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

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

The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
without limitation, warranties that FpML, or the FpML specifications are free of defects, merchantable, fit for a
particular purpose or non-infringing. The entire risk as to the quality and performance of the specifications is
with you. Should any of the FpML specifications prove defective in an?/ respect, you assume the cost of any
necessary servicing or repair. Under no circumstances and under no legal theor%, whether tort (including
negligence), contract, or otherwise, shall ISDA, any of its members, or any distributor of documents or
software containing any of the FpML specifications, or any supplier of any of such parties, be liable to you or
any other person for any indirect, special, incidental, or consequential damages of any character including,
without limitation, damages for loss of goodwill, work stoppage, computer failure or malfunction, or any and all
gther commercial damages or losses, even if such party shall have been informed of the possibility of such
amages.

_p_3_



FpML - Post-trade Processes Component DefinitionsWorking Draft 14 May 2007

Table Of Contents

1 Global Complex Types 6
11 AffectedTransactions 7
1.11 Description: 7
1.1.2 Contents: 7
1.1.3 Used by: 7
114 Derived Types: 7
1.15 Figure: 7
1.1.6 Schema Fragment: 7
1.2 Novation 8
1.21 Description: 8
1.2.2 Contents: 8
1.2.3 Used by: 9
1.24 Derived Types: 9
1.25 Figure: 9
1.2.6 Schema Fragment: 9
1.3 NovationNotificationMessage 10
131 Description: 10
1.3.2 Contents: 10
1.3.3 Used by: 10
1.34 Derived Types: 10
1.35 Figure: 10
1.3.6 Schema Fragment: 10
1.4 NovationRequestMessage 11
141 Description: 11
1.4.2 Contents: 11
1.4.3 Used by: 11
144 Derived Types: 11
1.45 Figure: 11
1.4.6 Schema Fragment: 11
15 NovationResponseMessage 12
151 Description: 12
152 Contents: 12
15.3 Used by: 12
154 Derived Types: 12
155 Figure: 12
15.6 Schema Fragment: 12
1.6 PartialTerminationAmount 13
1.6.1 Description: 13
1.6.2 Contents: 13
1.6.3 Used by: 13
1.6.4 Derived Types: 13
1.6.5 Figure: 13
1.6.6 Schema Fragment: 13
1.7 Termination 14
1.71 Description: 14
1.7.2 Contents: 14
1.7.3 Used by: 14
1.74 Derived Types: 14
1.75 Figure: 14
1.7.6 Schema Fragment: 14
1.8 TradeAmendment 16
1.8.1 Description: 16
1.8.2 Contents: 16
1.8.3 Used by: 16
1.84 Derived Types: 16
1.85 Figure: 16
1.8.6 Schema Fragment: 16
2 Groups 17
21 NovationDetails.model 18
211 Description: 18

_p_4_



FpML - Post-trade Processes Component DefinitionsWorking Draft 14 May 2007

2.1.2 Contents: 18
213 Used by: 19
2.1.4 Figure: 19
2.15 Schema Fragment: 19

2.2 NovationMessage.model 23
221 Description: 23
222 Contents: 23
223 Used by: 23
224 Figure: 23
225 Schema Fragment: 23

2.3 TerminationDetails.model 24
231 Description: 24
2.3.2 Contents: 24
2.3.3 Used by: 24
234 Figure: 24
235 Schema Fragment: 24
3 Schema listing 25

_p_5_



1 Global Complex Types



1.1 AffectedTransactions

1.1.1 Description:

1.1.2 Contents:

Either

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

Or

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

party.
1.1.3 Used by:

 Complex type: CreditEventNoticeDocument

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType nanme="Affect edTransacti ons" >
<xsd: group ref="TradeOr Tr adeRef er ence. nodel " maxQOccur s="unbounded"/ >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-credit-event-notification-4-3.xsd#Complex.CreditEventNoticeDocument

1.2 Novation

1.2.1 Description:

An event type that records the occurrence of a novation

1.2.2 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.

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

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

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

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

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

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

Either

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

Or

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

remainingTrade (zero or one occurrence; of the type Trade) This element contains a description of the
remaining portion of a partially novated trade.

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

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



is the fixed rate payer.

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

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

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

Either

contractualSupplement (zero or more occurrences; of the type ContractualSupplement) DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
sho#ld b% used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

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

payment (zero or one occurrence; of the type Payment)
1.2.3 Used by:

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novati on" >
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an8:"en"> )
An event type that records the occurrence of a novation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence> ] )
<xsd: group ref="NovationDetails. nmodel"/> )
<xsd: €l ement nane="paynent" type="Paynment" ni nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.3 NovationNotificationMessage

1.3.1 Description:

Abstract base class for all Novation Notification Messages.

1.3.2 Contents:

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

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.3.3 Used by:

*  Complex type: NovationAlleged

*  Complex type: NovationConfirmed
*  Complex type: NovationMatched

e Complex type: TradeNovated

1.3.4 Derived Types:

Complex type: NovationAlleged
Complex type: NovationConfirmed
 Complex type: NovationMatched
*  Complex type: TradeNovated

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conpl exType name="NovationNotificati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> o )
stract base class for all Novation Notification Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> .
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-matching-status-4-3.xsd#Complex.NovationMatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-execution-4-3.xsd#Complex.TradeNovated
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-matching-status-4-3.xsd#Complex.NovationMatched
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-execution-4-3.xsd#Complex.TradeNovated

1.4 NovationRequestMessage

1.4.1 Description:

Abstract base class for all Novation Request Messages.

1.4.2 Contents:

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

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.4.3 Used by:

« Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.4.4 Derived Types:

*  Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onRequest Message" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-execution-4-3.xsd#Complex.NovateTrade
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestNovationConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-execution-4-3.xsd#Complex.NovateTrade
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestNovationConfirmation

1.5 NovationResponseMessage

1.5.1 Description:

Abstract base class for all Novation Response Messages.

1.5.2 Contents:

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

* Atype refining the generic message content model to make it specific to response messages.

1.5.3 Used by:

»  Complex type: NovationConsentGranted
Complex type: NovationConsentRefused

1.5.4 Derived Types:

*  Complex type: NovationConsentGranted
»  Complex type: NovationConsentRefused

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onResponseMessage" abstract="true">
<xsd: annotati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novati on Response Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> .
<xsd: sequence m nQCccurs="0">
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ 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-posttrade-negotiation-4-3.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentRefused
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentRefused

1.6 PartialTerminationAmount

1.6.1 Description:
1.6.2 Contents:
1.6.3 Used by:

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conpl exType nanme="Parti al Ter n nati onAmount " >
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: sequence> .
<xsd: el ement nane="decreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anmount by_which the Notional |
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i i
<xsd: el ement nane="out st andi ngNot i onal Amount" type="Money" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> )
Specifies the Notional amount after the Partial
Term nation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el enent nanme="decr easel nNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anmount by_which the Nunmber of Options
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: document ati on xm : |l ang="en" > )
Speci fies the Nunber of tions after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.7 Termination

1.7.1 Description:

An event type that defines the content of a Termination transaction.

1.7.2 Contents:

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

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

Either

trade (exactly one occurrence; of the t c}/pe Trade) An element that allows the full details of the trade to be used
as a mechanism for |dent|fy|ng the trade for which the post-trade event pertains

Or

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

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

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
indicates that this is a Partial Termination.

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

*  Complex type: RequestTerminationConfirmation
Complex type: TerminationConfirmed

*  Complex type: TradeTerminationRequest

*  Complex type: TradeTerminationResponse

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conplexType nanme="Term nati on">
<xsd: ahnot at i on>
<xsd: docunent ati on xm : [ ang="e
An event type that definés the content of a Termination
transacti on.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
<xsd: group ref="Term nationDetails. nmodel ' ">
<xsd: &l enent name="paynent" type="Paynent" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en">
A payment for the right fo termnate the trade.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationRequest
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationResponse

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



1.8 TradeAmendment

1.8.1 Description:
A type describing the original trade and the amended trade.
1.8.2 Contents:

Either
originalTrade (exactly one occurrence; of the type Trade) The entire original trade details.
Or

originalTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) The trade id of the original

trade details.

amendedTrade (exactly one occurrence; of the type Trade) The representation of the amended trade.

1.8.3 Used by:
Complex type: AllocationAmended

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType nanme="TradeAnmendment ">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en"
A type descri bing the original trade and the anmended trade.
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce m nCccur s="0">
<xsd: el enent nane="ori gi nal Trade" type="Trade">
<xsd: annot at | on>
<xsd: docupent atj on xni:|ang="en">
The entire original tradé detalls
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent name=' orlglnaITradeIdentlfler type="PartyTradel dentifier"

<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en" )
The trade id of the orlglnal trade details.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
<xsd: el emrent nane="anendedTrade" type="Trade">
<xsd: annot ati on>
<xsd: document ati on xm ;| ang="en"
The representation of theé anended trade.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s=" unbour


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

2 Groups



2.1 NovationDetails.model

2.1.1 Description:

2.1.2 Contents:

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

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

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

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

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

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

Either

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

Or

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

remainingTrade (zero or one occurrence; of the type Trade) This element contains a description of the
remaining portion of a partially novated trade.

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

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

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



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

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

Either

contractualSupplement (zero or more occurrences; of the type ContractuaISuppIement% DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
Shorl]J|d b% used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

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

2.1.3 Used by:
*  Complex type: Novation

2.1.4 Figure:

2.1.5 Schema Fragment:

<xsd: group nanme="Novati onDet ai | s. nodel ">
<xsd: sequence>
<xsd: cho| ce>
<xsd: choi ce> i L
<xsd: el ement nane="newlr ansacti onReference" type="PartyTradeldentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Indicates a reference to the new transacti on between the
transferee and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nane="newlransacti on" type="Trade">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndi cates the new transacti on between the transferee and
the remai ning party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: sequence>
<xsd: cho| ce> ) o
<xsd: el ement nane="ol dTransacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentati on xnl :lang="en">,
Indicates a reference to the original trade between the
transferor and the renumining party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="ol dTransacti on" type="Trade">
<xsd: annot ati on>
<xsd: docunent ation xm :| ang="en">
I ndi cates the or|?|nal trade between the transferor and
the remai ning party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>, Y
<xsd: choi ce m nCccurs="0"> . L
<xsd: el ement nanme="newlr ansacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Indicates a reference to the new transacti on between
the transferee and the remaining party.
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="newlr ansacti on" type="Trade">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en"
I ndi cates the new transaction betmeen the transferee
and the remaining party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">
<xsd: annot at i on>
<xsd: docunentatlon xm : 1 ang="en" >
A pointer style referencé to a party identifi
el sewhere in"the docunent. In a three-way no
referenced_is the Transferor (outgoing partK
novation. The Transferor nmeans _a party whi
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Transferor 2. A 2004 hbvatron Term Transferor
novation) or Transferor 1 (four-way novation).
</ xsd: docunhent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="transferee" type="PartyReference">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
A pointer style referenceé to a party identi
el sewhere in’the docunent. In a three-way
referenced_is the Transferee (incom ng Rar
novatjon. Transferee neans a party mhlc
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</ xsd: docuhent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nane="remai ni ngParty" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
A pointer style referencé to a pa

rt ntifier defined
el sewhere in" the docunment. In a thr
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</ xsd: docunent at i on>
</xsd annot ati on>
</ xsd: el enent > o )
<xsd: el enent nane="ot her Renai ni ngParty" type="PartyReference" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xm I ang="en" >

A poi nter yle referencé to a party identifier defijned .
el sewhere |n the docunent. This elenment is not applrcable in
a three- meK novation and should be omtted. [n a four-way
novation the party referenced is Transferee 2. Transferee 2
means a party mhrch accepts y way of novation the rrP hts,
[Tabilities, dutres and obligations of Transferor

2004 Novation Term Transferee 2 (four-way novation

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="novationDate" type="xsd: date">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">



Specifies the date that one party's legal obligations wth
regard to a trade are transferred to another party. It
corresponds to the Novation Date section of the 2004 | SDA
Novation Definitions, section 1.16.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Specifies the date the parties agree
trade, If this element Is not speécif

ot afﬁign or novate a
i e e
novati onTradeDate will be deened to Pe
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A Novation Definitions, section 1
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choice m nCccurs="0">
<xsd: el emrent nane="novat edAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentatijon xm :lang="en"> )
The amount which represents the portion of the Ad
Transacti on being novat ed.
</ xsd: docunent at i oh>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="novat edNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docupentation xm :lang="en"> )
The nunber of options which represent the portion of the
A d Transaction bei ng novat ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> o .
<xsd: el ement nanme="renmi ni ngTrade" type="Trade" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunent at i on xn1:|ang:"en?> ) o )
This el enent contains a description of the remaining portion
of a partially novated trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) o
This el ement corresponds to the,applgcabllltx of the Full
First Calculation Period as defined in the 2004 | SDA Novati on
Definitions, section 1.20.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > . . . . i
<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" nmaxQccul
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en">
El ement that is used to be able to make sense of the “new
transaction” without requiring reference back to the “old
transaction”, In the case of interest rate products there are

potentially 2 “first period start dates” to reference — one
with respect to each party to the new transaction. For Credit
Def aul t ps.there is just the one with respect to the party
that 1s the fixed rate payer

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="nonRel i ance" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnml : |l ang="en"> ) ) )
This el enment corresponds ' to the non-Reliance section in the
2004 | SDA Novati on finitions, section 2.1 (c) (|k. The )
el emrent appears in the instance docunent when hon-Reliance is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . . . . .
<xsd: el ement nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="0":
<xsd: annot ati on>
<xsd; docunent ation xnl:Ilang="en">
Thi s elenment should be specified if. o
Credit Event Notice, Notice of Public
I nformation, Notice of Physical Settl|emen
I ntended Physical Settlenent, as applicab

e or npre of either a
y Avai l abl e
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delivered by or to the Transferor or the Repmining Party. The
type of notice or notices that have been delivered should be
I ndi cated by setting the relevant bool ean el enent val ue(s) to
true. The absence of the elenment neans that no Credit. Event
Noti ce, Notice of Publicly Available Information, Notice of
Physical Settlenent or Notice of Intended Physica
Settlenment, as applicable, has been delivered by or to the
Transferor or the Remaining Party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nQccurs="0" max
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce> .
<xsd: el ement nane="contract ual Suppl enent" type="Contractual Suppl ement” mi nCccurs="0" nax(
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en"> ) )
DEPRECATED - This_elenent will be renoved in the next major
versjion of FpM.. The el enent contractual Ter msSuppl ement
shoul d be used instead. Definition: A contractua .
suppl ement (such as those published by ISDA) that will
apply to the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="contractual Ter neSuppl enent" type="Contractual Ter nsSuppl enent" ni nCccur
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A contractual squIenent (such as those published by | SDA)
that will aPpIy 0 the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: gr oup>



2.2 NovationMessage.model

2.2.1 Description:

2.2.2 Contents:

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)
2.2.3 Used by:

*  Complex type: NovationNotificationMessage

»  Complex type: NovationRequestMessage
Complex type: NovationResponseMessage

2.2.4 Figure:
2.2.5 Schema Fragment:

<xsd: group name="Novati onMessage. nodel ">
<xsd: sequence> . o . o
<xsd: e| enent name="novation" type="Novation"/>

<xsd: el enent name="party" type="Party” m nCccurs="3"

</ xsd: sequence>
</ xsd: gr oup>

maxQccur s="unbounded"/ >
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2.3 TerminationDetails.model

2.3.1 Description:

2.3.2 Contents:

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

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
Indicates that this is a Partial Termination.

2.3.3 Used by:

Complex type: Termination

2.3.4 Figure:
2.3.5 Schema Fragment:

<xsd:group nane="Ter m nati onDet ai | s. nodel ">
<xsd: sequence> i )
<xsd: el ement nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> ) ) )
The date on which the the parties enter into the Term nation
transaction.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="term nati onEffectiveDate" type="xsd:date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> )
The date on which the Term nati on becones effective.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el enrent name="full" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xpml:|ang="en">, o
The use of the Full elenent I ndicates that this is a Ful
Term nation. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="partial" type="Partial Term nati onAmount" >
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en"> o
The use of the Partial elenent indicates that this is a
Partial Term nation.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>
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3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm " ecore: package="org.fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: 1 nclude schenalLocation="fpmn - nsg-4- 3. xsd"/ >
<xsd: i nclude schenmalLocati on="fpni -docC- 4- 3. xsd"/ >
<xsd: i ncl ude_schenmaLocati on="f pnl - shar ed- 4- 3. xsd"/ >
<xsd: conpl exType nanme="Affect edTransacti ons">
<xsd: group ref="TradeO TradeRef er ence. nodel " maxQOccur s="unbounded"/ >
</ xsd: conpl exType> )
<xsd: conp exType name="Novati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en"> )
An event type that records the occurrence of a novation
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">
<xsd: sequence> ] )
<xsd: group ref="NovationDetails. nodel"/> i
<xsd: el enrent nane="paynent" type="Payment" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) o )
<xsd: conpl exType name="NovationNotificati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> o )
Abstract base class for all Novation Notification Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> .
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Novati onRequest Message" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Novati onResponseMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
stract base class for all Novati on Response Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd:sequence> .
<xsd: sequence m nCccurs="0">
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> . . .
<xsd: conpl exType nanme="Parti al Ter ni nati onAmount " >
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: sequence> .
<xsd: el ement nane="decreasel nNoti onal Anpunt" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anount by_which the Notional |
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="out st andi ngNot i onal Amount" type="NMoney" >



<xsd: annot ati on> .
<xsd: docunent ati on xnl: | ang="en"> )
Specifies the Notional amobunt after the Partial
Term nation. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nanme="decr easel nNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the fixed amount by which the Nunber of
tions decreases due to the Partial Term nation
transaction, .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunent ati on xnml :lang="en"> )
Speci fies the Nunmber of tions after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exType name="Term nati on">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en"> ) )
An event type that definés the content of a Term nation
transaction.,
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. npdel "/ >
<xsd: group ref="Term nationDetails. nodel "/ >
<xsd: el enent nanme="paynent"” type="Payment"” m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an9:"en">
A paynent for the right to term nate the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adeAnmendnent ">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
A type describing the original trade and the anmended trade.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="ori gi nal Trade" type="Trade">
<xsd: annot ati on>
<xsd: docupentatjon xpl:Ilang="en">
The entire original trade details.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > o o o
<xsd: el ement nanme="ori gi nal Tradel dentifier" type="PartyTradel dentifier"
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
The trade id of the original trade details.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: el ement nane="anendedTrade" type="Trade">
<xsd: annot ati on> _
<xsd: docunentation xnl ;I ang="en">
The representation of the anended trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

maxQccur s=" unbe



</ xsd: sequence>
</xsd conplexTy
<xsd group nane= hbvatlonDetalls nodel "
<Xs sequence>
<xsd: choi ce>
<xsd choi ce> ) o
<xsd: el enent name="newTr ansact i onRef erence" type="PartyTradel dentifiers">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Indicates a reference to the new transaction between
the transferee and the remaining party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="newlr ansacti on" type="Trade">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en"
Indi cates the new transaction betmeen the transferee
and the remaining party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
<xsd: sequence>
<xsd: chol ce> . o
<xsd: el enent nane="ol dTransacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot at | on>
<xsd: docunment ati on xm : I ang="en" >
Indicates a reference to the orlglnal trade between
the transferor and the remaining party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="ol dTransacti on” type="Trade">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="
I'ndi cates the original trade betmeen the transferor
and the reminjing party.
</ xsd: docunent at | oh>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
<xsd: ch0|ce m nCccur s="0"> ) o
<xsd: el enent nane="newTr ansact i onRef erence" type="PartyTradel dentifiers">
<xsd: annot at | on>
<xsd: docunent ati on xm I ang="en" > )
Indicates a reference to the new transaction between
the transferee and the renmining party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nane="newlransacti on" type="Trade">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en"
Indicates the new transaction betmeen the transferee
and the remainjing party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent name="transferor" type="PartyReference">
<xsd: annot at | on>
<xsd: docunEntatlon xm : 1 ang="en">
A pointer style reference to a party identifier defined
el sewhere in"the docunent. In a thréee-way, novation the
party referenced is the Transferor (out90|n arty?
novation. The Transferor nmeans a_ party anste
novation to a Transferee all of its rlghts I|ab|I|t
duties and obligations with respect to a Remaining P
I'n a four-way novation the party referenced iIs Transf
whi ch transfers by novation to Transferee 1 all of its
rights I|ab|I|t|es duties and obligations with respect to
Transferor 2. A 2004 Novation Term Transferor
(three-way novatlon) or Transferor 1 (four-way novation).
</ xsd: docunent at i on>
</xsd annot at i on>
</ xsd: el ement >
<xsd: el enent nane="transferee" type="PartyReference">
<xsd: annot at | on>
<xsd docunentatijon xpl: I ang="en">
A pointer style referencé to a party identifier defined



el sewhere in the docunent. In_a three-way novation_ the
party referenced is the Transferee (incom ng partg) in the
novation. Transferee nmeans a party which acCepts. by way of
novation all rrghts, l1Tabilities, duties and obligationhs of
a Transferor wth respect to a Remaining Party. Ih a
four-way novation the party referenced i's Trahsferee 1
whi ch atcepts by way of novation the rights, liLabilities,
duties_and obligations of Transferor 1. | SDA 2004 Novati on
Term Transferee (three-way novation) or Transferee 1
(four-way novati on)

</ xsd: docunent at | on>

</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="renai ni ngParty" type="PartyReference">
<xsd: annot at i on>
<xsd: docunentatlon xm : 1 ang="en" >
A poi nter style reference to a party identifier defined
el sewhere in"the docunment. In a thréee-way novation the
&arty referenced is the Remaining Party in the novation

ermai ni ng Party neans a party which consents to a
Transferor's transfer by novation and the acceptance
thereof by the Transferee of all of the Transferor'

hts, lifabilities, duties and obligations with respect to
such Remai ning Party under and with Fespect of the Novated
Anmpunt of a transaction. In a four-way novation the party
erenced is Transferor 2 per the I'SDA definition and acts
the role of a Transferor., Transferor 2 transfers by

ies and_obligations with respect to Transferor 1. ISDA
04 Novation Term Remaining Party (three-way novation) or
Transferor 2 gfour way novation).
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

ef
n
oyatron to Transferee 2 ali of its rights, [iabilities
u
0

NOS ™

<xsd: el enent nanme="ot her Renmi ni ngParty" type="PartyReference" m nCccurs="0">

<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
A pointer style reference to a party identifier defined
elsemhere in"the docunent. This elenment |'s not applicable
in a three- ma¥ novatron and should be omtted. In a
four - way nova ion the party reference |s Transferee 2.
Tr ansf et ee neans a party” which acceB Y way of novati on
the rights, Irabrl ities, dutres and obl i gations of
Transferor 2. | SDA 2004 Novation Term Transferee 2
four-way novation).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="novati onDate" type="xsd: date">
<xsd: annot at | on>
<xsd: docunentatron xm : | ang="en" >
Specifies the date that one part
regard to a trade are transferre
corresponds to the hbvatron Date s
Novat i on Definitio section 1. 16.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">

I
t

egal oblrgatrons Wi th
anot her
I

y
d "5
on of t e 2 04 ISDA

S
to
ec

Specrfres the date the parties agree to assign or novate a
trad If this elenent Is not specifijed he
novatronTradeEnte will be deened to be the novationDate,
corresponds to the Novation Trade Date_section of the 2004
| SDA Novation Definitions, section 1.17.

</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: el enent nanme=' novatedAnDunt" type="Money" >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
The anmount which represeits the portion of the Od
Transacti on bei ng novat ed.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el enent name="novat edNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
The nunber of options which represent the portion of the
O d Transacti on bei ng novat ed.



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

<xsd: el ement nanme="renmi ni ngTrade" type="Trade" m nCccurs="0">

<xsd: annot ati on>
<xsd; docunment ati on xm :
Thi s el enent contai ns

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

Igngg"en?

scription
portion of a partially novated trade.

>
of the remaining

<xsd: el ement nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean”

<xsd: annot ati on>

<xsd; docunent ation xnl :lang="en">

This el ement correspondsto the app
iod as deflngd

First Cal cul ation Per
Novation Definjtions,
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >

<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStart Date"

<xsd: annot at i on>

sectl on

I i cabi
int
1.2

<xsd: docunmentati on xm : | ang="en">

El enrent that is used
transaction” w thout

transaction”. In_the
are potentially 2 “fi
one wWwth respett to e
Credit Default Swaps
the party that is the

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

to be abl
requirin
ase o

f
r
r
i

make sense of the “new
rence back to the “old
st rate products there
rt dates” to reference —
he new transaction. For
the one with respect to
yer.

<xsd: el enent nane="nonRel i ance" type="Enpty" m nCccurs="0">

<xsd: annot at i on>

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

This el enment corresponds to the non-Reliance sec

2004 1 SDA Novation

elenent,apBFars in the iInstance docunent when no
e.

is applica .
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent >

<xsd: el ement nanme="creditDerivativesNotices" type="CreditDerivativesNotices"

<xsd: annot ati on>

finitions

tion in
, section 2.1 (c) (|k. The
n- Rel i ance

<xsd; docunent ati on xnl: Il ang="en">

Thi s el enment shoul d be specified if one or npre of either a

Credit Event Notice, Notice of Publicly Available,

Information, Notice of Physical Settl|ement or Notice of

I nt ended Physical Settlenent, as applicable, has been

delivered by or to the Transferor or the Remaining Party.

The type of "notice or notices that have been delivered

shoul d be indicated by setting the rel evant bool ean el enment

valuegsk to true, The absence of the el enment neans that no

Cr edi vent Notice, Notice of Publicly Available,

Information, Notice of Physical Settlenment or Notice of

I nt ended Physical Settlenent, as applicable, has been

del i vered oy of to the Transteror or the Remaining Party.
</ xsd: docunent ati on>

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

<xsd: el enent nanme="contractual Definitions" type="Contractual Definitions"

<xsd: annot at i on>

<xsd: docunentation xnm :lang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction

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

<xsd: el ement nanme="contractual Suppl ement" type="Contractual Suppl enent"

<xsd: annot ati on>

<xsd: docunentation xnl:lang="en"> )
DEPRECATED - This elenment wll be renpved in the next

maj or version of

The el

enment

cont ract ual Ter msSuppl ement shoul d be used instead.

Definition: A contr

publ 1 shed b

</ xsd: docunen

</ xsd; annot ati o
</ xsd: el enent >

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

Vat

n>

SDA
ion

act ual supp

that will

[ epent (such as those
apply to the trade.

m nCccurs="0">

m nCccur s="0"

max Oc

m nCccur s=" (

m nCccur s="0" m

m nCccurs="0" m

m nCc



<xsd: annot ati on>
<xsd: document ati on xn1 | ang="
A contract ual supp ement g
ISDA) that wil gp y to
</ xsd: docunEntatlon
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup> )
<xsd: group nane="Novati onMessage. nodel ">
<xsd. sequence> .
<xsd: el enent name="novat jon" type="Novation"/>
<xsd: el ement name="party" type="Party" m nCccurs="3" maxCccur s="unbounded"/ >
</ xsd: sequence>
</xsd group> . . .
<xsd 8roup nane="Ter m nati onDet ai | s. nodel ">
<XS sequence> ) )
<xsd: el enent nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on> _
<xsd: document ati on xn : | ang="en"> )
The date _on which the thé parties enter into the
Term nation transacti on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="term nati onEffectiveDate" type="xsd:date">
<xsd: annot ati on>
<xsd: docunment ati on xm :1ang="en">
The date on which the Tefmi nation becones effective.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>

s t hose published by
de.

QJQ)

r

<xsd: el enent name="full" type="Enpty">
<xsd: annot at | on>
<xsd: document ation xm :|lang="en">

The use of the Full el emént |nd|cates that this is a Ful
Term nati on
</ xsd: docunentatlon>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el enent nane="partial" type="Partial Term nati onAmount ">
<xsd: annot ati on> .
<xsd: docunentati on xm :|ang="en"> o
The use of the Partial efenment indicates that this is a
Partial Term nati on.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: e| enent >
</xsd choi ce>
</xs sequence>
</ xsd %rou
</ xsd: sc
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