al attributions are nonetary
anount s. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="settl enent Currency" type="Currency">
<xsd: annot ation> . .
<xsd: docunentation xm :lang="en"> ) )
The currency that is used for all_the attributions,
expressed with settlenent Anount. The reason for this is to
avol d repeating the currenc¥ (for exanmple using FpM.: Money)
for every attribution anount In the structure. "W therefore
assune that attributjions are expressed in_a maxi num of
three currencies, which we speC|fK here. The
settlenentCurrency 1s assuned to be the settlement currency
of the trade in géneral cases.
</ xsd: docunent ati on>

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

<xsd: annot ati on> _

nane="baseCurrency'

' type="Currency">

<xsd: docunmentati on xm : | ang="en" > ) )
The currency that is used for all the attributions
expressed with baseAmpunt. The baseCUrrencg is usually USD
within the firm but it is in fact driven by the accounting

engl ne expectati ons.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
<xsd: el enent
<xsd: annot ati on>
<xsd:
The currency that
expressed w t h underl
currency of 1Issuance
ou need
ut with GBP instrunents,
under | yi ngCurrency to be

{

docunentation xm : |l ang=
is used for
i ngAnount .
or “the underlyin
to express attributions on a

Gﬁgu woul d speci fy

nanme="under | yi ngCurrency"” type="Currency" m nCccurs="0">

n en" >

all the attributions )

Underlying currency is the
% i nStrunent.” So

ep? settling in EUR



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="attribution" type="Attribution" nmaxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> o
The attributions go here” There is no lint on the nunber
of attributions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Attri buti onType">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> ) ) )
An attribution type. VallUes are defined in a_codlng_schene.
Typi cal val ues are Repolnterest, StanpTax, W thhol di ngTax.
</ x5d: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attri bute nane="attri butionTypeSchene" type="xsd:anyURl" default="http://ww.fpm.
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> o
<xsd: conpl exType nane="CashRepri ci ngEvent" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:?en"> ) )
A cash repricing event. This tY e of event is an adjustnent of
the price of the underlying collateral done to reflect current
mar ket conditions. The par anpbunt is preserved constant, which
neans that the collateral quantity is unchanged. It is the
settl enent amount that changes after a cash fepricing, so a
cash repricing wll trigger a cash novenent.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="M dLi f eEvent" >
<xsd: sequence> . .
<xsd: el ement nane="col|ateral" type="Coll ateral Val uati on" m nCccurs="0"/>
<xsd: el ement nanme="conbi nedl nt er est Payout " type="xsd: bool ean">
<xsd: annot ati on>
<xsd; docupentati on xpl:lang="en">

Thi s val ue should be set to true if we need to pay the
accrued interest at the sane tine. If false, there is
no paynent attributed to the repo accrued interest,
only tash nmovenent linked to collateral re-valuation

</ xsd® docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="transfer" type="Transfer" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="CashTransfer">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en">

By definition, to specify a cash transfer, we need to say how
nuch we want to transfer, who I's the payer ( correspondent )
and who is the receiver ( beneficiary ). Those terns are used
in the settlenent instruction and allow us to define the
direction of the novenent.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Atomi cSettl enent Transfer">
<xsd: sequence>
<xsd: el ement nanme="transfer Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
The noney to transfer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i
<xsd:group ref =" Payer Recei ver . nodel ">
<xsd: annot ati on>"
<xsd: docunentation xnl : Il ang="en">
The parties payl nhg and reéceiving the noney
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>



<xsd: el ement nane="attributions" type="Attributions" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation xnl : |l ang="en">

For accountlnﬂ, rePortlng or regul atory reasons, the

transfer may have to be éxplainéd in a series of

i ndi vi dual amounts. It may be possible for exanmple to
break down a transfer_ anpunt into constituents (gross,

tax, net) or into iIndividual anounts glnterest
enalty)_that woul d be netted at the transfer |evel.
he attributions structure allows participants to,
explain their transfer ampunts for better traceability.

This is strictly optional

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

</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane="Col | at er al Substituti onEvent">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> ) )
A collateral substitution is an event where two parties,  having
Prevgously entered into a repurchase agreenent, or securjties
endlng, agree that collateral used for the transaction be
substituted with equivalent collateral. The new coll ateral mnust
be deened acceptable, 1n grade and quality and have an
equi val ent val uation conpared substituted collateral at the
tinme of the substitution.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> ) )
<xsd: el enent nanme="previ ousCol | ateral" type="Coll ateral Val uati on">
<xsd: annot ati on> |
<xsd: docupentatjon xnl:Ilang="en"> ) )
The collateral previously pledged in the transaction
properly val ued as of the date of substitution.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="newCol | ateral " type="Col |l ateral Val uati on">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> )
The new collateral to usé in the transaction, valued as
of the date of substitution.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="settl enent Transfer" type="Settl enent Transfer" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
The settlenment transfer Structure may be used by
participants that want to explicitly restate who will
del i ver what, when and how.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="Col | at er al Val uati on">
<xsd: annot ati on>
<xsd; docunent ati on xm : [ ang="en"> ) )
This type Is used In Rep0o trades, to specify the valuation of a
sPeC|f|c pi ece of collateral in the transaction, Note that the
structure nust be used within a structure that has a date
attached to it, because the valuations_included (such as
rices, accruals and inflation factors) are relative to a date.
do not want to add an href to a date because that woul d be
too nmuch compl exity for nothing.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce>
<xsd: group ref="BondCol | at eral . nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, ) )
When the instrument being used in a transaction is a
bond, the group above should be used to properly val ue
the instrument, in terns of price, accruals and noti onal



</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> .
<xsd:group ref ="Unit Contract. nodel ">
<xsd: annotation>
<xsd: docunentation xnm ;I ang="en">

When t he | nstrunent beln? used in a transaction is an
equity, or any contract fraded in units, this group
shoul d. be used to define the quantity, price and

val uation of the instrunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: choi ce
<xsd: el enent nane="asset Ref erence" type="Asset Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
A {efgrence to explicitly identify which asset is being
val ued.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="CouponEvent" >
<xsd: annot ati on>
<xsd; docunentation xnl : Il ang="en">

This structure Is used for Buy—Se!I Back trades to describe
when a couRon is paid and what reinvestment rate will be
applied. the anpunt is in the instrunment currency. To be able
to represent a buy/sell back with nmore than one Collateral we
use ah href |ink to the underlying asset. This enables us to
represent nultiple coupons durlng the [ife of the trade, wth
different reinvestnment rates, and possibly different

I nstrunents, .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> .
<xsd: el ement nane="couponAnount" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The cash val ue of the coupon Pald (not the coupon
rate). It should be equal to the coupon rate divided by
Lreguency (2 for sem ‘annual) tinmes the notional of the
ond.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="rei nvest nent Rate" type="xsd: deci nal ">
<xsd: annot ation> . .
<xsd: docunentation xnl :lang="en">
The reinvestnment rate we wi |l use on the coupon. Very
often It is equal to the repo rate on the deal, but it
does not have to. For very long termrepos, the
rei nvestment rate will be derived froma curve
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nane="asset Ref erence" type="Asset Reference"/>
<xsd: el ement nane="transfer" type="Transfer” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">

The transfer structure can be used to exEI|C|tIy state
who wi Il pay the coupon. |n buy-sell-back trades
whoever holds the bond will receive the coupon (from
the bond issuer) and keep it. If the bond hol der passes
the coupon on to the counterparty we expect to see a
transfer from bond hol der to counterparty here.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Event Ref erence" >
<xsd: annot ati on>
<xsd; docunent ati on xml : [ ang="en">
Ref erence to a Trade Event.
</ xsd: docunent ati on>
</ xsd: annot at i on>



<xsd: conpl exCont ent >
<xsd: ext ensi_on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Forwar dRepoTransacti onLeg" >
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en"> ) )
A transaction leg for a repo is equivalent to a sin
transaction. It i's augnented here to carrY some val
of interest for the répo. Also note that the BuyerS
in this transaction nust be the exact opposite of t
in the spot |eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="RepoTransacti onLeg">
<xsd: sequence> . .
<xsd: el ement nanme="repol nterest" type="xsd: deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en"> )
The repo interest is basically the difference between
the settl|lenment anounts at spot and forward date. It is
a fully figured anpbunt, but it does not have to be
specified in the nessage. It Is not a ‘aney‘ anount as
it isinplicitly expreSsed in the settlement currency.
</ xsd: docunent ati on>
</ xsd: annot at | on
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Int er est Payout Event " >
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence>
<xsd: el ement nane="paynent" type="Money">
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en"> )
The ampunt to be paid. Note that we do not sPeC|fy who
is paying the anpunt. Inplicitly, the party that Rays
the repoInterest at maturity iS5 the only party tha
can do an I nterest payout.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="transfer" type="Transfer" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xm : [ ang="en" > i
When necessary, it is poSsible to make the interest
payout fully explicit, wth parties and settl enent
InStructions. Note that the transfer date *may* differ
fromthe eventDate specified by the event; for exanple
the date the paynent is made can be 1 or 2 days after
the interest has been cal cul ated. Note that for an
I a
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a
nt er est Payout the transfer can only contain a
cashTranster as there are no security novenments for an
I nterest payout.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType name="Margi n">
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> )
Defines the margin, also called haircut
| ending termnology, that will be applie
IS essentlaIIY a premum expressed In F
conpensate col|ateral quality (or |ack
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="mar gi nType" type="Margi nTypeEnuni' >
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en">,
The type. of margin being specified to apply to the
transaction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

in repo and securities
d to a transaction. It
ercentage, to .

hereof) “and liquidity.



<xsd: el ement nane="nargi nFactor" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

The margin_is expressed as a nultiplication factor Fdefault
val ue 15§ 1) to reflect t e guallty of the collateral. Also
called margin ratio as ection 2, paragraph (z) of the
TBMA/ | SMA U obal Mast er REpurchase Agr eenen

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="M dLi f eEvent" abstract="true">
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">

An ife event in a repo or securities |lending transaction
Such md life events are bilateral agreenents bet ween
contracting parties to alter the financial proflle of the
transactlo Such exanpl es | ncl ude |nterest Ynents,
col lateral substitutions, or mark-to-market activity gcash or
nom nal repr ng) to re- balance t he val uation of cas

i

I
collateral in thé transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: el enent nane="event Date" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
The date the event has béen recorded.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="Net Tr adel dentifier">
<xsd annota I on>
<xsd: document ati on xm : Iangz en" > o
Identification of a net trade and original trades.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PartyTradel dentifier">
<xsd: sequence> T o o )
<xsd: el enent nane="ori gi nal Tradel dentifier" type="TradeldentifierList"
<xsd: annot at i on> .
<xsd: document ati on xnl ;| ang="en">
Identification of original trades.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e nanme=" Mar kToMar ket Event " >
<xsd: annota I on>
<xsd: document ati on xn : Ian% "en" >
A mark to market event his type of event is an adjustnment of
the price of the underlying collateral done to reflect current
mar ket . condi ti ons. Depenhdi hg on the direction of the collatera
val uati on, one of the contracting parties will either %e
more/ | ess collateral in the contfact, or add/substract cas
fromthe contract val ue.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="M dLi f eEvent" >
<xsd: sequence> .
<xsd: el enent nane="col |l ateral " type="Col | ateral Val uation">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"
The updated col | at er al vaIuatlon for the contract. The
change conpared to the previously agreed val uation
detefm nes what securities or cash novenent will occur
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="conbi nedl nt er est Payout" type="xsd: bool ean">
<xsd: annot at i on>

b
ic
t

m nCccur s="2"



<xsd: docunent ati on xm : | ang="en" >
Indicates that the Partles agree to settle
Interest on the contract at the tine of the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="transfer" type="Transfer" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Participants may use thiS structure to
restate who is receiving/delivering cas
securities. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="PartySett!| ement Transfer| nformati on">
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> )
Additional Information about the settlenment transfer. W will
use this to carry information to drive I nternal processing.
</ xsd: docunent ati oh>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd; docunentation xm : |l ang="en"> ) )
Information contained in"this structure is relative to the
party being referred to.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="processi ngl nformation" type="Settl| enent Transfer Processi ngl nfornation":
<xsd: annot ati on> .
<xsd: docunentation xnm :|lang="en"> )
Any party specific information that nag be required to
properly execute a transfer. This can be used as a type
substitution point to insert party specific structures.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Rat eChangeEvent">
<xsd: annot ati on>
<xsd: docunentation xm ;I )
md |ife event where on a given date, the

t he accrued
repricing.

>0

ang:n enn >

A rate change is a I €
repo rate to apply is changed as a result. of a bilateral .
agreenment between’the two parties, There_js no cash or security
nbvement associated with a rate change. The repo structure
all ows you to specify rePo_rates as a schedule, so this type is
not strictly required within the repo. We need it for
consistency and to allow a discrete event nessage to declare a
rate changé on a trade.

</ xsd: docunent at i on>

</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> )
<xsd: el enent nanme="rate" type="xsd: decinal">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en" > i
The new repo rate, in deCimal format that will be
applicabl e at the specified event date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="Rat eCbservati onEvent">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ) )
A rate observation is uséd only when a Repo is done agai nst an
i ndex (typically EONI A repos? and we want to record. the
observed rates during the lifetime of the trade. This is
simlar in structure’to a rate change, but the application
context is different. A rate observation has no cash or
security novenent attached, so there Is no transfer structure



here. Rate observations are required on floating rate repos to
cal cul ate the accrued repo interest.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="M dLi f eEvent ">
<xsd: sequence> )
<xsd: el ement nane="rate" type="xsd: deci nal">
<xsd: annot ati on>
<xsd: docunentati on xnm : |l ang="en" >, )
The observed rate at the specified event date that wll
be used to calculate the accrued interest on an index
repo contract.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Rel ativePrice">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:?en"> )
A type which represents Pricing relative to a Benchmark.
</ xsd® docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el ement nane="spread" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
Basi s Point spread over a BenchnarKk.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: group ref="BondEquity. nodel " nmaxCccur s="unbounded" >
<xsd: annotation> .
<xsd: docunentation xnl:Ilang="en"> ) )
Thedbepchnark being refefred to; either a bond or equity
product. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Repo">
<xsd: annot ati on>
<xsd; docunent ati on xm : 1l ang="en">
A Repo, nodel ed as an FpM.: Product .
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: choij ce> )
<xsd: el enent nane="fi xedRat eSchedul e" type="Schedul e">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> )
The fixed repo rate. It is usually fixed for the
duration of the agreenent but can” be changed with
md-life events (rate changes) except for buy
Sel | Back trades.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="fl oati ngRat eCal cul ati on" type="Fl oati ngRat eCal cul ati on">
<xsd: annot ati on> _
<xsd: docunent ation xnl:lang="en">
The float index and tenor, wth a spread. Use for
floating rate repos. Mst floatings in Europe are
agai nst | A .
</ xSd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el enrent nane="dayCount Fraction" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . i
<xsd: el ement nanme="noti cePeri od" type="AdjustableOfset" m nCccurs="0">
<xsd: annot at i on>



<xsd: docunent ati on xm : | ang="en" > )
Not i ce period for open ended or long dated repos in
nunber of days,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="duration" type="RepoDurati onEnuni >
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
A duration code for the Contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="margi n" type="Margi n">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> ]
The margin, or_ haircut, that will be applied.
</ xsd: doctnent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="spotLeg" type="RepoTransactionlLeg">
<xsd: annot at | on>
<xsd: document ati on_xm : P "en" >
A repo contract is nDdeI ed as two purchase/repurchase
transactions which are called legs. This is the spot
e i.e. the transaction that wili be executed on the
seft| ement date of the contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nanme="forwardLeg" type="ForwardRepoTransacti onLeg" m nCccurs="0">
<xsd: annot at i on> .
<xsd: document ati on xnl : | ang="en"> )
The forward | eg of the répo contract, i.e. the
repurchase transaction.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement ref="mdLi feEvent" m nCccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
M ife events that occlir during the lifetinme of the
Repo go her e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref="BondEquity. model " maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docurment ati on xnl : | ang="en">
Alist of the flnanC|aI instruments that the repo
contract ref erence.
</ xsd docunen ation>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: elenent nanme="settl enent Transfer" type="Settl| enent Transfer
<xsd: annot at | on>
<xsd: document ati on xn : Ian?
Partici pants may. choose fo ex I citly specify the
different finanCial exchanges that t he product
represents. This is the equival ent of the
CaShf|OMFeXp|ICIt representation of an interest rate
swap. In this case it is possible to give a
transfer-explicit representation of a repo contract for
settl enent purposes.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nane=" RepoLegl d" >
<xsd: annota I on>
<xsd: document ati on_xm : | ang="en">
A Repo Leg | I'dentification.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd nornmal i zedStri ng"

m nCccur s="0">

<xsd:attribute name="| poLegIdSchene" gpe— 'xsd: anyURI" defaul t="http://ww.fpnl.org/cc

<xsd:attribute nanme= "|d
</ xsd; ext e S|on>
</ xsd: si npl eCont ent >

type="xsd:



</ xsd: conpl exType> )
<xsd: conpl exType nanme="RepoTransacti onLeg">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) )
A transaction leg for a repo is equivalent to a single cash
transaction,
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce m nCccur s="0">
<xsd: el enent nanme="id" type="RepolLegld" maxCccurs="unbounded"/>

<xsd: el ement nane="versi onhedl d" type="Versi onedRepoLegl d" maxCccur s="unbounded"/ >

</ xsd: choi ce>
<xsd: group ref="Buyer Sel | er. nodel ">
<xsd: annot ati on>"
<xsd; docunent ati on xm : | ang="en">
Ref erences to the buyer and seller of the repo contract.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
</ xsd: gr oup>
<xsd: group ref="Settl enent. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o
The date and nmonetary anbunts specified for the settlenent
of this transaction.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
</xsd:Proup> . .
<xsd: element nane="collateral" type="Coll ateral Val uati on" m nCccurs="0"
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en">

Col l'ateral valuation is Used to carry the quantity and
price details that are required to ehsure that a repo
contract is executed at fair value, wwth the value of the
collateral matching the cash anpunt of the repo. Collateral
is declared as optional here, with nultlple cardinalities,
since we can do a repo "Multi", with nultiple instrunments
specified, or a "Cash Borrow Loan" and “Tri PartyRepo” wth
no collateral. In general cases, however it should be

speci fi ed. i
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="RepoTransacti onLegRef erence">
<xsd: annot ati on>
<xsd; docunent ati on_xnl : |l ang="en">
Ref erence to an Transaction Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="SecurityTransfer">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">, ) o
The transfer of a securify requires an identifier for the
security, and a quantity.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Atoni cSettl enent Transfer">
<xsd: sequence> ) )
<xsd: el enent nane="quantity" type="xsd: deci mal">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en">
The guantlt of asset being transfered
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="asset Ref erence" type="Asset Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The asset being transfered.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="del i vererPartyReference" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

maxQccur s=" unbour



Ref erence to the Earty delivering the asset.
</ xsd: docunent at i on
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="recei ver Part yRef erence" type="PartyReference">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Reference to the garty recei ving the asset.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="dayl i ght|ndicator" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>

<xsd: docunentation xm :la "en"> )
Standard settlenent in Euroclear takes place in a batch
on "val ue date ga p o allow trades which
are not |nclude |n his batch to be settled on val ue
date, the dayli i ndi cator . can be used, The MI 540
instruction mn contaln an indicator which notifies
Eur ocl ear whether a transaction can be put forward for
settlepent intra-day. This is the "Dayl|ght Indicator”
and Wi || be set on ail transactions w th Eurocl ear
However, to ensure they are I ncluded wthin intra-day
sett|enment, the counterparty within Euroclear §|e,
participant B) nust also indicate intra-day settlenent

can take pl ace,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType> .
<xsd: conpl exType name="Settl ement| nstructi onRef erence">
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
Settlenent Instruction Reference.
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: co IexTy e>
<xsd: co exT¥pe nane="Sett!| ement Transfer">
<xsd annota i on>
<xsd: docunent ati on xm : [ ang="en"> )
This is a contalner to carry "transfers', i.e. elepmentary
transfers of cash or securities. Transfer Instructions are
coupled with settl| enment instructions that are referenced.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd 8roup ref="Settl enent Transferldentifier.nmodel" m nCccurs="0">
<XS annotat|on>_
<xsd: docunent ati on xm ; ? "en" >
Settlenment Transfer Iden ifier which is optional in the
context of a trade, but should always be used in a transfer
nessage. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> . . .
<xsd: element name="transferlInformation" type="PartySettl enment Transfer|nformtion” m nCccl
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en"
Transfer information which applles to all elenmentary
transfers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="transfer" type="Transfer" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: document at i on xn1:|an% en" >
An el ementary transfer here can be as nmany transfers
specified in"this structure as required.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement name="settl enentlnstruction" type="Settlenentlnstruction” m nCccurs="0" nax(
<xsd: annot ati on> _
<xsd: document ati on xm :1ang="en">
Settlenent instruction.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>



</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Settl| enent Transferld">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en" >
Settl enment Transfer idenfification
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: S|anerntent>

<xsd: ext ens| on base=" xsd: normal i zedString">
<xsd:attribute name="sett|enent TransferldSchene" type="xsd:anyURl" defaul t="http://ww.
<xsd:attri bute nane="id" type="xsd:ID'/>

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Settl| enment Transferldentifier">
<xsd: annot at | on>
<xsd: docunent ati on xnl ;| ang="en" > o )
Settlenment Transfer idenfification and classification
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o
<xsd: roup ref="SettlenentTransferldentifier.nodel">
<xsd: annot at i on>
<xsd: docunent ati on xm : | ang="en" )
An |dent|f|er for an |nd|V|duaI settlement transfer. This
usual 'y maps to a SWFT nessage reference.
</ xsd: dotunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence> . .
<xsd:attribute nanme="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType> ] )
<xsd: conpl exType nanme="Sett!| enent Tr ansf er Processi ngl nf or mati on" >
<xsd: annot at i on>
<xsd: docunentation xnml:|lang="en"> . . .
Type representing settleffent transfer processing i nformation
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enent nane="owner" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :|ang="en"
If present and true the publlsher considers this party to
be the owner of the transfer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Sett| enent Tr ansfer Type" >
<xsd: annot at i on>
<xsd: docunent ati on xm : lang="en"> |
A settlenent transfer classification
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i z
<xsd:attribute nane="settl ement
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Streamn d">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="en">
Stream i dentification.

dS ">
ran 9TypeSchene" type="xsd: anyURlI " defaul t="http://w

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent> ) )
<xsd: ext ensi on base=" xsd: normal i zedStri ng" > )
<xsd: attribute name="stream d" type="x3d:anyUR " defaul t="http://ww.fpn . org/codi ng-sc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" St r eanRef er ence" >
<xsd: annot at | on>
<xsd; document ati on_xm : | ang="en">
Reference to an Stream
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref erence"/ >



</ xsd: conmpl exCont ent >
</ xsd: conpl exType> o
<xsd: co exT pe nane="Tr adeAndConponent I dentifier">
<xsd annota I on>
<xsd: document ati on xm : 1 ang="en">
Contains identification of a trade, and references to a trade
conponent or event.
</ xsd. docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent o
<xsd: ext ensi on base="Tradel dentifier">
<xsd: sequence> o o
<xsd: el enent nane="tradeConponent|dentifier" type="TradeConponent|dentifier"/>
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e> o
<xsd: co ex Ype nane="Tr adeConponent | dentifier">
<xsd: annota i on>
<xsd: document ati on xm_:|ang="en"> . .
Trade Conponent or Event identification or references.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: choi ce>
<xsd: choi ce maxQccur s=" unbounded" >
<xsd: el enent name="repolLegl d” type="RepolLegld"/>
<xsd: el enent nane="ver si ohedRepd egld t ype="Ver si onedRepoLegl d"/ >
</ xsd: choi ce>
<xsd: el enent nane=' 'repolLe Reference t ype="RepoTransacti onLegRef er ence"/ >
<xsd: chol ce maxQOccur $="un ounded

<xsd: el enent nane="event | d" pe—"EventId"/>

<xsd: el erent nane=' verS|onedEventId t ype="Ver si onedEvent | d"/ >
</ xsd: choi ce>
<xsd:. el enent name="event Ref erence" type="Event Reference"/>
<xsd: choi ce maxQccur s="unbounded" >

<xsd: el enent name="stream d" type—"StreanIdW
<xsd: el ement nane="versi onedStreanl d* type="Versi onedStreamd"/>
</ xsd: choi ce>
<xsd: elenent nane="str eanRef er ence" type="StreanReference"/>
</ xsd: choi ce>
</ xsd: conpl exType> o .
<xsd: conp exType nane="Tr adel dentifierList">
<xsd: annota i on>
<xsd: docurment ati on xm : | ang="en"
A type contai ni ng mui tiple tradeldentlfler
</ xsd? docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier" maxCccurs="unbounded">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en">
trade identifier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Transfer">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|ang— en" > o
A type used to represent transfer of cash, or securities, or
a sinul taneous_ exchange of securities vs cash.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce n1ancurs-"O"

<xsd: el enent nane= rid" type="Transfer|d" maxCccurs="unbounded"/>
</<xg|d ﬁlenegt nane=' verS|onedId type="VersionedTransferld" naxQOccurs="unbounded"/ >
xsd: choi ce
<xsd: group ref="TradeConponent Ol dentifierQ Net.nmodel" m nCccurs="0"/>
<xsd: el enent nane="del i ver yMet hod" type— Del i ver yMet hodEnuni >
<xsd: annot at i on>
<xsd: document ati on xm : Ian%
Specify the delivery method. There is a business rule
associated with this field: i eliveryMethod I s DVP t hen
¥ou nmust speC|fY a cashTransfer and a securityTransfer at
he same tine t is |ncorrect to specify DVP and give only
a cash transfer instructio
</ xsd: docunent at | on>

</ xsd; annot ati on>

</ xsd: el ement > o

<xsd: el enent nane="transferDate" type="IdentifiedDate">
<xsd: annot at i on>



<xsd: docunentatjon xnl:Ilang="en">
The date at which the transfer should occur
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
You can specify either a cash transfer
transfer, or both, but the structure be cannot be enpty,
Note the senmantics of the structure: If we only have a caSh
transfer it I's a pure cash transfer, anPlng_to a Mr202 or
Mr210; if _we have a security transfer on ¥, it maps to a
MI540 or 542 (deliver or receive free). If the structure
has both cash and security specified it maps_to MI541
M543 (deliver or recelve” agai nst aynentz. The
deliveryMethod tag allows uS to validate that the transfer
is structurally valid.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="cashTransfer" type="CashTransfer">
<xsd: annot ati on>
<xsd: docupentati on xm : I ang="en" > i
A transfer of a cash anmolunt between two parties.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="securityTransfer" type="SecurityTransfer" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docupentation xnl ;| ang="en"> )
A transfer of securities between two parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd: el ement nane="securityTransfer" type="SecurityTransfer">
<xsd: annot ati on> _
<xsd; docupentation xnl ;| ang="en"> )
A transfer of securities between two parties.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> . .
<xsd: el ement nanme="settl enentl nstructi onReference" type="Settl ementlnstructi onReference"
<xsd: annot ati on> _
<xsd:; docunentation xnl :lang="en">
Settlement I nstruction Reference.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conp exType nane="Transfer| d">
<xsd: annot ati on>
<xsd: document ati on_xm : | ang="en">
A Transfer ldentification.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd: attr| bute nane="transferl dSchene" "t ype="xsd: anyURI" default="http://ww. fpm . org/c
<xsd:attribute name="1d" type="xsd:I1D'/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="Ver si onedEvent | d" >
<xsd: annotati on>
<xsd: docunent ati on xnl: |l ang="en">
Eventld with version control elenments.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="id" Lype:"Eventld"/>
<xsd: group ref="VersionH story. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nanme=" Ver si onedRepolLegl d" >
<xsd: annot ati on>
<xsd: docunent atj on xm : | ang="en">
Repo Leg Id with version control el enents.
</ xsd: docunent at i on>

or a securjty
| ow
we

or



</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="i d" I_Iype—"RtepoLe ld"/>
<xsd: group ref="VersionHi story. nodel/>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conp exType nanme="Ver si onedSet t | enent Transfer|d">
<xsd: annot ati on> .
<xsd: document ati on xnl : | ang="en">
Settlenent Transfer id wth version control el enents.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> N ., .,
<xsd: el enent name="id Ly pe= Settlenen Transferld"/>
<xsd: group ref="VersionH story. nodel "/ >
</ xsd: sequence>
</ xsd: conP exTy e> .
<xsd: co ex Ype nane="Ver si onedSet t | enent Tr ansf er Type" >
<xsd: annota Ion>
<xsd: document ati on xm :lang="en">
Settl enent Transfer Type Wwith version control elenents.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent name="t ype" Ype—"Sett ment Tr ansf er Type"/ >
<xsd: group ref="VersionH story. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Versi onedStream d">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
Streamid wth version control elenents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nanme="i d" Lype—"Stre md"/>
<xsd: group ref="VersionH story. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conp exT¥pe nane="Ver si onedTransferld">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Transfer Id wth version control el enents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="id" Lype— Transfer|
<xsd: group ref="VersionH story. nodel '/
</xsd:sequence>
</ xsd: conpl exType> o o o L
<xsd: el enent nane="cashRepricing" type="CashReprici ngEvent" substituti onG oup="m dLifeEvent":
<xsd: annot ati on>
<xsd: docunEntatlon xm : |l ang="en" >
obal el enent Bresentlng cash repricing.
</ xsd: docunentatlon
</ xsd: annot at i on>
</ xsd: el ement > . . L
<xsd: el ement nanme="couponEvent" type="CouponEvent" substitutionG oup="mni dLi feEvent">
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
d obal el enent Eresentlng a coupon event.
</ xsd: docunentatlon
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . . .
<xsd: el enent nane="col | ateral Substitution" type="Collateral SubstitutionEvent" substitutionGc
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
d obal el enent gresentlng a collateral substitution.
</ xsd: docunEntatlon
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) o
<xsd: el enent nane="interestPayout" type="InterestPayout Event" substitutionG oup="nidLi feEvent
<xsd: annot at | on>
<xsd: docunentatlon xm | ang="en" >
el enent gresentlng an interest payout.
</xsd docunentatlon
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="m dLi feEvent" type="M dLi feEvent" abstract="true">
<xsd: annot at | on>
<xsd: docunment ati on xnl :|ang="en"> )
Abstract placeholder for repo nmid life events.
</ xsd: docunent at | on>

d*/ >
>



</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent name="mar kToMar ket Event" type="Mar kToMar ket Event" substituti onG oup="m dLi f eEvel
<xsd: annot ati on>
<xsd: docunEntatlon xm : |l ang="en">
obal el enent Bresentlng a nomi nal repricing.
</ xsd: docunentatlon
</ xsd: annot at i on>
</ xsd: el ement > . . L
<xsd: el ement nanme="r at eChange" type="RateChangeEvent" substituti onG oup="mi dLi feEvent">
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
d obal el enent Eresentlng a rate change.
</ xsd: docunentatlon
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . . o
<xsd: el enent nane="rateCbservation" type="RateCbservationEvent" substitutionG oup="nidLifeEve
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
d obal el enent gresentlng rate observation.
</ xsd: docunEntatlon
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane= Eﬁ type—"Repo substituti onG oup="product"/>
<xsd: group nane= Bond oi ce. nodel
<xsd: annot at | on>
<xsd: docunent ation xnl : Il ang="en">
A nDdeI group which provides choices between all bond
under | yers.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: choi ce>
<xsd: el enent ref="bond">
<xsd: annot at i on>
<xsd docunentation xnl ;| ang="en">
A bond i nstrunent referehced by a contract
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent ref="convertibl eBond">
<xsd: annot at i on>
<xsd: docunent ati on xm : | ang="en" >
A convertible bond instrument referenced by a contract.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: group>
<xsd: group nanme="BondCol | at eral . nodel ">
<xsd: annot at | on>
<xsd: docunentation xnl ;| ang="e
group whi ch has Cbllateral elenents
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="nom nal Amount" type="NMoney" >
<xsd: annot at | on>
<xsd: docunent ati on xn1:|an?="en">
Coi l'ateral nom nal anoun
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd el enent > )
<xsd group ref =" BondPri ceAndYi el d. nodel " m nCccurs="0">
<xsd: annot at i on>
<xsd: docunent atjon xm : Il ang="en">
Coi l'ateral price.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group name= BonquU|ty nodel "
<xsd: annot at i on>
<xsd: documentation xm :|a "e
A nodel group that alloms us
can reference bond or equity
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: annot at i on>
<xsd: docurment ati on xnl : | ang="en">
Most repos are done using Bonds and Bond subcla sses as
collateral; However it IS technically possible to execute a

n">
to specify that a repo contract
I nstrunments.



repo on an GQUIIY, as long as the mark to market is correctly
done during the lifetine of the repo.
</ xsd: docunent ati on>
</ xsd: annot at | on> ]
<xsd:group r ef =" BondChoi ce. nodel " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
a bond, or bond subtype referenced by a repo contract.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup> )
<xsd: elenment ref="equity">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en">
an equity referenced by a repo contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: group> . )
<xsd: group nanme="BondPri ceAndYi el d. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> . )
A group which has elther "Bond Price or Yield el enments.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="cl eanPrice" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> ) )
Bond, cl ean price, expresSed in percentage points, 100 is
the initial value of the bond.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement name="accrual s" type="xsd:decinmal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xn ;| ang="en"> )
Accruals, relationship 1S clean price and accruals equal s
dirty price, all prices are expressed in percentage points,
100 is the I1nitial value of the bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="dirtyPrice" type="xsd:deciml" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> ) )
Bond dirty price, expressed in percentage points, 100 is
the initial value of the bond.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="rel ativePrice" type="Rel ativePrice" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl ;I ang="en">
Bond price relative to a Benchmark
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="yi el dToMaturity" type="xsd: deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Yield to Maturity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent name="infl ati onFactor" type="xsd: deciml" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> . . .
The inflation factor is Specified for inflation-I|inked
products which require sone additional elenments to
cal cul ate prices correctly.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="interestStartDate" type="AdjustableO RelativeDate" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
Start date for_ i1 nterest cal cul ations.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="pool " type="Asset Pool" m nCccurs="0">



<xsd: annot ati on> Y
<xsd: docunentation xnml :lang="en">
Character| se an asset pool, such as the MBS pool on a
col lateralised. repo.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group nanme="Sett!| enment. nodel ">
<xsd: annhot ati on>
<xsd: docunentation xnl:|ang="en">
A group which has cash séttl enment el ements.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nane="settl enent Dat e" type="Adjustabl eOr Rel ati veDate">
<xsd: annot ati on>
<xsd:; docunentation xnl:lang="en">
Settl ement Date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="Settl enent Anount O Currency. nodel ">
<xsd: annot ation>
<xsd: docunentation xm :|ang="en"> ) )
en the exact financial amount to trade is not known, this
structure allows participants to state the currency of the
transacti on. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group. nane="Set t | ement Anount O Curr ency. nodel " >
<xsd: choj ce>
<xsd: el ement nanme="settl| enent Anobunt" type="Mney">
<xsd: annot ati on> _
<xsd:; docunentation xnl:lang="en">
Settl ement Anpunt.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentation xnml ;l ang="en">
Settlenment Currency for Use where the Settlenment Anmpunt
cannot be known I n” advance.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: gr oup> o
<xsd: group name="Settl| ement Transferldentifier.nodel">
<xsd: annhot ati on>
<xsd: docupentation xnl :Ilang="en"> ) o
Group which has settlenent transfer identifier elenments.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce> .
<xsd: el ement nanme="id" type="Settlenent Transferld" nmaxCccurs="unbo
<xsd: el enrent nane="versi onedl d" type="VersionedSettl| enment Transfer
</ xsd: choi ce>, .
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="type" type="SettIenentTransferTyPe
<xsd: el enrent nanme="ver si onedType" type="Versi onedSett
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup> o
<xsd: group nane="TradeConponent Ol dentifierO Net. nodel ">
<xsd:. annot ation>
<xsd: docunent ati on xm ;[ ang="en">
Trade or Trade ldentifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> o o
<xsd: el ement nanme="tradeConponentldentifier"” type="TradeConponentldentifier">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, ]
Identify the trade_conponent which has caused this transfer
to occur within a Trade Settl ement.
</ xsd: docunent at | on>

unded" />
d" maxCQccur s="unbount

maxQccur s=" unbounded"/ >
| ement Tr ansf er Type" maxCccur s="unt



</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent nanme="tradeAndConponentldentifier" type="TradeAndConponentl|dentifier"
<xsd: annot ati on>
<xsd: docunentation xnm : I ang="en"> ) )
Identify the trade and conponent whi ch has caused this
transfer to occur wthin a Settlenment Message.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent nane="net Tradel dentifier" type="NetTradeldentifier">
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en">, )
IdentlfY the net trade and original trades which have
caused this transfer to occur wthin a Trade or Settl enent
Message. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup> .
<xsd: group name="Unit Contract. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
A group which has unit based trade el ements.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="nunber Of Uni t s" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> o
The nunber of units (Indéx or securities).
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement name="unitPrice" type="Money">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
The price of each unit.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</xsd:%rou >
</ xsd: schema

maxQOc
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