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1.1 AdditionalFixedPayments

1.1.1 Description:

1.1.2 Contents:

interestShortfallReimbursement (zero or one occurrence; of the type Empty) An additional Fixed Payment
Event. Corresponds to the payment by or on behalf of the Issuer of an actual interest amount in respect to the
referebnce obligation that is greater than the expected interest amount. ISDA 2003 Term: Interest Shortfall
Reimbursement.

principalShortfallReimbursement (zero or one occurrence; of the type Empty) An additional Fixed Payment
Event. Corresponds to the payment by or on behalf of the Issuer of an actual principal amount in respect to the
referebnce obligation that is greater than the expected principal amount. ISDA 2003 Term: Principal Shortfall
Reimbursement.

writedownReimbursement (zero or one occurrence; of the type Empty) An Additional Fixed Payment.
Corresponds to the payment by or on behalf of the issuer of an amount in respect to the reference obligation in
reduction of the prior writedowns. ISDA 2003 Term: Writedown Reimbursement.

1.1.3 Used by:

*  Complex type: FloatingAmountEvents

1.1.4 Derived Types:

1.1.5 Figure:

@ interestShortfall Reimbursement
~|Empty

* @ principal Shortfal|Reimbursement a

_@
Additional FixedPayments — @ Empty
_C

- Empty

5 @ \writedownRe mbursement a

1.1.6 Schema Fragment:

<xsd: conpl exType nanme="Addi ti onal Fi xedPaynent s" >
<xsd: sequence> . . .
<xsd: el ement nanme="int erest Shortfall Rei mbursement" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
An addi tional Fixed Paynent Event. Corresponds to the payment
by or on behalf of the Issuer of an actual Interest apount In
respect to the reference obligation that is greater than the
expected interest ampunt. | SDA 2003 Term Interest Shortfal
Rel nbur senent . .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > S ) )
<xsd: el ement nanme="pri nci pal Shortfall Rei mbursenent" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
An addi tional FIxed Payment Event. CbrresPonds to the paynent
by or on behalf of the lIssuer of an actual principal anhopunt
in respect to the reference obligation that is greater than
t he expected principal anpunt. |SDA 2003 Term Principa
Shortfall Rei nbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nanme="w it edownRei nbursement" type="Enmpty" m nCccurs="0">


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.FloatingAmountEvents

<xsd: annot ati on> .
<xsd: docunentation xnl:l ang="en">
An Additional Fixed Paynent. Corresponds to the Faymant by or
on behalf of the issuer of an anount In respect to'the
reference obligation in reduction of the prior witedowns.
| SDA 2003 Ternt Wi tedown Rei nbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.2 AdditionalTerm

1.2.1 Description:

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

1.2.3 Used by:
Complex type: GeneralTerms

1.2.4 Derived Types:

1.2.5 Figure:

* @ additional TermScheme
Additional Term uri

1.2.6 Schema Fragment:

<xsd: conplexT%Be name="Addi ti onal Ter ni' >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedString">
<xsd:attribute nane="addi ti onal Ter mSchéne
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

' type="xsd:anyURl "/ >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

1.3 AdjustedPaymentDates

1.3.1 Description:

1.3.2 Contents:

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

paymentAmount (exactly one occurrence; of the type Money) The currency amount of the payment.
1.3.3 Used by:

*  Complex type: PeriodicPayment

1.3.4 Derived Types:

1.3.5 Figure:
@ adjustedPaymentDate 4
* date
. (£
AdjustedPaymentDates @ paymentAmount
Money

1.3.6 Schema Fragment:

<xsd: conpl exType nanme="Adj ust edPaynent Dat es" >
<xsd: sequence> )
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent is not intended for use in trade confirmation but
ny be specified to allowthe fee structure to also serve as a
cashfl ow type component (all dates the the Cashflows type are
adj ust ed paynent dates).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="paynent Amount" type="NMoney">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The currency apount of the paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.PeriodicPayment

1.4 BasketReferencelnformation

1.4.1 Description:
CDS Basket Reference Information
1.4.2 Contents:

referencePool g_exactly one occurrence; of the type ReferencePool) This element contains all the reference
pool items to define the reference entity and reference obligation(s) in the basket

Either
tranche (exactly one occurrence; of the type Tranche) This element contains CDS tranche terms.

1.4.3 Used by:
*  Complex type: GeneralTerms

1.4.4 Derived Types:

1.4.5 Figure:
—@(Baskeﬂdmtifier.modd j
@ referencePool
ReferencePool
* @ nthToDefault d
BasketReferencel nformation [y positivelnteger

@ @ mthToDefault d

positivel nteger

@ tranche
Tranche

1.4.6 Schema Fragment:

<xsd: conpl exType nane="Basket Ref er encel nf ormati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) o
Reuses the %roup that specifies a nane and an identifier for
a given basket,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: element nanme="referencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > )
This elenment contains all the reference pool it
Ehekr?ference entity and reference obligation(s
aske
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

ens to define
) in the


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el enent nanme="nt hToDefaul t" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: docupentation xpl: Il ang="en"> )
N th reference obligation to default triggers payout.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement name="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xpl: Il ang="en">
Mth reference obligation to default to all ow
representation of N'th to Mth defaults.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el enent name="tranche" type="Tranche">
<xsd: annot ati on>
<xsd; docunentati on xm :lang="en">
Thi s el ement contai ns tranche terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.5 CalculationAmount

1.5.1 Description:
1.5.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Money)

» Atype defining a currency amount.
step (zero or more occurrences; of the type SteF) A schedule of step date and value pairs. On each step date
the associated step value becomes effective. A list of steps may be ordered in the document by ascending

3tep date. An FpML document containing an unordered list of steps is still regarded as a conformant
ocument.

1.5.3 Used by:

*  Complex type: FixedAmountCalculation

1.5.4 Derived Types:

1.5.5 Figure:

* C:“gep
CalculationAmount

1.5.6 Schema Fragment:

<xsd: conpl exType name="Cal cul ati onAnount " >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence> )
<xsd: el ement name="step" type="Step” m nCccurs="0" maxCccur s="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
A schedul e of step date and value pairs. On each steP
date the associ ated step val ue becones effective. A list
of steps may be ordered in the docunent by ascending step
date. An FpM. docunent contalnln? an unordered |i st of
steps is still regarded as a conformant documnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.FixedAmountCalculation

1.6 CashSettlementTerms

1.6.1 Description:

1.6.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SettlementTerms)

valuationDate (zero or one occurrence; of the type ValuationDate) The number of business days after
conditions to settlement have been satisfied when the calculation agent obtains a price quotation on the
Reference Obligation for purposes of cash settlement. There may be one or more valuation dates. This is
typically specified if the cash settlement amount is not a fixed amount. ISDA 2003 Term: Valuation Date

valuationTime (zero or one occurrence; of the type BusinessCenterTime) The time of day in the specified
business center when the calculation agent seeks quotations for an amount of the reference obligation for
purposes of cash settlement. ISDA 2003 Term: Valuation Time

quotationMethod (zero or one occurrence; of the type QuotationRateTypeEnum) The type of price quotations
to be requested from dealers when determining the market value of the reference obligation for purposes of
cash settlement. For example, Bid, Offer or Mid-market. ISDA 2003 Term: Quotation Method

guotationAmount (zero or one occurrence; of the type Money) In the determination of a cash settlement
amount, if weighted average quotations are to be obtained, the quotation amount specifies an upper limit to
the outstanding principal balance of the reference obligation for which the quote should be obtained. If not
specified, the ISDA definitions provide for a fallback amount equal to the floating rate payer calculation
amount. ISDA 2003 Term: Quotation Amount

minimumQuotationAmount (zero or one occurrence; of the type Money) In the determination of a cash
settlement amount, if weighted average quotations are to be obtained, the minimum quotation amount
specifies a minimum intended threshold amount of outstanding principal balance of the reference obligation for
which the quote should be obtained. If not specified, the ISDA definitions provide for a fallback amount of the
lower of either USD 1,000,000 (or its equivalent in the relevant obligation currency) or the quotation amount.
ISDA 2003 Term: Minimum Quotation Amount

dealer (zero or more occurrences; of the type xsd:string) A dealer from whom quotations are obtained by the
calculation agent on the reference obligation for purposes of cash settlement. ISDA 2003 Term: Dealer

cashSettlementBusinessDays (zero or one occurrence; of the type xsd:nonNegativelnteger) The number of

business days used in the determination of the cash settlement payment date. If a cash settlement amount is

specified, the cash settlement payment date will be this number of business days foIIowing the calculation of

the final price. If a cash settlement amount is not specified, the cash settlement payment date will be this

Bumber of business days after all conditions to settlement are satisfied. ISDA 2003 Term: Cash Settlement
ate

cashSettlementAmount (zero or one occurrence; of the type Money) The amount paid by the seller to the
buyer for cash settlement on the cash settlement date. If not otherwise specified, would typically be calculated
as 100 (or the Reference Price) minus the price of the Reference Obliﬂation (all expressed as a percentage)
times Floating Rate Payer Calculation Amount. ISDA 2003 Term: Cash Settlement Amount

accruedInterest (zero or one occurrence; of the type xsd:boolean) Indicates whether accrued interest is
included (true) or not (false). For cash settlement this specifies whether quotations should be obtained
inclusive or not of accrued Interest. For BhP/sical settlement this specifies whether the buyer should deliver the
obligation with an outstanding principal balance that includes or excludes accrued interest. ISDA 2003 Term:
Include/Exclude Accrued Interest

valuationMethod (zero or one occurrence; of the type ValuationMethodEnum) The ISDA defined
methodology for determining the final price of the reference obligation for purposes of cash settlement. (ISDA
2003 Term: Valuation Method). For example, Market, Highest etc.

1.6.3 Used by:
*  Complex type: CreditDefaultSwap

1.6.4 Derived Types:

1.6.5 Figure:
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OE
0 @ settlementCurrency
- Currency

@ valuationDate
\/aluationDate

@®vauationTime %

BusinessCenterTime

@ quotationMethod a

QuotationRateTypeEnum

@ quotationAmount %

Money
* B @ minimumQuotationAmount
CashSettlementTerms Money

®deder _,

string =

@ cashSettlementBusinessDays d

nonNegativel nteger

@ cashSettl ementAmount
Money

@ accruedinterest

boolean

AD O 0O 0O O 60 0O 60 6 Cg

'\ aluationM ethodEnum

@ valuationMethod a

1.6.6 Schema Fragment:

<xsd: conpl exType name="CashSett| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Sett!| enment Terns" >
<xsd: sequence> ) . ] ] . — . ey
<xsd: el ement nanme="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The nunber of business days after conditions to |

sett| enent have been satiSfied when the cal cul ati on agent
obtains a Prlce qguotation on the Reference Obligation for
pur poses of cash settlenent. There may be one of nore

val uation dates. This is tyP!caIIy specified if the_cash
settlement _anpbunt Is not a Tixed amount. | SDA 2003 Term

Val uati on Date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
The tine of day in the specified business center when the
cal cul ati on agéent seeks quotations for an anopunt of the
ref erence obligation for purposes of cash settlenment.
| SDA 2003 Termi Val uation Tine



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="quot ati onMet hod" type="Quot ati onRat eTypeEnunt’ mni nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnm : |l ang="en">
The type of price quotations to be requested from deal ers
when determ ning the narket value of the reference
obligation for purposes of cash settlenent. For exanpl e,
Ehgh gffer or d-market. | SDA 2003 Term Quotation
0
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="quot ati onAmount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en">
In the determ nation of a cash sett
melghted average quotations are to
quotati on anpbunt specifies an u

L amount, if
f Pper
outstandlnghprlnC|pal bal ance o thﬁ

t

tal ned, the
mt to the

P

i

I he reference obligatiaon
for which e quote should be obtained. If not specified,
the | SDA definitions provide for a fallback anpunt egggg

to the floating rate Payer cal cul ation anmount. | SDA
Term Quotation Amoun
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="m ni munfuot ati onAmount" type="Money" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en"> )
In the determnation of a cash sett|lenment anmount, if
wei ghted average quotations are to be obtained, the

m ni"mum quot at i on anount specifies a m ninum i ntended
t hreshol d anpunt of outstandi ng principal balance of the
reference obligation for whichthe quote should be .
obtained. |f not specified, the | SDA definitions provide
for a fallback ampunt of the | ower of either USD .
1,000,000 (or its equivalent in the relevant obligation
currency) or the quotation anmount. |SDA 2003 Term
M ni num Quot at i on Anpunt

</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="deal er" type="xsd:string" mnCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

A deal er from whom quot ati ons are obtai ned by the
cal cul ati on agent on the reference obligation for
pur poses of cash settlenent. |SDA 2003 Term Deal er

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nane="cashSett| ement Busi nessDays" type="xsd: nonNegati vel nteger” m nQCccur s:
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en">
The nunber of business days used in the
t he cash settl enent paKnent date. |If a
anpunt Is specified, the cash settle
w || be this nunber of business days
calculation of the final price. If a
e
S
0

determ nati on of
cash settl ement

t paynent date
Ilomnn? t he

sh setfl enment
enent paynent date
ter all CTonditions
Term Cash

nmen
fo
fi ca
anpunt is not specified he cash settl
wi Il be this nunber of business da a
to settlenent are satisfied. | SDA 2003
Settl ement Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="cashSettl| ement Amount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
The amount paid by the séller to the buyer for cash
sett| enent on the cash sett|enent date. | f not otherw se
specified, would typically be calculated as 100 (or the
Ref erence Price) mnus the price of the Reference )
ligation (all” expressed as a ercenta%e% times Fl oating
Rat e~ Payer I cul ation Amount. | SDA 200 erm Cash
Settl| emrent Anmount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement name="accruedl nterest"” type="xsd: bool ean” m nCccurs="0">
<xsd: annot at i on>



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

I ndi cat es whet her accrued interest is |ncluded (true%

not (false). For cash settlenent this specifies er
guot at i ons should be obtai ned i nclusive or not of accrued
interest. For physical settlenment this specifies whether
t he buyer shoul d” del i ver the obllgatlon W th an
outstandln? princi pal bal ance that includes or excludes
accrued | nterest. SDA 2003 Term | ncl ude/ Excl ude Accrued

I nt er est
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="val uati onMet hod" type="Val uati onMet hodEnunt mi nCccurs="0">

<xsd: annot ati on>

<xsd: docunentatlon xm ; IanP )
The I SDA defi ned net hodol ogy for determ ning the fina
price of the reference obligation for purpoSes of cash
settlenent. (ISDA 2003 Term Val uation Method). For

exanpl e, Mar ket, Hi ghest etc.
</ xsd: docunent at i on>
</ xsd; annot ati on>

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

</ xsd: compl exCont ent >

</ xsd: conpl exType>



1.7 CreditDefaultSwap

1.7.1 Description:

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

*  The base type which all FpML products extend.
generalTerms (exactly one occurrence; of the type GeneralTerms) This element contains all the data that
appears in the section entitled "1. General Terms" in the 2003 ISDA Credit Derivatives Confirmation.

feeLeg (exactly one occurrence; of the type FeeLeg) This element contains all the terms relevant to defining
the fixed amounts/payments per the applicable ISDA definitions.

protectionTerms (one or more occurrences; of the type ProtectionTerms) This element contains all the terms
relevant to defining the applicable floating rate payer calculation amount, credit events and associated
conditions to settlement, and reference obligations.

Either

cashSettlementTerms (exactlg one occurrence; of the tﬁpe CashSettlementTerms) This element contains all
the IISDA terms relevant to cash settlement for when cash settlement is applicable. ISDA 2003 Term: Cash
Settlement

Or

physicalSettlementTerms (exactly one occurrence; of the type PhysicalSettlementTerms) This element
contains all the ISDA terms relevant to physical settlement for when physical settlement is applicable. ISDA
2003 Term: Physical Settlement

1.7.3 Used by:
*  Element: creditDefaultSwap

1.7.4 Derived Types:

1.7.5 Figure:
@ general Terms
Genera Terms
®feel eg
—
* @ protectionTerms
CreditDefaultSwap — @ ProtectionTerms
@ cashSettlementTerms

CashSettlementTerms
: @ physical SettlementTerms
pny

Physical SettlementTerms

1.7.6 Schema Fragment:

<xsd: conpl exCont ent >

<xsd: conpl enygg nane="Cr edi t Def aul t Swap" >
tensi on base="Product">

<xsd: ex
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<xsd: sequence>
<xsd: el enent nane="general Terns" type="General Terns">
<xsd: annot at i on>
<xsd: docurment ati on xml : | ang="en">
Thi s el erent contglns alT the_data that app
section entitled "1. General Ternms" in the
Credlt Derivatives Confirmation.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="feelLeg" type="FeelLeg">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
This el ement contains all the terms relevant to deflnlng
t he fixed anounts/paynments per the applicable | SDA
definitions,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="protectionTerns" type="ProtectionTerns" maxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: docurment ati on xni:|ang="en">
Thi s el enent contains all the terns relevant to defining
the applicable floating rate payer cal cul ati on anount,
credit events and assoCi ated conditions to settlenent,
and reference obligations.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . ., .,
<xsd: choi ce m nOccur s="0" maxQccur s="unbounded" >
<xsd: el enent name="cashSett| enent Terms" type="CashSett| enent Ter ms" >
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the | SDA terns relevant to
cash settl ement for when cash settlenent is applicable.
| SDA 2003 Term Cash Settl enment
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="physi cal Settl enent Terns" type="Physical Settl enent Terns" >
<xsd: annot ati on> |
<xsd: docurment ati on xni: | ang="en"
Thi s el enent contains al the ISDA terns relevant to
phyS|caI settl enment for R hysi cal settlenment is
applicable. |1SDA 2003 Tern1 Physi cal Settl enent
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>

ears in _the
2003 | SDA



1.8 CreditDefaultSwapOption

1.8.1 Description:

A complex type to support the credit default swap option.

1.8.2 Contents:

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

* Base type for options starting with the 4-3 release, until we refactor the schema as part of the 5-0
release series

strike (exactly one occurrence; of the type CreditOptionStrike) Specifies the strike of the option on credit
default swap.

creditDefaultSwap (exactly one occurrence; of the type CreditDefaultSwap) In a credit default swap one party
(the protection seller) agrees to compensate another party (the protection buyer) if a specified company or
Sovereign (the reference entity) experiences a credit event, indicating it is or may be unable to service its
debts. The protection seller is typically paid a fee and/or premium, expressed as an annualized percent of the
notional in basis points, regularly over the life of the transaction or otherwise as agreed by the parties.

1.8.3 Used by:
» Element: creditDefaultSwapOption

1.8.4 Derived Types:

1.8.5 Figure:

@ strike
S CreditOptionStrike

_

CreditDefaultSwapOption

@ creditDefaultSw
CreditDefaultSwi -
ap

1.8.6 Schema Fragment:

<xsd: conpl exType name="Cr edi t Def aul t SwapOpti on" >
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) )
A conplex type to support the credit default swap option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="(pti onBaseExt ended" >
<xsd: sequence> . . . .
<xsd: el ement name="strike" type="CreditOptionStrike">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
Specifies the strike of the option on credit default

swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )

<xsd: el ement ref="creditDefaultSwap"/>

</ xsd: sequence>

</ xsd: ext ensi on>

</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.9 CreditOptionStrike

1.9.1 Description:
A complex type to specify the strike of a credit swaption or a credit default swap option.
1.9.2 Contents:

Either

spread (exactly one occurrence; of the type xsd:decimal) The strike of a credit default swap option or credit
swaption when expressed as a spread per annum.

Or

price (exactly one occurrence; of the type xsd:decimal) The strike of a credit default swap option or credit
swaption when expressed as in reference to the price of the underlying obligation(s) or index.

Or

strikeReference (exactly one occurrence; of the type FixedRateReference) The strike of a credit default swap
option or credit swaption when expressed in reference to the spread of the underlying swap (typical practice in
the case of single name swaps).

1.9.3 Used by:
*  Complex type: CreditDefaultSwapOption

1.9.4 Derived Types:

1.9.5 Figure:

@ spread
decimal
* @ price
CreditOptionStrike decimal

@ strikeReference
FixedRateReference

[

1.9.6 Schema Fragment:

<xsd: conpl exType nanme="Credit OptionStrike">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A caonpl ex tyPe to specify the strike of a credit swaption or a
credit default swap option
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> .
<xsd: el ement nanme="spread" type="xsd:deci nal ">
<xsd: annot ati on> _
<xsd: docupentation xnl ;| ang="en"> ) ) )
The strike of a credit default swap option or credit swaption
when expressed as a spread per annum
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . _ .
<xsd: el ement name="price" type="xsd:decimal">
<xsd: annot ati on> _
<xsd: docupentation xnl ;| ang="en"> ) ) )
The strike of a credit default smaP option or credit swaption
when expressed as in reference to the price of the underlying
obligation(s) or index.
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="stri keReference" type="Fi xedRat eRef er ence" >
<xsd: annot ati on> .
<xsd: docunentation xn ;| ang="en"> ) ) )
The strike of a credit default swap option or credit swaption
when expressed in reference to the spread of the underlying
swap (typical practice in the case of single nane smapsy.
</ xsd: docunent at| on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>



1.10 DeliverableObligations

1.10.1 Description:

1.10.2 Contents:

accruedInterest (zero or one occurrence; of the type xsd:boolean) Indicates whether accrued interest is
included (true) or not (false). For cash settlement this specifies whether quotations should be obtained
inclusive or not of accrued interest. For gh sical settlement this specifies whether the buyer should deliver the
obligation with an outstanding principal balance that includes or excludes accrued interest. ISDA 2003 Term:
Include/Exclude Accrued Interest

cat_egor%/ (zero or one occurrence; of the type ObligationCategoryEnum) Used in both obligations and
deliverable obligations to represent a class or type of securities which apply. ISDA 2003 Term: Obligation
Category/Deliverable Obligation Category

notSubordinated (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. An obligation that ranks at least equal with the most senior Reference Obligation in priority of
payment or, if no Reference Obligation is specified in the related Confirmation, the obligations of the
Reference Entity that are senior. ISDA 2003 Term: Not Subordinated

sBecifi_edCurrency_(z_ero or one occurrence; of the type SpecifiedCurrency) An obligation and deliverable
obligation characteristic. The currency or currencies in which an obligation or deliverable obligation must be
payable. ISDA 2003 Term: Specified Currency

notSovereignLender (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. Any obligation that is not primarily (majority) owed to a Sovereign or Supranational
Organization. ISDA 2003 Term: Not Sovereign Lender

notDomesticCurrency (zero or one occurrence; of the type NotDomesticCurrency) An obligation and

deliverable obligation characteristic. Any obligation that is payable in any currency other than the domestic

currency. Domestic currency is either the currency so specified or, if no currency is specified, the currency of

(a) the reference entity, if the reference entity is a sovereign, or (b) the jurisdiction in which the relevant

E(;:‘ference entity is organised, if the reference entity is not a sovereign. ISDA 2003 Term: Not Domestic
urrency

notDomesticLaw (zero or one occurrence; of the type Empty) An oin?ation and deliverable obligation
characteristic. If the reference entity is a Sovereign, this means any obligation that is not subject to the laws of
the reference entity. If the reference entity is not a sovereign, this means any obligation that is not subject to
the laws of the jurisdiction of the reference entity. ISDA 2003 Term: Not Domestic Law

listed (zero or one occurrence; of the type Empty?_ An obligation and deliverable obligation characteristic.
I2n0d0|<::3a_'|[_es whlfz_theaor not the obligation is quoted, listed or ordinarily purchased and sold on an exchange. ISDA
erm: Liste

notContingent (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. In essence
Not Contingent means the repayment of principal cannot be dependant on a formula/index, i.e. to prevent the
risk of being delivered an instrument that may never pay any element of principal, and to ensure that the
obligation is interest bearing (on a regular schedule). ISDA 2003 Term: Not Contingent

notDomesticlssuance (zero or one occurrence; of the type Empty) An obligation and deliverable obligation

characteristic. Any obligation other than an obligation that was intended to be offered for sale primarily in the
domestic market of the relevant Reference Entity. This specifies that the obligation must be an internationally
recognized bond. ISDA 2003 Term: Not Domestic Issuance

assignableLoan (zero or one occurrence; of the type PCDeliverableObligationCharac) A deliverable
obligation characteristic. A loan that is freely assignable to a bank or financial institution without the consent of
the Reference Entity or the guarantor, if any, of the loan (or the consent of the applicable borrower if a
Reference Entity is guaranteeing the loan) or any agent. ISDA 2003 Term: Assignable Loan

consentRequiredLoan (zero or one occurrence; of the type PCDeliverableObligationCharac) A deliverable
obligation characteristic. A loan that is capable of being assigned with the consent of the Reference Entity or
the guarantor, if any, of the loan or any agent. ISDA 2003 Term: Consent Required Loan

directLoanParticipation (zero or one occurrence; of the type LoanParticipation) A deliverable obligation
characteristic. A loan with a participation agreement whereby the buyer is capable of creating, or procuring the
creation of, a contractual right in favour of the seller that provides the seller with recourse to the participation
seller for a specified share in any payments due under the relevant loan which are received by the
participation seller. ISDA 2003 Term: Direct Loan Participation

transferable (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. An obligation



that is transferable to institutional investors without any contractual, statutory or regulatory restrictions. ISDA
2003 Term: Transferable

maximumMaturity (zero or one occurrence; of the type Interval) A deliverable obligation characteristic. An
obligation that has a remaining maturity from the Physical Settlement Date of not greater than the period
specified. ISDA 2003 Term: Maximum Maturity

acceleratedOrMatured (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. An
obligation at time of default is due to mature and due to be repaid, or as a result of downgrade/bankruptcy is
due to be repaid as a result of an acceleration clause. ISDA 2003 Term: Accelerated or Matured

notBearer (zero or one occurrence; of the type Empty) A deliverable obligation characteristic. Any obligation
that is not a bearer instrument. This applies to Bonds only and is meant to avoid tax, fraud and
security/delivery provisions that can potentially be associated with Bearer Bonds. ISDA 2003 Term: Not Bearer

Either

fullFaithAndCreditObLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Full Faith and Credit Obligation Liability

Or

generalFundObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: General Fund Obligation Liability

Or

revenueObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Revenue Obligation Liability

indirectLoanParticipation (zero or one occurrence; of the type LoanParticipation) ISDA 1999 Term: Indirect
Loan Participation. NOTE: Only applicable as a deliverable obligation under ISDA Credit 1999.

excluded (zero or one occurrence; of the type xsd:string) A free format string to specify any excluded

obligations or deliverable obligations, as the case may be, of the reference entity or excluded types of

ootgigatlpns or deliverable obligations. ISDA 2003 Term: Excluded Obligations/Excluded Deliverable
Igations

othReferenceEntityObligations (zero or one occurrence; of the type xsd:string) This element is used to
sge_\mfy_ any other obligations of a reference entity in both obligations and deliverable obligations. The
obligations can be specified free-form. ISDA 2003 Term: Other Obligations of a Reference Entity

1.10.3 Used by:

Complex type: PhysicalSettlementTerms

1.10.4 Derived Types:

1.10.5 Figure:


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.PhysicalSettlementTerms

@ accruedinterest
boolean

@ category
ObligationCategoryEnum

@ notSubordinated
Empty

@ specifiedCurrency
SpecifiedCurrency

@ notSovereignLender
Empty

@ notDomesticCurrency
NotDomesticCurrency

@ notDomesticLaw
Empty

®isted
Empty

@ notContingent
Empty

@ notDomesticl ssuance
Empty

@ assignableloan
PCDéeliverableObligationCharac

2

DeliverableObligations

@ consentRequiredLoan
PCDeliverableObligationCharac

@ directL oanParticipation
L oanParticipation

@ transferable a

Empty

@ maximumM aturity a

Interval

@ acceleratedOrMatured
Empty

@@@@@@@@@@@@@@@@CIQ

@ notBearer
Empty

@ fullFaithAndCreditObL iability
Empty

@ general FundObligationLiability
Empty

Empty

© revenueObligationLiability %

@

@ indirectL oanParticipation
LoanParticipation

,\I,) @ excluded ;



1.10.6 Schema Fragment:

<xsd: conpl exType nanme="Del i verabl eCbl i gati ons" >
<xsd: sequence> )
<xsd: el enent nane="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">

I ndi cat es_whet her accrued interest is |ncluded gtrue) or not
(fal se). For cash settlenent this specifie et her
quot ati ons_shoul d be obtai ned i ncl usive or not of accrued
interest. For physical settlement this specifies whether the
buyer shoul d deliver the oblrgatron mnth an outstandrn?

rrncr al bal ance that includées or cl udes accrued interest.
SDA 2003 Term I ncl ude/ Excl ude Accru d I'nterest

</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="category" type="0bli gationCategoryEnum m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on. xni ; | ang="en" >

Lsed in both obligations and de i verabl e obljgations to
Bresent a class or txg urities which apply. |SDA
3 Term oligation tegory/ Del i verabl e Cbligation

Cate ory
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xnl : 1 ang="en">
An obligation and deiivefable obligation characteristic. An

obligation that ranks at | east equal wi th the npost senior
Ref erence Qbligation |n priority nent or |f no

Ref erence Cbligation s specrfled |n t ere

Confirmation he obl i ons of the Reference Entrty t hat
are senior. |SDA 2003 rm Not Subordi nated

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fiedCurrency" type="SpecifiedCurrency”" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xnl : 1 ang="en">
An obligation and deiiverable obligation characteristic. The
currency or currencies in which an obligation or delrverab
obl 1 gation nmust be payable. |1SDA 2003 Term Specified
Curréncy
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xnl : | ang="en" >

An obligation and deiiveFable oblrgatron characteristic. Any
obligation that is not primarily (fmjorit Y owed to_a
Soverej gn or Supranational CXga ni zati on. DA 2003 Ternr Not

Soverei gn Lender
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) )
<xsd: el emrent nane="not Donmesti cCurrency" type="NotDonesticCurrency” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :1ang="en">
An obligation and deiiverable obligation characteristic, Any
obligation that is payable in any currency other than the
donestic_currency, mestic currency is either the currency
so_specified or, if no currenc is specrfled t he currency’ of
(a) the reference entity, iIf e reference entity Is a
sovereign, or t he Jurrsdr ction in which the rel evant
ref erence entl % is organised, If the reference entity is not
a sovereig 2003 Term Not Domestic Currency
</ xsd: docunentatron>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not DonesticLaw' type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xnl : | ang="en" >

An obligation and deiiveFabl e obligation characteristic. If

the reference entity is a Sovereigh, this neans any

oblr ation that is nhot subject to the laws of the reference

entify. If the reference entity is not a sovererP this
neans an¥ oblrgatron that 1's not s bje ct to the Naws of the
urisdic |on 0 he reference entity. |SDA 2003 Term Not

mestic Law



</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
An obligation and deliverable obligation characteristi
I ndi cat es whether or not the obligation is quoted, lis
Erd{ngrlly purchased and sold on an exchange. | SDA 200
i ste
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en">

ri

c
te
3

A deliverable obligation characteristic., In essence Not
Conti ngent nmeans the repaynment of principal cannot be
dependant . on a fornula/index, i.e. to prevent the risk of
bei ng delivered an instrunment that may never pay, any el enent
of principal, and to ensure that the obllgatlon is interest
bearing (on a regular schedule). |SDA 2003 Term Not

Cont i ngent .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot at i on>

<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. Any
obligation other than an obligation that was Intended to be
offered for sale prinmarily in the donmestic narket of the
rel evant Reference Entlty. This specifies that the obligation
must be an_ internationally recognized bond. | SDA 2003 Term

Not Donestic | ssuance
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="assi gnabl eLoan" type="PCDel i ver abl eCbl i gati onCharac" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnm :|ang="en"> o )
deliverable obligation characteristic, Aloan that is
reely assignable to a bank or financial institution w thout
he consent "of the Reference Entity or the guarantor, i1f any,
of the [oan (or the consent of the apPllcab e borrower if a
Ref erence Entity is guaranteeing the | oan) or any agent. | SDA
2003 Term Assignabl & Loan
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="consent Requi r edLoan" type="PCDel i verabl eObligationCharac" m nCccurs="0":
<xsd: annot ati on> .
<xsd: docunent ation xnml :|ang="en"> o )
A deliverable obligation characteristic. Aloan that is
capabl e of being aSsigned wth the consent of the Reference
En |t¥ or the guarantor, if any, of the |oan or any agent.
I SDA 2003 Terni Consent Required Loan
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . o . o . .
<xsd: el ement nanme="directLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o )
A deliverable obligation characteristic. Aloan with a
articipation agreéenment whereby the buyer is capable of
reating, or procuring the creation of; a contractual right
n favolr of the sellér that provides the seller with )
ecourse to the participation seller for a specified share in
ny paynments due under the relevant |oan which are received
y the participation seller. |1SDA 2003 Term Direct Loan
Participation .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="transferable" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o ) )
A deliverable obligation characteristic. An obligation that
is transferable to institutional I nvestors w thott anB
contractual, statutory or regulatory restrictions. |SDA 2003
Term Transterable
</ xsd: docunent ati on>
</ xsd: annot at | on>
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</ xsd: el enent > )
<xsd: el ement nanme="maxi mnunvaturity" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd docunentatlon xm ;| ang="en" >

A deliverabl e obligation characterlstl An _obl i gation _that
has a remaining maturity fromthe Physi cal Settl ement Date of
not greater than the period speC|f|ed | SDA 2003 Term

Maxi hnum Maturity
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="accel er at edOr Mat ur ed" type="Enpty" mi nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
A deliverable obligation characteristic. An obligatjon at
tine of default is due to mature and due to be repald, or as
a result of downgrade/bankruptcy is due to be repaid a
result of an acceleration clausée. |SDA 2003 Term Accelerated
or Matured
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="notBearer" type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

A deliverable obligation characteristic. Any obligation that
|s not a bearer inStrunent. This applies to Bonds only and is
neant to avoid tax fraud and secur|t¥/dellvery prOV|S|ons
that can potentially be associated w th Bearer” Bonds. |SDA

2003 Term Not  Beareéer
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xnl :1ang="en">
An obligation and deiiverabl e obligation characterlstlc
Defined i n the | SDA published add |onal rovisions fo
U S. Minicipal as Reference Entit Y 003 Term Ful
Fai th and edit Cbligation Liabi |t
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . o
<xsd: el enent nane="general FundObl i gati onLi ability" type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An obligation and deiiverable obljgation characteristic.
Defined™in the | SDA Publlshed addi ti onal provisions for
U S. Mini ci as Re erence Entity. |SDA 2003 Term GCenera
Fund bl i ga |on Liability
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent name="revenueCbligationLiability" type="Enpty">
<xsd: annot at i on>
<xsd: document ation xnl : 1 ang="en">
ég obligation and dei i verabl'e obligation characteristic.
U.
o

fined”in the | SDA published addi tional provisions for
S, Municipal as Reference Entity. |SDA 2003 Term Revenue
[1gation Liability
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
4xuidemm
</ xsd: choi ce> o o . o . .
<xsd: el ement nanme="indirectLoanParticipation" type="LoanParticipation” m nCccurs="0">
<xsd annot at i on>
<xsd: docunentatlon xnl : 1 ang="en"
I SDA 1999 Term | ndirect Loan Par i pati
aggllcable as a deliverable obllg on

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>

tion. NJOIE: Only
under | SDA Credit

<xsd; document ation xm :1ang="en"> )
Afree format string to Specify any excluded obligations or
del 1 verabl e obligations, as the case may be, of the reference
entity or exclud d types of Obll ations’ or deliverable
obligations. | SDA 2003 Term Excluded Cbligations/Excl uded
Del i verabl e Obligations

</ xsd: docunent at | on>



</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) ) )
<xsd: el enent nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd; docunentatjon xnl :Ilang="en">

This element 1s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations Can be specified free-form | SDA
2003 Term O her Cbligations of a Reference Entity

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



1.11 DeprecatedScheduledTerminationDate

1.11.1 Description:

DEPRECATED

1.11.2 Contents:

adjustableDate (exactly one occurrence; of the type AdjustableDate?2)
1.11.3 Used by:

*  Complex type: GeneralTerms

1.11.4 Derived Types:

1.11.5 Figure:
* @ adjustableDate
DeprecatedScheduledTerminationDate L AdjustableDate2

1.11.6 Schema Fragment:

<xsd: conplexType nane="Depr ecat edSchedul edTer mi nati onDat e" fpnl-annotation: deprecated="true" fj
<xsd: annot at i on>
<xsd: docunent ati on xm : [ ang="en">
DEPRECATED
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el ement nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
</ xsd: sequence>
</ xsd: conpl'exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.GeneralTerms

1.12 EntityType

1.12.1 Description:

Defines a coding scheme of the entity types defined in the ISDA First to Default documentation.
1.12.2 Contents:

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

1.12.3 Used by:
Complex type: ReferencePair

1.12.4 Derived Types:

1.12.5 Figure:

2 @ cntity TypeScheme
EntityType uri

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe name="EntityType">
<xsd: annot at i on>
<xsd; docunentatjon xnl:lang="en"> . . .
Defines a _coding scheme of the entity types defined in the | SDA
First to Default documentation
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd: attri bute nane="entityTypeSchene" "t ype="xsd: anyURI " defaul t="http://ww. fpm . org/ coc
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.ReferencePair

1.13 FeelLeg

1.13.1 Description:

1.13.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Leg)
* A supertype of leg. All swap legs extend this type.

initial Pagment (zero or one occurrence; of the t?/pe InitialPayment) Specifies a single fixed payment that is
payable by the payer to the receiver on the initial payment date. The fixed paglment to be paid is specified in
terms of a known currency amount. This element should be used for CDS Index trades and can be used for
CDS trades where it is necessary to represent a payment from Seller to Buyer. For CDS trades where a
payment is to be made from Buyer to Seller the feeLeg/singlePayment structure must be used.

singlePayment (zero or more occurrences; of the type SinglePayment) Specifies a single fixed amount that is
payable by the buyer to the seller on the fixed rate payer payment date. The fixed amount to be paid is
specified in terms of a known currency amount.

PeriodicPayment (zero or one occurrence; of the type PeriodicPayment) Specifies a periodic schedule of
ixed amounts that are payable by the buyer to the seller on the fixed rate payer payment dates. The fixed
amount to be paid on each payment date can be specified in terms of a known currency amount or as an
amount calculated on a formula basis by reference to a per annum fixed rate. The applicable business day
convention and business day for adjusting any fixed rate payer payment date if it would otherwise fall on a day
that is not a business day are those specitied in the dateAdjustments element within the generalTerms
component. ISDA 2003 Term:

marketFixedRate (zero or one occurrence; of the type xsd:decimal) An optional element that only has
meaning in a credit index trade. This element contains the credit spread ("fair value") at which the trade was
executed. Unlike the fixedRate of an index, the marketFixedRate varies over the life of the index depending on
market conditions. The marketFixedRate is the price of the index as quoted by trading desks.

paymentDelay (zero or one occurrence; of the type xsd:boolean) Applicable to CDS on MBS to specify
whether payment delays are applicable to the fixed Amount. RMBS typically have a payment delay of 5 days
between the coupon date of the reference obligation and the payment date of the synthetic swap. CMBS do
not, on the other hand, with both payment dates being on the 25th of each month.

1.13.3 Used by:
*  Complex type: CreditDefaultSwap

1.13.4 Derived Types:

1.13.5 Figure:

@ initial Payment
Initial Payment

@ singlePayment
SinglePayment

@ periodicPayment
PeriodicPayment

@ marketFixedRate #

decimal

@ paymentDelay

boolean

g

&

Y
é@@@@é@



http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.CreditDefaultSwap

1.13.6 Schema Fragment:

<xsd: conplexTygg nane="FeelLeg" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Leg">
<xsd: sequence> T o .
<xsd: el enment nane="initial Payment" type="Initial Paynent" m nCQccurs="0">
<xsd: annot at | on>
<xsd: document ation xml :lang="en">

Specifies a single flxed aynent that is payable by_t he
ayer to the reCejver he initial paynent date.” The
I xed paynent to be pard Is specified in ternms of _a known
currency anount. This element should be used for CDS .
I ndex trades and can be used for CDS trades where it is
necessary to represent a paynent from Seller to Buyer
or CDS trades where a paynent is to be made from Buyer
to Sel ler the feeLeg/ si hgl ePaynent structure nust be

us
</xsd docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="si ngl ePaynent" type="Singl ePaynment" m nCccurs="0" nmaxQccur s="unboun
<xsd: annot at | on>
<xsd: document atj on xni ;| ang="en">
Specifies a single fixed anpunt that is pay
buyer to the seller on the fixed rate pa yer
he fixed anpbunt to be paid is specified in
knomn currency anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="peri odi cPaynent" type="Periodi cPayment"” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Specrfres a Rerrodrc scheédul e of fixed anpbunts that are
payabl e the buyer to the seller on the fixed rate
payer aynent dates The fixed anpbunt to be paid on each
paynment date can be specified in terns of a known
currenc annunt or as an ampunt calculated on a fornula
asrs g reference to a per annum fixed rate.

able b e
Payne t dat e.
efns of a

app i cabl e busrness y convention and busi ness day for
Lustlng any fixed e Raye paynment date if |t woul d
otherw sé | on a a i s not a business are

t hose s%ecrfred in the dateAd&ustnents el enent mn hin the
general Terns conponent. | SDA 2003 Term
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="nar ket Fi xedRat e" type="xsd: deci mal " m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :| ang="en"
An optional elenment that only has meaning in a credit
i ndex trade. This elenment contains the credit spread
("falr value") at which the trade was executed. Unlike
the fixedRate’ of an index, the narketFrxedRate varies
over the Iife of the index deFendrn? on nmark
condi tions, The nmarketFi xedRate is the price of t he i ndex
as quoted by tradi ng desks.
</xsd docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="paynent Del ay" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd docunentatron xm : | ang="en" >
I'i cab to CDS on MBS to sPecrfy whet her R gnent
ays are applicable to the i xed” Amount . typrcally
ave a paynment delay of 5 days betmeen the coupon date o
the reference obligation and t he Raynent date of the
synthetic swap, S do not, on the other hand, wth both
payment dates being on the 25th of each nonth.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</xsd:sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>



1.14 FixedAmountCalculation

1.14.1 Description:

1.14.2 Contents:

calculationAmount (zero or one occurrence; of the type CalculationAmount) The notional amount used in the
calculation of fixed amounts where an amount is calculated on a formula basis, i.e. fixed amount = fixed rate
payer calculation amount x fixed rate x fixed rate day count fraction. ISDA 2003 Term: Fixed Rate Payer
Calculation Amount.

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

dayCountFraction (zero or one occurrence; of the type DayCountFraction) The day count fraction. ISDA 2003
Term: Fixed Rate Day Count Fraction.

1.14.3 Used by:

Complex type: PeriodicPayment

1.14.4 Derived Types:

1.14.5 Figure:

@ @ calculationAmount

—|Calcul ationAmount

* El- #fixedRate
FixedAmountCalculation FixedRate

9 @ dayCountFraction
—/|DayCountFraction

1.14.6 Schema Fragment:

<xsd: conpl exType nanme="Fi xedAnount Cal cul ati on">
<xsd: sequentce> . . )
<xsd: el ement nanme="cal cul ati onAmount" type="Cal cul ati onAnpunt” m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) )
The notional anobunt used’in the calculation of fixed anpunts
where an anmount is calculated on a fornula basis, i.e. fixed
anopunt = fixed rate payer calculation anount x f|xed rate x
fixed rate day. count fraction. |SDA 2003 Term Fixed Rate
Payer Cal cul ati on Amount.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="fi xedRate" type="Fi xedRate">
<xsd: annot ati on>
<xsd: docunentati on xnm :lang="en">
The cal culation period fixed rate. A per _annumrate,
expressed as a decimal. A fixed rate of 5% would be
represented as 0.05
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nane="dayCount Fracti on" type="DayCount Fracti on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP="en"> )
Ehe gay count fraction. 'SDA 2003 Term Fixed Rate Day Count
raction.
</ xsd: docunent ati on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.PeriodicPayment

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



1.15 FixedRate

1.15.1 Description:

The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be
represented as 0.05.

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

1.15.3 Used by:
*  Complex type: FixedAmountCalculation

1.15.4 Derived Types:

1.15.5 Figure:

*

FixedRate B

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fi xedRat e" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The calculation period fixed rate, A per annumrate, expressed as
a decimal. A fixed rate of 5% woul d be represented as 0. 05.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > )
<xsd: ext ens| on base="xsd: deci mal "> .
<xsd:attribute nane="id" type="xsd:|ID' use="optional"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.FixedAmountCalculation

1.16 FixedRateReference

1.16.1 Description:

1.16.2 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.

1.16.3 Used by:
e Complex type: CreditOptionStrike

1.16.4 Derived Types:

1.16.5 Figure:

2 O @ href
FixedRateReference IDREF

1.16.6 Schema Fragment:

<xsd: conpl exType nanme="Fi xedRat eRef er ence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> ) )
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="Fi xedRate"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.CreditOptionStrike

1.17 FloatingAmountEvents

1.17.1 Description:

1.17.2 Contents:

failureToPayPrincipal (zero or one occurrence, of the type Empty) A floating rate payment event.
Corresponds to the failure by the Reference Entlty to pay an expected principal amount or the payment of an
actual prllnC|paI amount that is less than the expected principal amount. ISDA 2003 Term: Failure to Pay
Principa

interestShortfall (zero or one occurrence; of the type InterestShortFall) A floatln? rate payment event. With
respect to any Reference Obligation Payment Date, either (a) the non-payment of an Expected Interest
Amount or (b) the payment of an Actual Interest Amount that is less than the Expected Interest Amount. ISDA
2003 Term: Interest Shortfall.

writedown (zero or one occurrence; of the type Empty) A floating rate payment event. Results from the fact
that the underlyer writes down its outstanding principal amount. ISDA 2003 Term: Writedown.

floatingAmountProvisions (zero or one occurrence; of the type FloatingAmountProvisions) Specifies the
floating amount provisions associated with the floatingAmountEvents.

additionalFixedPayments (zero or one occurrence; of the type AdditionalFixedPayments) Specifies the
events that will give rise to the payment a additional fixed payments.

1.17.3 Used by:
Complex type: ProtectionTerms

1.17.4 Derived Types:

1.17.5 Figure:

@ failureToPayPrincipal %

Empty

@ interestShortfall
InterestShortFall

@ \writedown
Empty

@ f| oatingAmountProvisions
FloatingAmountProvisions

*

FloatingAmountEvents

_

@ additional FixedPayments
Additional FixedPayments

AD@@@AD

1.17.6 Schema Fragment:

<xsd: conpl exType nane="Fl oati ngAnount Event s" >
<xsd: sequence> .
<xsd: el enent name="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd; document ati on xm :1ang="en">
A floatln rate Paynent event . Cbrresponds to the failure by

the Ref erence Entity to pay. an ex ect ed Prl nC| pal anount or

t he paynent an actual princi amun i s |less than

Hle expglct ed prl nci pal anount . SDA 2003 Term Failure to Pay
I

</ xsd: dogurrent ation>
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</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="interestShortfall" type="InterestShortFall" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docupentation xnm :lang="en">
A floating rate paynent event. Wth respect to any Reference
ol 1 gation Paynent” Date, either ga) t he' non- paynent of an
ExpecCted | nterest Amount or (b he paﬁgent of “an Actua
Interest Ampunt that is |ess than the Pected I nt erest
Anmpunt. | SDA 2003 Term |Interest Shortfall
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="witedown" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en">
A floating rate paynent évent. Results fromt
underlyer wites down its outstanding princip
2003 Term Wit edown.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) o )
<xsd: el enent nane="fl oati ngAnount Provi si ons" type="Fl oati ngAnount Provi si ons" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> o ) )
SPeC|f|es the floating anount provisions associated with the
fl oat 1 ngAnount Event s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o ) )
<xsd: el enent nanme="addi ti onal Fi xedPaynments" type="Additional Fi xedPaynments" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> . )
Specifies the events that will give rise to the paynent a
addi tional fixed gaynents.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

he fact that the
al anount. | SDA



1.18 FloatingAmountProvisions

1.18.1 Description:

1.18.2 Contents:

WACCaplInterestProvision (zero or one occurrence; of the type Empty) As specified by the ISDA Supplement
for use with trades on mortgage-backed securities, "WAC Cap" means a weighted average coupon or
weighted average rate cap provision (however defined in the Underlying Instruments) of the Underlying
Instruments that limits, increases or decreases the interest rate or interest entitlement, as set out in the
Underlying Instruments on the Effective Date without regard to any subsequent amendment The presence of
the element signifies that the provision is applicable. From a usage standpoint, this provision is typically
applicable in the case of CMBS and not applicable in case of RMBS trades.

stepUpProvision (zero or one occurrence; of the t)g)e Empty) As specified by the ISDA Standard Terms
Supplement for use with trades on mortgage-backed securities. The presence of the element signifies that the
provision is applicable. If applicable, the appllcable step-up terms are specified as part of that ISDA Standard
Terms Supglement From a usage standpoint, this provision is typically applicable in the case of RMBS and
not applicable in case of CMBS trades.

1.18.3 Used by:
*  Complex type: FloatingAmountEvents

1.18.4 Derived Types:

1.18.5 Figure:

Y Empty

:9 @ \WACCaplnterestProvision a
_
@ @ stepUpProvision
—|Empty

FloatingAmountProvisions

1.18.6 Schema Fragment:

<xsd: conpl exType name="Fl oati ngAnount Provi si ons" >
<xsd: sequence> .
<xsd: el enent nane= WACCapInterestPrOV|S|on type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm ;| ang="e

As specified by the i SDA Supplenent for use with trades on
nort gage- backed securities, "WAC Cap" neans a wei ghted
aver age cou on or wei ghted average rate cap provision
homever ined in the Underlying Instrunments) of the
nder | |ng Instrunents that limts, increases or decreases
the inferést rate or interest entitlenment, as set out in the
Underlylng Instruments on the Effective Date w thout regard
to an sequent anendnment The presence of the el ement
signifies that the provision is applic e. Froma usage
standpoint, this provision is typlcally aPpllcabIe in the
case of S and not applicable’ in case of RMBS trades

</ xsd: docunentat|on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="st epUpProvi si on" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
As specified by the ISDA St andard Terns Sup?Ienent for use
w th trades on” nortgage- backed securities resence of
t he el enent S|gn|f|es that the provision is applicable.
appl i cabl e appl i cabl e step- ug ternB are specified a
part of t at ISDA t andard Ter ns upP enent. From a, usa%
standpoint, this provision is typically appiicable in the
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case of RMBS and not applicable in case of CMBS trades.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.19 GeneralTerms

1.19.1 Description:

1.19.2 Contents:

effectiveDate (zero or one occurrence; of the type AdjustableDate2) The first day of the term of the trade. This
gay may be subject to adjustment in accordance with a business day convention. ISDA 2003 Term: Effective
ate.

scheduledTerminationDate (zero or one occurrence; of the type DeprecatedScheduledTerminationDate) The
scheduled date on which the credit protection will lapse. May be specified as an adjusting or non-adjusting
date or alternatively as a period offset from the effective date. ISDA 2003 Term: Scheduled Termination Date.
The construct has been adjusted as part of the 4.3 release to remove the choice with the relativeDate which
was of t%/,oe Interval. As part of the version5, the intent is to make the scheduleTerminationDate of type
AdjustableDate2 and remove the adjustableDate node.

sellerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) The seller of the
credit protection. ISDA 2003 Term: Floating Rate Payer.

buyerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) The buyer of the
credit protection. ISDA 2003 Term: Fixed Rate Payer.

dateAdjustments (zero or one occurrence; of the type BusinessDayAdjustments) ISDA 2003 Terms:
Business Day and Business Day Convention.

Either

referencelnformation (exactly one occurrence; of the type Referencelnformation) This element contains all
the terms relevant to defining the reference entity and reference obligation(s).

Or

indexReferencelnformation (exactly one occurrence; of the type IndexReferencelnformation) This element
contains all the terms relevant to defining the Credit DefaultSwap Index.

Or

basketReferencelnformation (exactly one occurrence, of the type BasketReferencelnformation) This element
contains all the terms relevant to defining the Credit Default Swap Basket.

additionalTerm (zero or more occurrences; of the type AdditionalTerm) This element is used for representing
information contained in the Additional Terms field of the 2003 Master Credit Derivatives confirm.

.substi_tutg?n (zero or one occurrence; of the type Empty) Presence of this element indicates that substitution
is applicable.

modifiedEquityDelivery (zero or one occurrence; of the type Empty) Presence of this element indicates that
modified equity delivery is applicable.

1.19.3 Used by:
*  Complex type: CreditDefaultSwap

1.19.4 Derived Types:

1.19.5 Figure:
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@ @ effectiveDate
—/|AdjustableDate2

@ @ scheduledTerminationDate
—| DeprecatedScheduledTerminationDate

@ sl erPartyReference
PartyOrTradeSideReference

@ buyerPartyReference
PartyOrTradeSideReference

@ @ dateAdjustments a

BusinessDayAdjustments

* @ referencel nformation

[} .

Referencel nformation

General Terms

@ indexReferencel nformation

IndexReferencel nformation

@ hasketReferencel nformation
BasketReferencel nformation

@ @ odditional Term
Additiona Term

@ @ substitution a

Empty

G ©® modifiedEquityDelivery
~|Empty

1.19.6 Schema Fragment:

<xsd: conpl exType nanme="Cener al Ter ms" >
<xsd: sequence> .
<xsd: el enent name="effectiveDate" type="Adjustabl eDate2" mi nQccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en"
The first day. of the term of the trade. This day may be
subject to ad ustent in accordance wth a business’ day
convent|on DA 2003 Term Effective Date.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
</ xsd: el enent > . ) . ) .
<xsd: el enent nane="schedul edTer ni nati onDat e" type="Deprecat edSchedul edTer mi nati onDate" ni nc
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

The schedul ed date on wh| ch the credit protection will |apse.
%/ be speC|f|ed as an_ a jUStI n? or non- adj usting date or
?I natively as a perjod fromthe effective date,.

er
SDA 2003 Term Schedul ed Term nation Date. The construct has

been adjusted as part of the 4.3 release to renpve the choice
with the relativeDate which was of t elnterval As part of
the version5, the intent is to make

sche duI eTerm nati onDate of type Adj ustabl eDate2 and renove
t he adj ustabl eDat e node.
</ xsd: docurrent ation>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="sel | er Part yRef erence" type="PartyO TradeSi deRef erence" >
<xsd: annot ati on>
<xsd: docunment ation xm :1ang="en">



The seller of the credit protection. |SDA 2003 Term Floating
Rat e Payer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="buyer PartyRef erence" type="PartyO TradeSi deRef erence">
<xsd annot at i on>
<xsd: docunment ation xnl:|ang="en"> ]
The buyer of the credit protection. |1SDA 2003 Term Fixed
Rat e Payer. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="dat eAdj ust nent s" type="Busi nessDayAdj ust nents"” m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en">
I SDA 2003 Terns: BusinesS Day and Business Day Conventi on.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el enent nane="ref erencel nfornmation" type="Referencel nformation">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en"> o
This element contains all the terns relevant to_defining
the reference entity and reference obligation(s )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nf or mati on" type="1ndexReferencel nformation">
<xsd: annot ati on> _
<xsd: docurment ati on xml : | ang="en">
This el ement contains all the terms relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="basket Ref erencel nformati on" type="Basket Ref erencel nformati on">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
Thi s el ement contains all the ternB rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> )
<xsd: el enent name="additional Tern type="Additional Term' m nCccurs="0" maxQccur s="unboundec
<xsd: annot at | on>
<xsd: document ati on xm : Iang— en" >
This elenent is used for resentlng nf ormati on _cont ai ned
in the Additional Terns f|e d of 2003 Master Credit
Derivatives confirm
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > ) ) )
Presence of this el enment indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) ) )
<xsd: el emrent nanme="nodi fi edEqui tyDel i very" type="Empty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > o )
Presence of this eIenent i ndicates that nodified equity
delivery is aPpllca
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.20 IndexAnnexSource

1.20.1 Description:

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

1.20.3 Used by:
Complex type: IndexReferencelnformation

1.20.4 Derived Types:

1.20.5 Figure:

* @indexAnnexSourceScheme
IndexAnnexSource uri

1.20.6 Schema Fragment:

<xsd: conplexT%Be name="| ndexAnnexSour ce" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedStri ng"> .
<xsd: attribute nanme="i ndexAnnexSour ceScheme" defaul t="http://ww. fpni . org/ codi ng- schene/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.21 IndexId

1.21.1 Description:

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

1.21.3 Used by:
Complex type: IndexReferencelnformation

1.21.4 Derived Types:

1.21.5 Figure:

* @index|dScheme
IndexId uri

1.21.6 Schema Fragment:

<xsd: conplexT%Be name="1 ndex| d" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normalizedString">
<xsd: attribute nane="i ndexl dScheme" type="xsd: anyURIl"
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.22 IndexName

1.22.1 Description:

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

1.22.3 Used by:
Complex type: IndexReferencelnformation

1.22.4 Derived Types:

1.22.5 Figure:

* @indexNameScheme
IndexName uri

1.22.6 Schema Fragment:

<xsd: conplexT%Be nane="1 ndexNane" >
<xsd nt ent >
<xsd: extenS|on base="xsd: nornallzedStrln?
<xsd: attribute nanme="i ndexNanmeScheme" fype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.23 IndexReferencelnformation

1.23.1 Description:
A type defining a Credit Default Swap Index.
1.23.2 Contents:

indexSeries (zero or one occurrence; of the type xsd:positivelnteger) A CDS index series identifier, e.g. 1, 2,
3 etc.

indexAnnexVersion (zero or one occurrence; of the type xsd:positivelnteger) A CDS index series version
identifier, e.g. 1, 2, 3 etc.

indexAnnexDate (zero or one occurrence; of the type xsd:date) A CDS index series annex date.

indexAnnexSource (zero or one occurrence; of the type IndexAnnexSource) A CDS index series annex
source.

excludedReferenceEntity (zero or more occurrences; of the type LegalEntity) Excluded reference entity.
tranche (zero or one occurrence; of the type Tranche) This element contains CDS tranche terms.

settledEntityMatrix (zero or one occurrence; of the type SettledEntityMatrix) Used to specify the Relevant
Settled Entity Matrix when there are settled entities at the time of the trade.

1.23.3 Used by:
*  Complex type: GeneralTerms

1.23.4 Derived Types:

1.23.5 Figure:
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@®indexName %

IndexName

O ®indexid
Indexid

®indexid
IndexId

O

@ indexSeries d

positivel nteger

©

@ indexAnnexVersion
'S positivel nteger

=

IndexReferencel nformation

O

@ indexAnnexDate 4
=)

date

©

@ indexAnnexSource a

IndexAnnexSource

©

@ excludedReferenceEntity
Legal Entity

@ tranche
Tranche

@ settl edEntityMatrix
—Q :

SettledEntityMatrix

®

1.23.6 Schema Fragment:

<xsd: conpl exType nanme="1 ndexRef erencel nformati on">
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en">
A type defining a Credit Default Swap | ndex.
</ xsd® docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce>
<xsd: sequence> .
<xsd: el ement nanme="i ndexNanme" type="IndexNane">
<xsd: annot ati on>
<xsd: docunent atjon xnl:lang="en"> .
The nane of the |ndex expressed as a free format string.
FpM. does not define usage rules for this element.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . .
<xsd: el ement nanme="i ndexl d" type="I1ndexld" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd; docunentation xm :Ilang="en"> .
A CDS index identifier (€&.g. RED pair code).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence> )
<xsd: el enent nane="i ndexld" type="I|ndexld" maxCccurs="unbounded">
<xsd: annot at i on>



<xsd: docunent ation xm : | ang="en">
CDS index identifier (e. g RED pair code).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce> ) ) o )
<xsd: el enent nane="i ndexSeries" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
index series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o )
<xsd: el enent name="i ndexAnnexVer si on" type="xsd: positivelnteger" ninCccurs="0">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
A index series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement name="i ndexAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot at | on>
<xsd:document ation xm :1ang="en">
i ndex series annex date.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="i ndexAnnexSource" type="1ndexAnnexSource" m nCccurs="0">
<xsd: annot at | on>
<xsd:documentati on xni:|ang="en">
A CDS I ndex series annex source.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="excl udedRef erenceEntity" type="Legal Entity" ni nQccurs="0" maxCccurs="unt
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Excluded reference entity.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="tranche" type="Tranche" m nCccurs="0">
<xsd: annot ati on> .
<xsd: document ati on xm : | ang="en">
This el ement contalns tranche terns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="settl edEntityMatrix" type="SettledEntityMatrix" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :lang="en
Used to specify. the Relevant Settled Entity Matrix when there
are settled enfities at the tine of the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>



1.24 InitialPayment

1.24.1 Description:

1.24.2 Contents:

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

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

adg)ustablePaymentD_ate (zero or one occurrence; of the type xsd:date) A fixed payment date that shall be
subject to adjustment in accordance with the aBpllcabIe business day convention if it would otherwise fall on a
day that is not a business day. The applicable business day convention and business day are those specified
in the dateAdjustments element within the generalTerms component.

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

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

Complex type: FeelLeg
1.24.4 Derived Types:

1.24.5 Figure:

4|:PayerRecei ver.model j

‘ .
@ adjustablePaymentDate

date

L 4
InitialPayment @OadjustedPaymentDate
=

—|date

@ paymentAmount
Money

1.24.6 Schema Fragment:

<xsd: conpl exType name="1niti al Paynent">
<xsd: sequence> )
<xsd: group ref="Payer Recei ver.nodel "/ > i
<xsd: el ement nane="adj ust abl ePaynment Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en" > ) ) )
A fixed paynent date thaf shall be subject to adjustnent in
accordance with the applicable business day convention if 1t
woul d otherwi se fall on a day that is not a business day. The
appl i cabl e, busi ness day. convention and business day are’those
specified in the dateAdjustnents element wthin the
general Terns conponent.
</ Xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . )
<xsd: el ement nane="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
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<xsd: docunent ati on xm : [ ang="en" >
The adj usted paynent daté. This date shoul d al ready be
adj usted for any applicabi e business day convention,_ This
conponent |s not intended for use in trade confirmation but
be specified to allow the fee structure to also serve as

ma
a %ash [ow ty Pe conponent .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot at i on>
<xsd; document ati on xm :|ang="en">
A fixed paynent amount.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.25 InterestShortFall

1.25.1 Description:

1.25.2 Contents:

interestShortfallCap (exactly one occurrence; of the type InterestShortfallCapEnum) Specifies the nature of
the interest Shortfall cap (i.e. Fixed Cap or Variable Cap) in the case where it is applicable. ISDA 2003 Term:
Interest Shortfall Cap.

compounding (exactly one occurrence; of the type xsd:boolean)

rateSource (zero or one occurrence; of the type FloatingRatelndex) The rate source in the case of a variable
cap.

1.25.3 Used by:
*  Complex type: FloatingAmountEvents

1.25.4 Derived Types:

1.25.5 Figure:
@ interestShortfall Cap
InterestShortfall CapEnum
* @ compounding
InterestShortFall — boolean
CZf‘T&eSowce
—|FloatingRatel ndex

1.25.6 Schema Fragment:

<xsd: conpl exType nane="Interest ShortFall">
<xsd: sequence> .
<xsd: el ement nane="interestShortfall Cap" type="InterestShortfall CapEnuni >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >

Specifies the nature of the interest Shortfall cap (i.e
Fi xed Cap or Variable Cap) in the case where it is
applicable. |1 SDA 2003 Term Interest Shortfall Cap.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd:. el enent nanme="conpoundi ng" type="xsd: bool ean"/> .
<xsd: el enent nanme="rat eSour ce™ type="Fl oati ngRat el ndex" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> )
The rate source in the case of a variable cap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.26 LoanParticipation

1.26.1 Description:

1.26.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type PCDeliverableObligationCharac)

auali_fyingParticipationSeIIe_r (zero or one occurrence; of the type xsd:string) If Direct Loan Participation is
specified as a deliverable obligation characteristic, this specifies any requirements for the Qualifying
Participation Seller. The requirements may be listed free-form. ISDA 2003 Term: Qualifying Participation Seller

1.26.3 Used by:
Complex type: DeliverableObligations

1.26.4 Derived Types:

1.26.5 Figure:

0 @ partial CashSettlement %

* Empty

_
@ 0 @ qualifyingParticipationSeller
—|string

L oanParticipation

1.26.6 Schema Fragment:

<xsd:conp|exTy8§ nane="LoanParti ci pati on">
<xsd: conpl exCont ent > ] ) )
<xsd: ext ensi on base="PCDel i ver abl el i gati onChar ac" >
<xsd: sequence> o . . . .
<xsd: el ement name="qual i fyi ngParticipationSeller" type="xsd:string" mnQCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

If Direct Loan Partijcipafion is specified as a |
deliverabl e obligation characteristic, this specifies any
requi renents for the Qualifying Part|0|gat|on Seller. The
requirepents nay be |jisted free-form |SDA 2003 Term
Qualifying Participation Seller

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

1.27.1 Description:

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

1.27.3 Used by:
Complex type: SettledEntityMatrix

1.27.4 Derived Types:

1.27.5 Figure:

* @ scitl edEntityMatrixSourceScheme
MatrixSource uri

1.27.6 Schema Fragment:

<xsd: conplexT%Be nanme="Mat ri xSour ce" >
<xsd nt ent >
<xsd: extenS|on base="xsd: normali ze dSt ng" >
<xsd:attribute nane="settl| edEntityMatrixSourceScheme" defaul t="http://ww.fpnl.org/ codin
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.28 MultipleValuationDates

1.28.1 Description:

1.28.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SingleValuationDate)

businessDaysThereafter (zero or one occurrence; of the type xsd:positivelnteger) The number of business
days between successive valuation dates when multiple valuation dates are applicable for cash settlement.
ISDA 2003 Term: Business Days thereafter

numberValuationDates (zero or one occurrence; of the type xsd:positivelnteger) Where multiple valuation
dates are specified as being applicable for cash settlement, this element specifies (a) the number of applicable
valuation dates, and (b) the number of business days after satisfaction of all conditions to settlement when the
first such valuation date occurs, and (c) the number of business days thereafter of each successive valuation
date. ISDA 2003 Term: Multiple Valuation Dates

1.28.3 Used by:

Complex type: ValuationDate

1.28.4 Derived Types:

1.28.5 Figure:
0 @ businessDay's
—/|nonNegativel nteger
* 9 @ businessDaysThereafter
MultipleVauationDates — 2 positivel nteger

-

@ @ numberValuationDates d

positivel nteger

1.28.6 Schema Fragment:

<xsd: conpl exType name="Mul ti pl eVal uati onDat es" >
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Si ngl eVal uati onDat e" >
<xsd: sequence> . o .
<xsd: el enent nanme="busi nessDaysThereafter" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunpentation xnm :Ilang="en"> ) )
The nunber of busi ness days between successive val uation
dates when multiple valuafion dates are applicable for
cash settlenent. | SDA 2003 Term Busi ness ys thereafter
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o .
<xsd: el ement nanme="nunber Val uati onDat es" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en"> o .
Where nmultiple valuation dates are specified as being
applicable for cash settlenent, this element specifiés
(aE t he nunber of applicable valuation dates, and (b) the
nunber of business days after satisfaction ot all
conditions to settlenent when the first such val uation
date occurs, and Ec) t he nunber of business daYS
thereafter of each successive valuation date. 1SDA 2003
Term Multiple Valuation Dates
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.29 NotDomesticCurrency

1.29.1 Description:

1.29.2 Contents:
currency (zero or one occurrence; of the type Currency) An explicit specification of the domestic currency.

1.29.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.29.4 Derived Types:

1.29.5 Figure:

* @ currency
—(?
NotDomesticCurrency Currency

1.29.6 Schema Fragment:

<xsd: conpl exType nane="Not Donesti cCurrency">
<xsd: sequence> .
<xsd: el enment nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunent ati on_ xm : | ang="en"
An explicit sPeC|f|cat|on of the donmestic currency.
</ xsd: docunEnta I on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.30 Obligations

1.30.1 Description:

1.30.2 Contents:

cat_egore)/ (exactly one occurrence; of the type ObligationCategoryEnum) Used in both obligations and_
deliverable obligations to represent a class or type of securities which apply. ISDA 2003 Term: Obligation
Category/Deliverable Obligation Category

notSubordinated (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. An obligation that ranks at least equal with the most senior Reference Obligation in priority of
payment or, if no Reference Obligation is specified in the related Confirmation, the obligations of the
Reference Entity that are senior. ISDA 2003 Term: Not Subordinated

sBecifiedCurrency (zero or one occurrence; of the type SpecifiedCurrency) An obligation and deliverable
obligation characteristic. The currency or currencies in which an obligation or deliverable obligation must be
payable. ISDA 2003 Term: Specified Currency

notSovereignLender (zero or one occurrence; of the type Empty) An obligation and deliverable obligation
characteristic. Any obligation that is not primarily (majority) owed to a Sovereign or Supranational
Organization. ISDA 2003 Term: Not Sovereign Lender

notDomesticCurrency (zero or one occurrence; of the type NotDomesticCurrency) An obligation and

deliverable obligation characteristic. Any obligation that is payable in any currency other than the domestic

currency. Domestic currency is either the currency so specified or, if no currency is specified, the currency of

(a) the reference entity, if the reference entity is a sovereign, or (b) the jurisdiction in which the relevant

geference entity is organised, if the reference entity is not a sovereign. ISDA 2003 Term: Not Domestic
urrency

notDomesticLaw (zero or one occurrence; of the type Empty) An oblig?ation and deliverable obligation
characteristic. If the reference entity is a Sovereign, this means any obligation that is not subject to the laws of
the reference entity. If the reference entity is not a sovereign, this means any obligation that is not subject to
the laws of the jurisdiction of the reference entity. ISDA 2003 Term: Not Domestic Law

listed (zero or one occurrence; of the type Empty?_ An obligation and deliverable obligation characteristic.
Iznoddga_'lt_es WhEthe[jor not the obligation Is quoted, listed or ordinarily purchased and sold on an exchange. ISDA
erm: Liste

notDomesticlssuance (zero or one occurrence; of the type Empty) An obligation and deliverable obligation

characteristic. Any obligation other than an obligation that was intended to be offered for sale primarily in the
domestic market of the relevant Reference Entity. This specifies that the obligation must be an internationally
recognized bond. ISDA 2003 Term: Not Domestic Issuance

Either

fullFaithAndCreditObLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Full Faith and Credit Obligation Liability

Or

generalFundObligationLiabilit _(exactlg one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: General Fund Obligation Liability

Or

revenueObligationLiability (exactly one occurrence; of the type Empty) An obligation and deliverable
obligation characteristic. Defined in the ISDA published additional provisions for U.S. Municipal as Reference
Entity. ISDA 2003 Term: Revenue Obligation Liability

notContingent (zero or one occurrence; of the type Empty) NOTE: Only allowed as an obligation charcteristic

under ISDA Credit 1999. In essence Not Contingent means the repayment of principal cannot be dependant

on a formula/index, i.e. to prevent the risk of being delivered an instrument that may never pay any element of

E):rinc_ipal, and to ensure that the obligation is interest bearing (on a regular schedule). ISDA 2003 Term: Not
ontingent

excluded (zero or one occurrence; of the type xsd:string) A free format string to specify any excluded

obligations or deliverable obligations, as the case may be, of the reference entity or excluded types of

ootijligatipns or deliverable obligations. ISDA 2003 Term: Excluded Obligations/Excluded Deliverable
igations



othReferenceEntityObligations (zero or one occurrence; of the type xsd:string) This element is used to
sge_mfy_ any other obligations of a reference entity in both obligations and deliverable obligations. The
obligations can be specified free-form. ISDA 2003 Term: Other Obligations of a Reference Entity

designatedPriority (zero or one occurrence; of the type Lien) Applies to Loan CDS, to indicate what lien level
is appropriate for a deliverable obligation. Example: a 2nd lien Loan CDS would imply that the deliverable
obligations are 1st or 2nd lien loans.

1.30.3 Used by:
*  Complex type: ProtectionTerms

1.30.4 Derived Types:

1.30.5 Figure:
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@ category
ObligationCategoryEnum

@ notSubordinated
Empty

@

@ specifiedCurrency a
SpecifiedCurrency

@

@

@ notSovereignL ender
Empty

@ notDomesticCurrency
NotDomesticCurrency

@

@ notDomesticLaw
Empty

®|isted
Empty

@ notDomesticl ssuance a

G)

©

@

*

Obligations

@

EH

Empty

Empty

@ full FaithAndCreditObL iability a

@ general FundObligationLiability
Empty

@ revenueObligationLiability
Empty

# notContingent
Empty

@ excluded
string

@ othReferenceEntityObligations a

string

J\D@@@

@ designatedPriority a

Lien

1.30.6 Schema Fragment:

<xsd: conpl exType nanme="Cbl i gations">
<xsd: sequence> . .
<xsd: el enent nane="category" type="0CbligationCategoryEnunt >
<xsd: annot at | on>
<xsd: document ati on xm : 1l ang="en" >

Used in both obligations and de i verabl e obligations to
represent aclass or t%g urities which apply. |SDA
2003 Term ol 1 gation tegory/ Del i verabl e Cbligation

Cat egory
</ xsd: ocumant ation>
</ xsd: annot at i on>



</ xsd: el enent > . i
<xsd: el ement nanme="not Subor di nat ed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal with the nbst senior
Ref erence Qbligation in priority of paynent or, if no
Ref erence Gbligation is specified in the rel ated
Confirmation he obllgatlons of the Reference Entity that
are senior. |SDA 2003 Term Not Subordi nat ed
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > L L i
<xsd: el ement nanme="specifiedCurrency" type="SpecifiedCurrency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligatjon characteristic. The
currency or currencies in which an obligation or deliverable
obl 1 gation nmust be payable. |1SDA 2003 Term Specified
Curreéency .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
An obligation and deliverable obligation
obligation that is not prinarily (imjori
Soverei gn or Supranatiohal Organization
Sover el gn Lender
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

characteristic. Any
tygmmdtoa
DA 2003 Term Not

<xsd: el ement nanme="not Donmesti cCurrency"” type="NotDonesticCurrency” m nCccurs="0">

<xsd:annot ation> . .
<xsd: docunentation xnl:|ang="en">

An obligation and deliverable obligation characterjstic., Any
obligation that is Egyable in any Currency other than the
donmeSti ¢ currency, hestic currency iIs_either the currency
so specified or, if no currencK is Specified, the currency” of
(a) the reference entity, if the reference entity is a
sovereign, or (b) the jurisdiction in which the tel evant
referenCe entity is organised, if the reference entity is not

a sovereign., |SDA 2003 Term Not Donestic Currency
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="not Donmesti cLaw' type="Enpty" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">

An obligation and deli|verable obligation characteristic. If

the reference entity Is a Sovereigh, this neans any

obllgatlon that is not subject to the laws of the reference

entify. If the reference entity is not a sovereign, this

nmeans any,obll ation that 1s not subject to the 'aws of the
urlsggc Lon of the reference entity. |SDA 2003 Term Not
nmestic Law

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> )
An obligation and deliverable obligation charact
I ndi cat es whether or not the obligation is quote
Erd{ngrlly purchased and sold on an exchange. IS
iste
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xml ;| ang="en">

g

An obligation and deliverable obligation characteristic. Any

obligation other than an obligation that was Intended to be

offered for sale primarily in the donmestic narket of the

rel evant Reference Entlty. This specifies that the obligation
st _be an_internationally recognized bond. |SDA 2003 Term

nu
Not Donestic | ssuance
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: choi ce m nCccurs="0">



<xsd: el ement nanme="full Fai t hAndCredit CoLi ability" type="Enpty">
<xsd: annot at | on>
<xsd: docunentatlon xm:la g:"en"> ) o
An obligation and dellve ab e obligation characteristic.
Defined”in the | SDA published additional provisions for
U S. Minicipal as Reference EntItY | SDA 2003 Term Ful
Faith and edit oligation LiabilTity
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) o
<xsd: el enent name="general FundObl i gationLi ability" type="Enpty">
<xsd: annot ati on>
<xsd: document ati on xnl : 1 ang="en">
obligation and dellverable obl igation characteristic.
fined in the | SDA PUb i shed addi t'ional provisions for
.S. Muni ci pal as Re erence Entity. |SDA 2003 Term GCeneral
nd Cbligation Liab
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . o
<xsd: el enent nane="revenueCbligationLiability" type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An obligation and deiiverable obljgation characteristic.
EEflned in the | SDA published additional provisions for
U. S, Muni ci pal as Ref erence Entity. |SDA 2003 Term Revenue
Obligation Liability
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: e| ement >
</ xsd: choi ce> ) )
<xsd: el enent nane="not Conti ngent" type="Enpty" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm | ang="en" >
g all owed as an obl'igation charcteristic under |SDA
Credit 19 9. In essence Not Contingent neans the repaynment of
princi pal cannot be dependant on a fornula/index, i.e. to
prevent the rlsk of being delivered an instrument that nmay
never Fay any el enent of "principal, and to ensure that the
ion is interest bearing (on a regular schedule). |SDA

ECQ%

</ xsd:; annotat|0n>
</ xsd: el ement > . .
<xsd: el enent nane="excl uded" type="xsd:string" m nQccurs="0">

<xsd: annot at | on>

<xsd docupentation xnl: |l ang="en">
Afree format string to Speci fy any excluded obligations or
tlo as the caSe nay be, of the reference
t% es of obligations or deliverable

go Term Excluded bl gations/Excl uded
i on

</xsd docunentatlo
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="ot hRef erenceEntityCbligations" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: document ation xnl :|ang="en">

This element i s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations Can be specified free-form | SDA
2003°Term Other Obligations of a Reference Entity

</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) o ) )
<xsd: el ement nanme="desi gnatedPriority" type="Lien" m nCccurs="0">
<xsd annot at i on>
<xsd: document ati on xm : 1 ang="en">

plies to Loan CDS, to indicate what |ien Ievel is
appropriate for a deliverable obligation. Exanple; a 2nd lien
Loan woul d |nply that the delivVerable obligations are 1st

or 2nd lien | oans.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.31 PCDeliverableObligationCharac

1.31.1 Description:

1.31.2 Contents:

partialCashSettlement (zero or one occurrence; of the type Empty) Specifies whether either 'Partial Cash
Settlement of Assignable Loans', 'Partial Cash Settlement of Consent Required Loans' or 'Partial Cash
Settlement of Participations' is appllcable If this element is specified and Assignable Loan is a Deliverable
Obligation Chracteristic, any Assignable Loan that is deliverable, but where a non-receipt of Consent by the
Physical Settlement Date has occurred, the Loan can be cash settled rather than physically delivered. If this
element is specified and Consent Requwed Loan is a Deliverable Obligation Characterisitc, any Consent
Required Loan that is deliverable, but where a non-receipt of Consent by the Physical Settiement Date has
occurred, the Loan can be cash settled rather than physically delivered. If this element is specified and Direct
Loan Part|C|pat|on is a Deliverable Obligation Characterisitic, any Participation that is deliverable, but where
this participation has not been effected (has not come into effect by the Physical Settlement Date, the
participation can be cash settled rather than physically delivered.

1.31.3 Used by:

*  Complex type: LoanParticipation
*  Complex type: DeliverableObligations

1.31.4 Derived Types:
Complex type: LoanParticipation

1.31.5 Figure:

* @ partial CashSettlement
@
PCDeliverableObligationCharac —/|Empty

1.31.6 Schema Fragment:

<xsd: conpl exType nanme="PCDel i ver abl el i gati onCharac">
<xsd: sequence> )
<xsd: el enent nane="partial CashSettlement" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" >
Speci fi es whet her elther artial Cash Settlement of
Assi gnabl e Loans’ Part i Cash Sett|enent of Consent
Required Loans' or 'Parti Cash Settlenment of o
Participations' is applic e. If this elenment is specified

U__'U

|

and Assignable Loan is a Dellverable Cbllgatlon
Chracteristic, any Assignable Loa that 1S deliverable, but
where a non-receipt of nsent K e Physical Settlenent
Dat e, has occurred, the Loan can cash Settled rather than
Egy3|calRy delivered. |If this elenment is specified and

hsent eqU|red Loan is a Eellverable ol 1 gation
Characterisitc, am% Consent Required Loan that is
deliverabl e, but ere a non-recei pt of Consent by the
Physi cal Settlenent Dat e, has occurred, the Loan can be cash
settled rather than physically delivered, If this elepent is
%Beclfled and Direct Loan Participation is a Deliverable

Iigation Characterisitic, any Participation that is
deliverabl e, but where this part|C|pat|on has not been
effected ghas not conme into effect) by the Physica
Settlement Date, the participation can be cash settled rather
t han physically delivered.

</ xsd: docunent at i on>

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

1.32.1 Description:

1.32.2 Contents:

paymentFrequency (zero or one occurrence; of the type Interval) The time interval between regular fixed rate
payer payment dates.

firstPeriodStartDate (zero or one occurrence; of the type xsd:date) The start date of the initial calculation
period if such date is not equal to the trade’s effective date. It must only be specified if it is not equal to the
effective date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement).

firstPaymentDate (zero or one occurrence; of the type xsd:date) The first unadjusted fixed rate payer
payment date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement). ISDA 2003 Term: Fixed
Rate Payer Payment Date

lastRegularPaymentDate (zero or one occurrence; of the type xsd:date) The last regular unadjusted fixed
rate payer payment date. The applicable business day convention and business day are those specified in the
dateAdjustments element within the generalTerms component gor in a transaction supplement FpML
representation defined within the referenced general terms confirmation agreement). This element should only
be included if there is a final payment stub, i.e. where the last regular unadjusted fixed rate payer payment
date is not equal to the scheduled termination date. ISDA 2003 Term: Fixed Rate Payer Payment Date

rollConvention (zero or one occurrence; of the type RollConventionEnum) Used in conjunction with the
effectiveDate, scheduledTerminationDate, firstPaymentDate, lastRegularPaymentDate and
paymentFrequency to determine the regular fixed rate payer payment dates.

Either

I‘Ai\xedAmount (exactly one occurrence; of the type Money) A fixed payment amount. ISDA 2003 Term: Fixed
mount

Or

fixedAmountCalculation (exactly one occurrence; of the type FixedAmountCalculation) This element
contains all the terms relevant to calculating a fixed amount where the fixed amount is calculated by reference
to a per annum fixed rate. There is no corresponding ISDA 2003 Term. The equivalent is Sec 5.1 "Calculation
of Fixed Amount" but this in itself is not a defined Term.

adjustedPaymentDates (zero or more occurrences; of the type AdjustedPaymentDates) An optional
cashflow-like structure allowing the equivalent representation of the periodic fixed payments in terms of a
series of adjusted payment dates and amounts. This is intended to support application integration within an
organisation and is not intended for use in inter-firm communication or confirmations. ISDA 2003 Term: Fixed
Rate Payer Payment Date

1.32.3 Used by:
Complex type: FeelLeg

1.32.4 Derived Types:

1.32.5 Figure:
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@ paymentFrequency

Interval

@ firstPeriodStartDate 4
date

date

@ firstPaymentDate 4
=

date

@ |astRegularPaymentDate 4
Y =

PeriodicPayment

EFH-

@@@@C\\D

@ rollConvention a

RollConventionEnum

@ fixedAmount
Money

@ fixedAmountCalculation
FixedAmountCalculation

@ adjustedPaymentDates
@) ety

AdjustedPaymentDates

1.32.6 Schema Fragment:

<xsd: conpl exType name="Peri odi cPaynent" >
<xsd: sequence> )
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en"> )
The tine interval betweenh regular fixed rate payer paynent

at es. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ XSd' el errent > n H H n n n 5 n n
<xsd: el ement name="firstPeriodStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The start date of the initial calculation period if such date
is not equal to the trade's effective date, It nust only be
specified if it is not equal to the effective date. The

appl | cabl e, busi ness day. conventi on and busi ness day are those
specified in the dateAdjustpents elenment wthin the
gener al Terns conponent (or in a transacti on suppl enent FpM
representation defined within the referenced general termns

confirmation agreenent).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enrent nane="first Paynent Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">
The first upadjusted fixéd rate payer paynment date. The
appl | cabl e busi ness day. convention and busi ness day are those
specified in the dateAdjustpents elenment wthin the
gener al Terns conponent (or in at
representation defined within the
confirmation agreenment). | SDA 200
Paynment Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">
The last reqgul ar unadjusted fixed rate payer paynent date.
The applicabl e business day convention and business day are
those specified in the dateAdjustnents elenent within the

ransacti on suppl ement FpM
ref erenced general terns
3 Term Fi xed Rate Payer



gener al Terns conponent (or in a transacti on suppl enent FpM
representation defined within the referenced general termns
confirmation agreenent). This el enent should only be included
if there is a final paynent stub, i.e. where the |last regular
unadj usted fixed rate payer Pa nment date is not equal to"the
schedul ed term nation date. |SDA 2003 Term Fi xed Rate Payer

Paynment Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="rol | Conventi on" type="Rol | Conventi onEnunt’ m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnl:|ang="en"> )
Used in conjunction with“the effectiveDate,
schedul edTer m nati onDat e, firstPaynent Dat e, )
I ast Regul ar Paynent Dat e and paynent Frequency to deternine the
requl ar fixed rate payer paynent dates.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> .
<xsd: el ement name="fixedAnount" type="Mney">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> )
A fixed payment anount. ['SDA 2003 Term Fi xed Ampunt
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="fi xedAnmount Cal cul ati on" type="Fi xedAnount Cal cul ati on">
<xsd: annot ati on> _
<xsd; docunment ati on xm : | ang="en">

This el ement contains all the terns relevant to cal cul ating
a fixed anpbunt where the fixed anmount_js cal cul ated by
reference to a per annumfixed rate. There is. no

cor{es ondi ng | SDA 2003 Term The equivalent is Sec 5.1

"Cal cul ati on"of Fixed Amount” but this in itself is not a

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . . i
<xsd: el ement nanme="adj ust edPaynent Dat es" type="Adj ust edPaynent Dat es” m nCccurs="0" nmaxCccul
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">

An optional cashflowliké structure allomnng t he equi val ent
representation of the periodic fixed paynmenfs in terns of a
seri es of adjusted paynent dates and anbunts. This Is

i ntended to support apPIgcatlon integration within an
organi sation and is not intended for use in inter-firm
conmuni_cation or confirmations. | SDA 2003 Term Fixed Rate

Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.33 PhysicalSettlementPeriod

1.33.1 Description:

1.33.2 Contents:
Either

businessDaysNotSpecified (exactly one occurrence; of the type Empty) An explicit indication that a number

of business days are not specified and therefore ISDA fallback provisions should apply.

Or

businessDays (exactly one occurrence; of the type xsd:nonNegativelnteger) A number of business days. Its
precise meaning is dependant on the context in which this element is used. ISDA 2003 Term: Business Day

Or

maximumBusinessDays (exactly one occurrence; of the type xsd:nonNegativelnteger) A maximum number
of business days. Its precise meanlng is dependant on the context in which this element is used. Intended to
be used to limit a particular ISDA fall

ack provision.

1.33.3 Used by:

Complex type: PhysicalSettlementTerms

1.33.4 Derived Types:

1.33.5 Figure:

@ businessDaysNotSpecified
Empty

2

Physical SettlementPeriod

@ businessDay's
> d

nonNegativel nteger

@ maximumBusinessDay's d

nonNegativel nteger

1.33.6 Schema Fragment:

<xsd: corrRI _engpe nane="Physi cal Sett!| enent Peri od" >
0

<xsd:

choj ce
<xsd: el ement nanme="busi nessDaysNot Speci fi ed" type="Enpty">
<xsd: annot ati on> .
<xsd: docunentati on xni: |l ang="en"> .
An explicit indication that a nunber of business days are not
specified and therefore | SDA fallback provisions should

apply. :
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ., _ ., ., _ .,
<xsd: el ement nanme="busi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context in which’this elenent is used. | SDA 2003 Term
Busi ness DaY .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement nanme="maxi munBusi nessDays" type="xsd: nonNegati vel nt eger">

<xsd: annotation> . .
<xsd: docunentatjon xpl ;I ang="en"> . . .
A maxi mum nunber of business days. Its precise neaning is
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dependant on the context in whi
Intended to be used to limt a
provi si on. i
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>

h t
a

c
part

h
[



1.34 PhysicalSettlementTerms

1.34.1 Description:

1.34.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SettlementTerms)

Bhy_sicaISettIement_Period (zero or one occurrence; of the type PhysicalSettlementPeriod) The number of
usiness days used in the determination of the physical settlement date. The physical settlement date is this
number of business days after all applicable conditions to settlement are satisfied. If a number of business
days is not specified fallback provisions apply for determining the number of business days. If Section 8.5/8.6
of the 1999/2003 ISDA Definitions are to apply the businessDaysNotSpecified element should be included. If a
specified number of business days are to apply these should be specified in the businessDays element. If
Section 8.5/8.6 of the 1999/2003 ISDA Definitions are to apply but capped at a maximum number of business
days then the maximum number should be specified in the maximumBusinessDays element. ISDA 2003 Term:
Physical Settlement Period

deliverableObligations (zero or one occurrence; of the type DeliverableObligations) This element contains all
the ISDA terms relevant to defining the deliverable obligations.

escrow (zero or one occurrence; of the type xsd:boolean) If this element is specified, indicates that phP/sicaI
settlement must take place through the use of an escrow agent. (For Canadian counterparties this is always
"Not Applicable". ISDA 2003 Term: Escrow

sixtyBusinessDaySettlementCap (zero or one occurrence; of the type xsd:boolean) If this element is
specified, for a transaction documented under the 2003 ISDA Credit Derivatives Definitions, has the effect of
incorporating the language set forth below into the confirmation. The section references are to the 2003 ISDA
Credit Derivatives Definitions. Notwithstanding Section 1.7 or any provisions of Sections 9.9 or 9.10 to the
contrary, but without prejudice to Section 9.3 and (where aﬁplicable) Sections 9.4, 9.5 and 9.6, if the
Termination Date has not occurred on or prior to the date that is 60 Business Days following the Physical
Settlement Date, such 60th Business Day shall be deemed to be the Termination Date with respect to this
Transaction except in relation to any portion of the Transaction (an "Affected Portion") in respect of which: (1)
a valid notice of Buy-in Price has been delivered that is effective fewer than three Business Days prior to such
60th Business Day, in which case the Termination Date for that Affected Portion shall be the third Business
Da?/ following the date on which such notice is effective; or (2) Buyer has purchased but not Delivered
Deliverable Obligations validly specified by Seller pursuant to Section 9.10(?, in which case the Termination
Date for that Affected Portion shall be the tenth Business Day following the date on which Seller validly
specified such Deliverable Obligations to Buyer.

1.34.3 Used by:
*  Complex type: CreditDefaultSwap

1.34.4 Derived Types:

1.34.5 Figure:
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G @ scttlementCurrency
- Currency

@ physical SettlementPeriod

@ sixtyBusinessDay SettlementCap

boolean

—(’)
—|Physical SettlementPeriod
* B @QdeliverableObligations
Physical SettlementTerms —|DeliverableObligations
sz‘esxmm
—|boolean
@

1.34.6 Schema Fragment:

<xsd: conpl exType nanme="Physi cal Settl enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Sett| ement Ter ms" >
<xsd: sequence> . . . . .
<xsd: el enent nane="physical Sett| enent Peri od" type="Physical Settl| enentPeriod" mi nCccurs:
<xsd: annot at i on>
<xsd: docuprent ati on xni:|ang="en">
The nunber of business days used in the detern1nat|on of
t he physical settlement date. The physical sett enment
date 15 this nunber of business days after anllcable
conditions to settlement are satisfied. If a nu
busi ness days i s not speC|f|ed fal | back provisions app
for determ ni ng the nunber of business days. If Sectlon
.5/8.6_of the 1999/2003 | SDA Definitions are P
t e bu3|nessDayshthpeC|f|ed el ement shoul d e |nc uded
If a specified nunber of business days are to appl ¥ t hese
shoul d" be specified in the businessDays el ement
Section 8.5/8.6 of the 1999/2003 | SDA Deflnltlons are to
Rply but capped at a maxi mum nunber of bu3|ness days
en’t he nmaxi hum nunmber shoul d _be SBGCIer in the
nHX|nunBu5|nessDays el enent. | SDA 2003 Term Physica
Settl ement Period
</ xsd: docunent at | on>
</ xsd; annot at1 on>
</ xsd: el ement > . . . . . . .
<xsd: el ement nanme=' deI|verabIerI|gat|ons" type="Del i ver abl eCbl i gati ons" mi nCccurs="0":
<xsd: annot at | on>
<xsd: document ati on xm :1ang= ">
This element contains al the | SDA terns relevant to
defining the deliverable obligations.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="escrow' type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_ xni : Ian? en" > .
If this elenment is specifie i ndi cates that physica
ettl ement nust take place through the use of an escrow
gent. (For Canadian counterparties this is always "Not
Appl|ca [ e". 1SDA 2003 Term Escrow
</ xsd: docunentat|on>
</xsd annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="si xt yBusi nessDaySett| ement Cap" type="xsd: bool ean" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on_ xni : | ang="en"

If this element is speci |ed for a_transaction
docunment ed under the 2003 ISDA Credit Derivatives
Definitions, has the effect of incorporating the | anguage
set forth belowinto the confirmati on. The Section
references are to the 2003 ISDA Credit Derivatives



Definitions. Notw thstanding Section 1.7 or an
provi sions of Sections 9.9 or 9,10 to the

w t hout prejudice to Section 9.3 and (where ap
Sections 9.4, 9.5 and 9.6, if the Term nation
not occurred on or Brlor to the date that

Days foll owi ng the Physical Settl|enent Date,
Busi ness Day Shal | be deened to be the Termn
wth respect to thls Transacti on excePt inre
any portion of the Transaction (an "Aifected
respect of which: (1) a valid notice of Buy-i
been delivered that 1s effective fewer than t
Busi ness Days prior to such 60th Business Da
case the Ternmination Date for that Affected

be the third Business Day follow ng the date on whi
such notice is effective; or (2) Buyer

not Eel|vered Del | ver abl e Cbllgatlons val

by Seller pursu ant to Section 9.10(b), in which
Term nation Date for that Affected Portion shal
tenth Business Day followi ng the date on whic

val idly specified such Deliverable Obliga

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

tion shal

as urchased but
y spem

ati ons to Buyer.



1.35 ProtectionTerms

1.35.1 Description:

1.35.2 Contents:

calculationAmount (exactly one occurrence; of the type Money) The notional amount of protection coverage.
ISDA 2003 Term: Floating Rate Payer Calculation Amount

creditEvents (zero or one occurrence; of the type CreditEvents) This element contains all the ISDA terms
relating to credit events.

obligations (zero or one occurrence; of the type Obligations ) The underlying obligations of the reference

entity on which you are buying or selling protection. The credit events Failure to Pay, Obligation Acceleration,

(z)éjcl)iggation Default, Restructuring, Repudiation/Moratorium are defined with respect to these obligations. ISDA
Term:

floatingAmountEvents (zero or one occurrence; of the type FloatingAmountEvents) This element contains
the ISDA terms relating to the floating rate payment events and the implied additional fixed payments, _
applllcable to the credit derivatives transactions on mortgage-backed securities with pay-as-you-go or physical
settlement.

1.35.3 Used by:
Complex type: CreditDefaultSwap

1.35.4 Derived Types:

1.35.5 Figure:

@ calcul ationAmount %

Money

@ @ creditEvents
S —|CreditEvents
—

ProtectionTerms

@ @ obligations

—|obligations

@ @ f| oatingAmountEvents

—|FloatingAmountEvents

1.35.6 Schema Fragment:

<xsd: conpl exType name="Protecti onTer ns" >
<xsd: sequence> )
<xsd: el enrent nanme="cal cul ati onAnmount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunpentati on xnl : |l ang="en">
The notional anbunt of protection coverage. |SDA 2003 Term
Fl oati ng Rate Payer Cal cul ati on Anpunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el emrent nane="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
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ThlstelenEnt contains all the ISDA terns relating to credit
event s
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="obligations" type="Cbligations” m nCccurs="0">
<xsd annot at i on>
<xsd: document at i on xn1 | ang="en">

The under|ying obligations of the reference entity on which
Eou are bu |ng or_selling protection, The credit events

ailure to Pay, Obligation Accel eration, Cbligation Default,
Restructuring, Repudiation/Mratoriumare defined wth
respect to t ese obllgatlons. | SDA 2003 Term

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

<xsd: el enent nane="fl oati ngAnount Events" type="Fl oati ngAmount Event s"

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

This element contains thé ISDA terns relating to the floating
rate paynEnt events and the inplied additional fixed
paynments, applicable to the credit derivatives transactions
on’ nort gage- backed securities wth pay-as-you-go or physica

settl enen
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> . i
<xsd:attribute nanme="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>

m nCccurs="0">



1.36 ProtectionTermsReference

1.36.1 Description:
Reference to protectionTerms component.
1.36.2 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.

1.36.3 Used by:
»  Complex type: ReferencePoolltem

1.36.4 Derived Types:

1.36.5 Figure:

*

ProtectionTermsReference

[

1.36.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Prot ecti onTer nsRef erence" >
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en">
Reference to ProtectlonTerns conponent.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference">
<xsd:attribute name="href" type="xsd: | DREF"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

use="requi red" ecore:reference="ProtectionTer
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1.37 Referencelnformation

1.37.1 Description:

1.37.2 Contents:

referenceEntity (exactly one occurrence; of the type LegalEntity) The corporate or sovereign entity on which
you are buying or selling protection and any successor that assumes all or substantially all of its contractual
and other obligations. It is vital to use the correct legal name of the entity and to be careful not to choose a
subsidiary if you really want to trade protection on a parent company. Please note, Reference Entities cannot
be senior or subordinated. It is the obligations of the Reference Entities that can be senior or subordinated.
ISDA 2003 Term: Reference Entity

Either

referenceObligation (one or more occurrences; of the type ReferenceObligation) The Reference Obligation is
a financial instrument that is either issued or guaranteed by the reference entity. It serves to clarify the precise
reference entity protection is being offered upon, and its legal position with regard to other related firms
(parents/subsidiaries). Furthermore the Reference Obligation is ALWAYS deliverable and establishes the Pari
Passu ranking (as the deliverable bonds must rank equal to the reference obligation). ISDA 2003 Term:
Reference Obligation

Or

noReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that there is no
Reference Obligation associated with this Credit Default Swap and that there will never be one.

Or

unknownReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that the
Reference obligation associated with the Credit Default Swap is c_urrentI?/ not known. This is not valid for Legal
Confirmation purposes, but is valid for earlier stages in the trade life cycle (e.g. Broker Confirmation).

allGuarantees (zero or one occurrence; of the type xsd:boolean) Indicates whether an obligation of the
Reference Entity, guaranteed by the Reference Entity on behalf of a non-Affiliate, is to be considered an
Obligation for the purpose of the transaction. It will be considered an obligation if allGuarantees is applicable
(true) and not if allGuarantees is inapplicable (false). ISDA 2003 Term: All Guarantees

referencePrice (zero or one occurrence; of the type xsd:decimal) Used to determine (a) for physically settled

trades, the Physical Settlement Amount, which equals the Floating Rate Payer Calculation Amount times the

Reference Price and (b) for cash settled trades, the Cash Settlement Amount, which equals the greater of (i)

tFrJe difference between the Reference Price and the Final Price and (ii) zero. ISDA 2003 Term: Reference
rice

referencePolicy (zero or one occurrence; of the t%/pe Empty) Applicable to the transactions on
mortgage-backed security, which can make use of a reference policy. Presence of the element indicates that
the reference policy is applicable; absence implies that it is not.

securedList (zero or one occurrence; of the type xsd:boolean) With respect to any day, the list of Syndicated
Secured Obligations of the Designated Priority of the Reference Entity published by Markit Group Limited or
any successor thereto appointed by the Specified Dealers (the "Secured List Publisher") on or most recently
ge ore 3u|<_:_h day, which list is currently available at [http://www.markit.com]. ISDA 2003 Term: Relevant

ecured List.

1.37.3 Used by:

Complex type: GeneralTerms

1.37.4 Derived Types:

1.37.5 Figure:
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@ referenceEntity
Legal Entity

@ referenceObligation
ReferenceObligation

® noReferenceObligation
Empty

@ unknownReferenceObligation
* Empty

EH

Referencel nformation

@ al|Guarantees
boolean

@ referencePrice #

decimal

@ referencePolicy
Empty

@ securedList ﬁ

g)@@@

boolean

1.37.6 Schema Fragment:

<xsd: conpl exType nanme="Referencel nformati on">
<xsd: sequence> . .
<xsd: el ement nanme="referenceEntity" type="Legal Entity">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) )
The corporate or soverei gn entity on which you are buying or
selling protection and any successor that aSsunes all’ or
substantially all of its Contractual and other obligations.
It 1s vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, .
Ref erence Entities cannot be senior or subordinated, It is
the obligations of the Reference Entities that can be senior
or subordi nated. | SDA 2003 Term Reference Entity
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
<xsd: choj ce> . . . .
<xsd: el ement nane="referencebligati on" type="Referenceligation" nmaxOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
The Reference Obligation’is a fipancial instrunent that is
either issued or guaranteed by the reference entity. It
serves to clarify the precise’ reference entity protection
I's being offered upon, and its |egal position"with regard
to other related firng (parents/sub5|d!ar|es?. Furt hernore
the Reference Obligation is ALWAYS deliverabl e and
est abl i shes the Pafi Passu ranking (as the deljverable
bonds_nust rank equal to the reference obligation). |SDA
2003 Term Reference Cbligation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="noRef erenceCbligation" type="Enpty">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> . .
Used to indicate that thére s no Reference Obligation
associated with this Credit Default Swap and thal there
wi | | never be one.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . .
<xsd: el ement nane="unknownRef erenceCbl i gati on" type="Enpty">



<xsd: annot ati on> .
<xsd: docunent ati on xpl : Il ang="en">
Used to indicate that the Reference obligation associated
with the Credit Default Swap is currently not known. This
is not valid for Legal Confirmation purposes, but is valid
for earlier stages in the trade life cycle (e.g. Broker
Confirmation).
</ xsd: docunent at i on>
</ xsd: annot at i on>

</ xsd: ei ement >
</ xsd: choi ce> )
<xsd: el enent nane="al | Guar ant ees" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
I ndi cates whet her an obllgatlon of the Reference Entlty,
guar ant eed by the ReferenCe Entity on behalf of
non-Affiliate, is to be considered an Cbligation for t he
pur pose, of the transaction. |t wil| be conSidered an .
obligation if aII Guarantees Is apPI icable (true) and not if
al | Glarantees is inapplicable (false). |SDA 2003 Term All
Guar ant ees
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el enent nane="referencePrice" type="xsd:deci mal" m nCccurs="0">
<xsd: annot at | on>

<xsd: docunment ati on xm ;|1 ang="en">
Lsed to determ ne ga) for physically settled trades, th
Physi cal Settlement Anount, which equals the Floating Rate
Payer Cal cul ati on Amount tinmes the Reference Price and (b
for cash settled trades, the Cash Settlenent Anount, whic
equal s the greater of (| .the difference between the
Reference Price and the Final Price and (ii) zero. |SDA 2003

Term Reference Price
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement name="referencePolicy" type="Enpty" m nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
plicable to the transactions on nDrtgage backed security,
i ch can nmake use of a reference oI|cY Presence of the
el ement |1 ndicates that the reference policy is appllcable
absence inplies that it Is not.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="securedList" type="xsd: bool ean" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang en"
VVt respect to any day, the Ilst of Syndi cated Secured
?atlons of the EESI gnat ed Pr|0r|t¥ of the Reference
Y lis ed bz it Goup L ed or any successor
0 appoi nted Dy the Speci fi ed Deal ers (the "Secured Li st
F on or nbst recen t y before such day, which Iist
y avail abl e at t p://wwv. markit.conj. |SDA 2003
Tern1 Rel evant  Secured Lis
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

I
|
t



1.38 ReferenceObligation

1.38.1 Description:

1.38.2 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.

Or

mortgage (exactly one occurrence; of the type Mortgage) Defines an underlying asset that is a mortgage.
Or

loan (exactly one occurrence; of the type Loan) Defines a simple underlying asset that is a loan.

Either

primaryOingor (exactly one occurrence; of the type LegalEntity) The entity primarily responsible for repaying
debt to a creditor as a result of borrowing or issuing bonds. ISDA 2003 Term: Primary Obligor

Or

primaryObligorReference (exactly one occurrence; of the type LegalEntit%Reference) A pointer style
reference to a reference entity defined elsewhere in the document. Used when the reference entity is the
primary obligor.

Either

guarantor (exactly one occurrence; of the type LegalEntity) The party that guarantees by way of a contractual
arrangement to pay the debts of an obligor if the obligor is unable to make the required payments itself. ISDA
2003 Term: Guarantor

Or

guarantorReference (exactly one occurrence; of the type LegalEntityReference) A pointer style reference to a
reference entity defined elsewhere in the document. Used when the reference entity is the guarantor.

1.38.3 Used by:

*  Complex type: Referencelnformation
Complex type: ReferencePair

1.38.4 Derived Types:

1.38.5 Figure:


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.ReferenceInformation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-30/html/fpml-cd-4-3.xsd#Complex.ReferencePair

@ hond

?

@ convertibleBond
2

@ mortgage
2
®oan
‘ ?
- ]
ReferenceObligation '3 primaryObligor
L egal Entity

@ primaryObligorReference
Legal EntityReference

@ guarantor
Legal Entity

@ guarantorReference a

Legal EntityReference

1.38.6 Schema Fragment:

<xsd: conpl exType nanme="ReferenceCbligation">
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement r
<xsd: el ement r
<xsd: el ement r
<xsd: el ement r
</ xsd: choi ce>.
<xsd: choj ce m nCccurs="0"> ) )
<xsd: el ement nanme="primaryQoligor" type="Legal Entity">
<xsd: annot ati on> .
<xsd: docupentatjon xm :lang="en"> .
The entity prlnar|I¥ responsi bl e for repaying debt to a
creditor as a result of borrow ng or i1ssuing bonds. |SDA
2003 Term Prlnarg ol i gor
</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el enent > . . .
<xsd: el ement nane="primaryCbl i gor Ref erence"” type="Legal EntityReference">
<xsd: annot ati on> _
<xsd: docunentatijon xpl:lang="en"> ) )
A pointer style referencé to a reference entity defined
el sewhere in the docunment. Used when the referénce entity
is the primary obligor.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>.
<xsd: choj ce m nCccurs="0" maxQccur s="unbounded" >
<xsd: el ement nanme="guarantor" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
The party that guaranteeS by way of a contractual .
arrangenent to an the debts of "an obligor if the obI|80r
is unable to make the required payments itself. |SDA 2003
Term Guar ant or
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > .
<xsd: el ement nanme="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on> |
<xsd: docunentatjon xpl:lang="en"> ) )
A pointer style referencé to a reference entity defined



el sewhere in the docunment. Used when the reference entity
is the guarantor.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

</ xsd: choi ce>

</ xsd: sequence>

</ xsd: conpl exType>



1.39 ReferencePair

1.39.1 Description:

1.39.2 Contents:

referenceEntity (exactly one occurrence; of the type LegalEntity) The corporate or sovereign entity on which
you are buying or selling protection and any successor that assumes all or substantially all of its contractual
and other obligations. It is vital to use the correct legal name of the entity and to be careful not to choose a
subsidiary if you really want to trade protection on a parent company. Please note, Reference Entities cannot
be senior or subordinated. It is the obligations of the Reference Entities that can be senior or subordinated.
ISDA 2003 Term: Reference Entity

Either

referenceObligation (exactly one occurrence; of the type ReferenceObligation) The Reference Obligation is a
financial instrument that is either issued or guaranteed by the reference entity. It serves to clarify the precise
reference entity protection is being offered upon, and its legal position with regard to other related firms _
(parents/subsidiaries). Furthermore the Reference Obligation is ALWAYS deliverable and establishes the Pari
Passu ranking (as the deliverable bonds must rank equal to the reference obligation). ISDA 2003 Term:
Reference Obligation

Or

noReferenceObligation (exactly one occurrence; of the type Empty) Used to indicate that there is no
Reference Obligation associated with this Credit Default Swap and that there will never be one.

entityType (exactly one occurrence; of the type EntityType) Defines the reference entity types corresponding
to a list of types in the ISDA First to Default documentation.

1.39.3 Used by:
«  Complex type: ReferencePoolltem

1.39.4 Derived Types:

1.39.5 Figure:

@ referenceEntity
Legal Entity

@ referenceObligation

* ReferenceObligation
_ [E]
ReferencePair @ noReferenceObligation a

Empty

@ entity Type
EntityType

1.39.6 Schema Fragment:

<xsd: conpl exType nanme="ReferencePair">
<xsd: sequence> ) )
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> . .

The corporate or sovereign entity on which you are buying or
selling protection and any successor that assunes all’ or
substantially all of its tontractual and ot her obligations.
It is vital to use the correct |egal nane of the enfity and
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to be careful not to choose a subsidiary if you really want
to trade protection on a parent conpany. Please note, )
Ref erence Entities cannot be senior or subordinated, It is
the obligations of the Reference Entities that can be senior
or subordinated. | SDA 2003 Term Reference Entity
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce>

<xsd: el ement nanme="referencebligati on" type="Referenceligation">

<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
The Reference bligation’is a fipnancial instrunent that is
either issued or guaranteed by the reference entity. It
serves to clarifythe precise reference entity protection
is being offered upon, and its |egal position"with regard
to other related firnms (parents/subsidiaries). Furthernore
he Reference Obligation is ALWAYS del i verabl e and
est abl i shes the Pari Passu ranking (as the deliverable
bonds_nust rank equal to the reference obligation). |SDA
2003 Term Reference Cbligation
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="noReferenceCbligation" type="Enpty">
<xsd: annot ati on> _
<xsd: docunentation xnl ;I ang="en"> ) )
Used to indicate that théere is no Reference Obligation
associated with this Credit Default Swap and thal there
w || never be one.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el enent name="entityType" type="EntityType">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an9;"en"> ) )
Defines the reference en |tEEtypes corresponding to a list of
types in the | SDA First to fault docunentation
</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>

—



1.40 ReferencePool

1.40.1 Description:

'tl)'hisktype contains all the reference pool items to define the reference entity and reference obligation(s) in the
asket.

1.40.2 Contents:
referencePoolltem (one or more occurrences; of the type ReferencePoolltem)
1.40.3 Used by:

*  Complex type: BasketReferencelnformation

1.40.4 Derived Types:

1.40.5 Figure:

L 2 C @ referencePool Item
+
ReferencePool ReferencePool ltem

1.40.6 Schema Fragment:

<xsd: conpl exType name="Ref erencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm ;| ang="en" >
This type contains all the reference pool itens to
reference entity and reference obligation(s) in the
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . ‘ . ‘ . .
<xsd: el ement nane="ref erencePool | teni' type="ReferencePool |tenf nmaxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

define the

efine
basket .
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1.41 ReferencePoolltem

1.41.1 Description:
This type contains all the constituent weight and reference information.
1.41.2 Contents:

constituentWeight (zero or one occurrence; of the type ConstituentWeight) Describes the weight of each of
the constituents within the basket. If not provided, it is assumed to be equal weighted.

referencePair (exactly one occurrence; of the type ReferencePair)

protectionTermsReference (zero or one occurrence; of the type ProtectionTermsReference) Reference to
the documentation terms applicable to this item.

settlementTermsReference (zero or one occurrence; of the type SettlementTermsReference) Reference to
the settlement terms applicable to this item.

1.41.3 Used by:
*  Complex type: ReferencePool

1.41.4 Derived Types:

1.41.5 Figure:

0 @ constituentWeight
—’|ConstituentWeight

@ referencePair
'S ReferencePair

_

ReferencePoolltem

@ ® protectionTermsReference O

—|ProtectionTermsReference

@ @ settl ement TermsReference

—/| SettlementTermsReference

[

1.41.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ref er encePool | t ent' >
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an%="en"> ) )
This type contains all the constituent weight and reference
i nf ormati on.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . . )
<xsd: el ement nanme="constituent Wi ght" type="ConstituentWight" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl: Il ang="en"> ) o
Descri bes the wei ght of each of the constituents within the
basket. If not provided, it is assumed to be equal weighted.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . . . .
<xsd: el enrent nane="r ef erencePai r EyPe: Ref erencePair"/> .
<xsd: el ement nanme="protectionTernsRef erence” type="Protecti onTernsRef erence” m nQccurs="0":
<xsd: annot ati on> |
<xsd; docunent ati on xn1:|an9:"en"> ) o
Ref erence to the docunmenfation ternms applicable to this item
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
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</ xsd: el emrent > )
<xsd: el ement nanme="settl| enent Ter reRef erence"” type="Settl| enent Ter nsRef erence” m nCccurs="0":
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> ) o
Ref erence to the settlenent terns applicable to this item
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.42 ScheduledTerminationDate

1.42.1 Description:

1.42.2 Contents:

Either

adjustableDate (exactly one occurrence; of the type AdjustableDate?2)
Or

relativeDate (exactly one occurrence; of the type Interval)

1.42.3 Used by:
1.42.4 Derived Types:

1.42.5 Figure:

@ adjustableDate %

'S AdjustableDate2
Schedul edTerminationDats -
uledTerminationDate QrelatlveDate a

Interval

1.42.6 Schema Fragment:

<xsd: conﬁlengpe nane=" Schedul edTer m nati onDat e" >
<xsd: choi ce
<xsd:. el enent nane="adj ust abl eDat e" type-"Ad1ustabIeEﬂte2"/>
<xsd: el enent nane="rel ati veDate" type="Interval
</ xsd: choi ce>
</ xsd: conpl exType>



1.43 SettledEntityMatrix

1.43.1 Description:

1.43.2 Contents:

matrixSource (exactly one occurrence; of the type MatrixSource) Relevant settled entity matrix source.

publicationDate (zero or one occurrence; of the type xsd:date) Specifies the publication date of the applicable
version of the matrix. When this element is omitted, the Standard Terms Supplement defines rules for which
version of the matrix is applicable.

1.43.3 Used by:
*  Complex type: IndexReferencelnformation

1.43.4 Derived Types:

1.43.5 Figure:

@ matrixSource a

‘ MatrixSource

— ‘ . .
C? publicationDate
date

SettledEntityMatrix

1.43.6 Schema Fragment:

<xsd: conpl exType nanme="Settl| edEntityMatrix">
<xsd: sequence> )
<xsd: el enent name="matri xSource" type="MatrixSource">
<xsd: annot at | on>
<xsd: document ation xm ;| ang="en">
Rei evant settled entity matrix source.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > )
<xsd: el ement nanme="publicati onDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn : | ang="en"
Specifies the publication date of t he appllcable ver si on of
the matrix. When this elenent is omtted, the Standard Terns
SupPIenent defines rules for which version of the matrix Is
i cab
</xsd docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.44 SettlementTerms

1.44.1 Description:

1.44.2 Contents:
settlementCurrency (zero or one occurrence; of the type Currency) ISDA 2003 Term: Settlement Currency

1.44.3 Used by:

*  Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.44.4 Derived Types:

Complex type: CashSettlementTerms
*  Complex type: PhysicalSettlementTerms

1.44.5 Figure:

* C @ settlementCurrenc
2 Currency 4

SettlementTerms

1.44.6 Schema Fragment:

<xsd: conpl exType nanme="Settl| enment Ter ns" >
<xsd: sequence> .
<xsd: el ement name="settl enent Currency" type="Currency” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xm ;[ ang="en" >
| SDA 2003 Term Settlenment Currency
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute nane="id" type="xsd:ID' use="optional"/>
</ xsd: conpl exType>
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1.45 SettlementTermsReference
1.45.1 Description:

Reference to a settlement terms derived construct (cashSettlementTerms or physicalSettlementTerms).
1.45.2 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.

1.45.3 Used by:

»  Complex type: ReferencePoolltem

1.45.4 Derived Types:

1.45.5 Figure:

*

SettlementTermsReference

[

1.45.6 Schema Fragment:

<xsd: conplexType nane="Set t | ement Ter nsRef erence" >
<xsd: annot ati on>
<xsd; docunent ati on xmni : | ang="en" >
Reference to a settlenent terms derived construct
(cashSettl| enment Terms or physical Settlement Ter ns).
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base=" Ref erence" > .
<xsd:attribute nanme="href" type="xsd: | DREF" use="required" ecore:reference="Settl|enent Ter
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.46 SinglePayment

1.46.1 Description:

1.46.2 Contents:

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

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

KxedAmount (exactly one occurrence; of the type Money) A fixed payment amount. ISDA 2003 Term: Fixed
mount

1.46.3 Used by:
e Complex type: FeelLeg

1.46.4 Derived Types:

1.46.5 Figure:
@ adjustablePaymentDate ﬂ
date
* ® adjustedPaymentDate
SinglePayment — @date
@ fixedAmount
Money

1.46.6 Schema Fragment:

<xsd: conpl exType nanme="Si ngl ePaynment " >
<xsd: sequence> .
<xsd: el ement nane="adj ust abl ePayment Dat e" type="xsd: dat e">
<xsd: annot ati on> .
<xsd; docunentation xnl:|lang="en"> )
A fixed anount paynment date that shal| be subject to
adj ustrent 1 n accordance with the aPPllcabIe usi ness day
convention if it would otherw se fa on a day that is not a
busi ness day. The applicabl e busi ness day convention and
busi ness dax_are those specified I n the dat eAdj ust nents
elenent. wthin the general Ternms conponent. |SDA 2003 Term
Fi xed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for an appllcable busi ness day convention. This
conponent is not Intended for use in trade confirmati on but
may be specified to allow the fee structure to al so serve as
a tashfl ow tyPe conponent .
</ xsd: docunent ati on>
</ xsd: annot at | on>
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</ xsd: el enent > .
<xsd: el ement name="fixedAnount" type="Mney">
<xsd: annot ati on>
<xsd: docunmentati on xm : | anP:"en"> )
A fTixed payment anount. ['SDA 2003 Term Fi xed Ampunt
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.47 SingleValuationDate

1.47.1 Description:

1.47.2 Contents:

businessDays (zero or one occurrence; of the type xsd:nonNegativelnteger) A number of business days. Its
precise meaning is dependant on the context in which this element is used. ISDA 2003 Term: Business Day

1.47.3 Used by:

*  Complex type: MultipleValuationDates
Complex type: ValuationDate

1.47.4 Derived Types:
*  Complex type: MultipleValuationDates

1.47.5 Figure:

* 9 @ businessDays
SingleValuationDate - nonNegativel nteger

1.47.6 Schema Fragment:

<xsd: conpl exType nanme="Si ngl eVal uati onDat e" >
<xsd: sequentce> ) . .
<xsd: el ement name="busi nessDays" type="xsd: nonNegati vel nteger” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context in which"this elenent is used. | SDA 2003 Term
Busi ness Da .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conmpl exType>
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1.48 SpecifiedCurrency

1.48.1 Description:

1.48.2 Contents:
currency (zero or more occurrences; of the type Currency) The currency in which an amount is denominated.

1.48.3 Used by:

*  Complex type: DeliverableObligations
*  Complex type: Obligations

1.48.4 Derived Types:

1.48.5 Figure:

* O @ currency
*
SpecifiedCurrency Currency

1.48.6 Schema Fragment:

<xsd: conpl exType nane="Speci fi edCurrency">
<xsd: sequence> .
<xsd: el ement nane="currency" type="Currency" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentatijon xn ;lang="en"> )
The currency I n which an anobunt i s denoni nat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.49 Tranche

1.49.1 Description:
This type represents a CDS Tranche.
1.49.2 Contents:

attachmentPoint (exactly one occurrence; of the type xsd:decimal) Lower bound percentage of the loss that
the Tranche can endure, expressed as a decimal. An attachment point of 5% would be represented as 0.05.
The difference between Attachment and Exhaustion points is call the width of the Tranche. A schema facet to
constraint the value between 0 to 1 will be introduced in FpML 4.3.

exhaustionPoint (exactly one occurrence; of the type xsd:decimal) Upper bound percentage of the loss that
the Tranche can endure, expressed as a decimal. An exhaustion point of 5% would be represented as 0.05.
The difference between Attachment and Exhaustion points is call the width of the Tranche. A schema facet to
constraint the value between 0 to 1 will be introduced in FpML 4.3.

incurredRecoveryApplicable (zero or one occurrence; of the type xsd:boolean) Outstanding Swap Notional
Amount is defined at any time on any day, as the greater of: (a) Zero; If Incurred Recovery Amount Applicable:
(b) The Original Swap Notional Amount minus the sum of all Incurred Loss Amounts and all Incurred Recovery
Amounts (if any) determined under this Confirmation at or prior to such time.Incurred Recovery Amount not
populated: (b) The Original Swap Notional Amount minus the sum of all Incurred Loss Amounts determined
under this Confirmation at or prior to such time.

1.49.3 Used by:

*  Complex type: BasketReferencelnformation
Complex type: IndexReferencelnformation

1.49.4 Derived Types:

1.49.5 Figure:
® attachmentPoint
decimal
* @ exhaustionPoint
Tranche — decimal
0 ®incurredRecoveryApplicable
—|boolean

1.49.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tranche" >
<xsd: annot ati on>
<xsd; docunent ati on xnl: |l ang="en">
This type represents a Tranche.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="attachnent Poi nt" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xnml :lang="en">
Lower bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An attachment point of 5%
woul d be represented as 0.05, The difference between
Attachment and Exhaustion points is call the width of the
Tranche. A schemn facet to constraint the value between 0 to
1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="exhausti onPoi nt" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ation xnl : Il ang="en">
Upper bound percentage of the loss that the Tranche can
endure, expressed as a decinal. An exhaustion point of 5%
woul d be represented as 0.05, The difference between
Attachment and Exhaustion points is call the width of the
Tranche. A schemn facet to constraint the value between 0 to
1 will be introduced in FpM. 4. 3.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="i ncurredRecoveryApplicabl e" type="xsd: bool ean" m nCccurs="0">
<xsd: annotation> .
<xsd: docunent ation xnl ;I ang="en">

Qut st andi ng Swap Notional Ampunt _is defined at any time on
any day, aS the greater_of: (a). Zero, If Incurred Recovery
Anount ” Appl i cabl e: fb? The O'iginal Swap Notional Amount

m nus the sum of al ncurred Loss Anmounts and all |ncurred
Recovery Anounts (if any) determ ned under this Confirmation
at or prior to such tine.lncurred Recovery Anpunt not

popul at ed: fb) The Oiginal Swap Notional " Amount m nus the
sum of all I'ncurred LoSs Amounts determ ned under this
Confirmation at or prior to such tine.

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



1.50 ValuationDate

1.50.1 Description:

1.50.2 Contents:
Either

singleValuationDate (exactly one occurrence; of the type SingleValuationDate) Where single valuation date

is specified as being app

licable for cash settlement, this element specifies the number of business days after

satisfaction of all conditions to settlement when such valuation date occurs. ISDA 2003 Term: Single Valuation

Date
Or

multipleValuationDates (exactly one occurrence; of the type MultipleValuationDates) Where multiple
valuation dates are specified as being applicable for cash settlement, this element specifies (a) the number of
applicable valuation dates, and (b) the number of business days after satisfaction of all conditions to
settlement when the first such valuation date occurs, and (c) the number of business days thereafter of each
successive valuation date. ISDA 2003 Term: Multiple Valuation Dates

1.50.3 Used by:

*  Complex type: CashSettlementTerms

1.50.4 Derived Types:

1.50.5 Figure:

@ singleVauationDate

'S SingleValuationDate
ValuationDate

MultipleVauationDates

@ multipleValuationDates

1.50.6 Schema Fragment:

<xsd:conﬁlexT¥pe nanme="Val uat i onDat e" >
cho

<xsd: ice

<xsd: el ement nane="si ngl eVal uati onDat e" type="Si ngl eVal uati onDat e" >

<xsd: annot at

1 on>

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

Wiere single valuation date Is s

for cash
busi ness

Settlement, this
days after satjsf

Pecified_as bei ng %Eplicable
el emrent specifies the nunmper of
action of all conditions

to
sett| ement when such val uati on date occurs. | SDA 2003 Term
Singl e Val uation Date

</ xsdi docu
</ xsd: annot a
</ xsd: el ement >

mentati on>
tion>

<xsd: el ement nanme="mul ti pl eVal uati onDat es" type="Milti pl eVal uati onDat es" >

<xsd: annot at

1 on>

<xsd: docunentation xm :|ang="en"> o )
Itiple valuation dates are specified as being

Where nu

plicable tor cash settlenent

?Re nunmb

of business days after satisfaction of al | condi

settlenme
t he nunb
val uatio
</ xsd: docu

this el ement specifieées (%%
er

er of applicable valuation dates, and bz_the nu

nt when the first

ions to
such val uation date occurs, and (c)

n
er of business days thereafter of each successive
n date, |SDA 2003 " Term Muiltiple Valuation Dates

ment at i on>

</ xsd; annot at i on>

</ xsd: el ement >
</ xsd: choi ce>
</ xsd: conpl exType>
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2 Global Elements



2.1 creditDefaultSwap

2.1.1 Description:

In a credit default swap one party (the protection seller) agrees to compensate another party (the protection
buyer) if a specified company or Sovereign (the reference entity) experiences a credit event, indicating it is or
may be unable to service its debts. The Brotection seller is typically paid a fee and/or premium, expressed as
an annualized percent of the notional in basis points, regularly over the life of the transaction or otherwise as
agreed by the parties.

2.1.2 Contents:
Element creditDefaultSwap is defined by the complex type CreditDefaultSwap
2.1.3 Used by:

«  Complex type: CreditDefaultSwapOption
2.1.4 Substituted by:

2.1.5 Figure:

@ general Terms
General Terms

®feel eg
Feel eg

@ creditDefaultSwap B O @ protectionTerms
CreditDefaultSwap £ ProtectionTerms

@ cashSettlementTerms

CashSettlementTerms
: @ physica SettlementTerms
pny E]

Physical SettlementTerms

2.1.6 Schema Fragment:

<xsd: el emrent nanme="cr edi t Def aul t Swap" type="CreditDefaul t Swap" substitutionG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">

In a credit default swap one party (the

to conpensate anot her party ; he protec
conpany_ or_Sovereign (the reference en}

d

t

protection seller) agre
{on buyer) i1f a specifi

rees

t fied
_or. Ity) experiences a credit
event, indicating it Is or nay be unable t0 service its debts.
The protection séller Is typlcaIIY pa
expressed as an annual | zed” percent of th
pol nt s, regularly over the life of the t
as agreed Y t he Bartles.

</ xsd: docunent ati on

</ xsd: annot at i on>

</ xsd: el enent >

a fee and/or prem um
e notional 1 n basis .
ransaction or otherw se
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2.2 creditDefaultSwapOption

2.2.1 Description:

An option on a credit default swap.

2.2.2 Contents:

Element creditDefaultSwapOption is defined by the complex type CreditDefaultSwapOption
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:

®strike

@ creditDefaultSwapOption - CreditOptionStrike
CreditDefaultSwapOption

@ creditDefaultSw
CreditDefaultSwi ap
ap

2.2.6 Schema Fragment:

<xsd: el ement nane="cr edit Def aul t SwapOpti on" type="CreditDefault SwapOpti on" substitutionG oup="j
<xsd: annot ati on>
<xsd: docunment ati on xnl : | ang="en">
An option on a credit default swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore; package="org. fpm"
<xsd: 1 ncl ude_schenalLocati on="f pm -opti on-shared-4-3. xsd"/
<xsd: conpl exType name="Addi ti onal Fi xedPaynent s" >
<xsd: sequence> ) ] )
<xsd: el ement nanme="int er est Shortfall Rei nbursenment” type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm ;| ang="en">
An addi tional Fixed Paynment Event. Corresponds to the
paynent by or on behalf of the Issuer of an actual |nterest
anbunt in'respect to the reference obligation that is
reater than the expected interest anmount. |SDA 2003 Term
nterest Shortfall Reinmbursement.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement nanme="princi pal Shortfall Rei mbursenent"” type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
An additional Fixed Paynment Event. Corresponds to the
paynment by or on behalf of the Issuer of an actual
Frlncgpal anmount I n respect to the reference obligation
hat 1s greater than the expected principal anount. | SDA
2003 Term PrlnC|gaI Shortfall Rei nbursenent.
</ xsd: docunent ati on
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="witedownRei mbursenment" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl .l ang="en">
An Additional Fixed Paynent. Corresponds to the paynment by
or on behalf of the isSuer of an anmpunt in respect to the
reference obligation in reduction of the prior witedowns.
| SDA 2003 TernT Witedown Rei mbursenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="Addi ti onal Ter ni' >
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornualizedStrin
<xsd:attribute nane="additional Terntch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Adj ust edPaynent Dat es" >
<xsd: sequentce> .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The adj usted paynent datée. This date shoul d al ready be
adjusted for any applicabl e business day convention. This
conponent i s not intended for use in trade confirmati on but
nmy be specified to allowthe fee structure to al so serve as
a cashflow type conponent (all dates the the Cashflows type
are adj usted” paynent dates).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="paynent Amount" type="Money">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType nane="Basket Ref er encel nf or mati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en">
CDS Basket Reference |Infornmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o .
<xsd: group ref="Basketldentifier.nodel" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . o
Reuses the group that specifies a nane and an identifier

g">
ene" type="xsd:anyURl "/ >

Score:docunentRoot:"FpNL" t ar get Nam



for a given basket.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</XSdZPr0up>
<xsd: el'ement nanme="ref erencePool " type="ReferencePool ">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en" > )
This element contains all the reference pool jtens t
define the reference entity and reference obligation
t he basket .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: choi ce m nCccurs="0">
<xsd: sequence> o
<xsd: el ement nane="nt hToDefaul t" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: docupentation xm : |l ang="en"> )
N th reference obligation to default triggers payout.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="m hToDefaul t" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" >
Mth reference obligation to defau
representation of N'th to Mth def
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: el emrent name="tranche" type="Tranche">
<xsd: annot ati on> .
<xsd; docunentati on xnl : |l ang="en">
Thi s el enent contal ns tranche terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType nane="Cal cul ati onAnount " >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Money" >
<xsd: sequence> .
<xsd: el ement nanme="step" type="Step"” m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> i
A schedul e of step date and value pairs. On each step
date the associ ated step val ue beconmes effective. A
I'1st of steps may be ordered in the docunent by
ascendlng s_eP date. An FpM. docunent containing an
unordered list of steps is still regarded as a
conf or mant docunent.
</ 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>
<xsd: conpl exType name="CashSett| enent Ter ns" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Settl| ement Terns" >
<xsd: sequence> . . .
<xsd: el ement name="val uati onDate" type="Val uati onDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl :Ilang="en"> o
The nunber of business days after conditions to |
settl enent have been satisSfied when the cal cul ati on
%gent obtains a price quotation on the Reference
[1gation for purposes of cash settlenent. There may
be one or nore valuation dates. This is typically, .
specified if the cash settlenment amount iS not a fixed
anmpunt. | SDA 2003 Term Val uation Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xn :lang="en"> )
The tine of day in the specified business center when
the cal cul ati oh agent seeks quotations for an anount of

0
(s) in

It to allow
aul ts.



t he reference obllgatlon forvpurposes of cash
settl enent. 03 Term Valuation Tine
</ xsd: docunentat|0n>
</ xsd; annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="quot ati onMet hod" type="Quot ati onRat eTypeEnunt m nCccurs="0">
<xsd annot at i on>
<xsd: document ati on xm : 1 ang="en">

The type of price quotations to be requested from
deal ers when determ ning the market value of the
reference oblrgatron for purposes of cash settlenent.
For exanp O fer or d-market. | SDA 2003 Term

B
Cpotatlon Vet
</ xsd: docunentatron>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="quot ati onAnpunt" type="Mney" ni nQccurs="0">
<xsd: annot at i on>
<xsd: docunentatron xm I ang="en" >

In the determ nation of a cash settlenment amount, if
hted average quotations are to be obtained, the
ation ampuht specifies an upper limt to the

outstandrng princi pal balance of the reference

obligation for which the quote should be obtained. If

not Specified, the | SDA definitions provide for a

fal | back amount equal to the floating rate. payer

cal cul ati on anpunt. |SDA 2003 Term 8potat|on Anount

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nanme="m ni nunfuot ati onAnount" type="Money" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ation xm :1ang="en">
In the determnation of a cash sett|enment anmount, if
wei ghted average quotations are to be obtained, the
m ni mum quot at i on anount specifies, a m ni mum i nt ended

t hreshol d anpbunt of outstandi ng principal balance of
the reference obligation for ich the quote should be
obtalned, If not specified, the ISDA definitions

rovide for a fallback anpunt of the [ower of either

D 1,000,000 (or its equrvalent in the rel evant
obli gation currency t he quotation anmount. | SDA 2003
Termm, M ni mum Quot a |on AnDunt

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enrent nane="deal er" type="xsd:string" mnQCccurs="0" nmaxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

A deal er from whom quot ations are obt ai ned. y t he
cal cul ati on agent on the reference oblr ation for
purposes of cash settlenent | SDA 2003 Term Deal er

</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="cashSett| enent Busi nessDays" type="xsd: nonNegati vel nteger" mi nCccut
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The nunber of business days used
of the cash settl|enment paynent da
settl enent amount 1s specified, t
Paynent date w || be thi's nunber
omnng he cal cul ati on of the
settl enent amount Is not specifie
paynment date will be this nunber o
alT conditions to settlenent are s
Term Cash Settlenent Date
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cashSettl| enment Anount" type="Mney" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
The anmount paid by the séller to the buyer for cash
settl ement on the cash settlenent date. |If
otherw se specified, would typically be calculated as
100 (or the Reference Price) mnus the price of
Ref erence Obligation (all expressed as a percentage%
tinmes Floatrn? Rat e Payer Cal cul ation Anount. |SDA 2003
Term Cash Seftl enment AnDunt
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

t he determ nation
If a cash

cash settl enent

busi ness days

nal price. If a cash
t he cash settl| enment
busi ness days after
is

tisfied. | SDA 2003



<xsd: el ement nanme="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > S
I ndi cat es whether accrued interest is included (true)
or not (false), For cash settlenment this specifiles
whet her "quot ati ons shoul d be obtai ned | nclusive or not
of accrued I nterest. For physical settlenment this

sBeclfles whet her the buyershoul d deliver the
obligation with an outstandi ng princi pal bal ance that
i ncl ides _or excludes accrued interest. |SDA 2003 Term

I ncl ude/ Excl ude Accrued I nterest
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="val uati onMet hod" type="Val uati onMet hodEnunt’ m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|anP: en" >

The | SDA defined net hodology for determ ning the fina
price of the reference obligation for purpoSes of cash
settlenent., (ISDA 2003 Ternm Val uation Method). For

exanpl e, Market, Hi ghest etc.
</ 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 nane="Credit Def aul t Swap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: el ement nane="general Terns" type="General Terns">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >
This elenment contains all the_data that app
section entitled "1. Ceneral Terns" in the
Credit Derivatives Confirmation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="feelLeg" type="FeelLeg">
<xsd: annot ati on>
<xsd; docunmentati on xm : | ang="en">
This elenent contains alll the terns relevant to .
defining the fixed anounts/paynents per the applicable
I SDA definitions.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enment nane="protecti onTernms" type="ProtectionTerns" nmaxCccurs="unbounded">
<xsd: annot ation> . .
<xsd; docunentati on xm :lang="en">
This element contains all the terns relevant to )
defining the applicable floating rate payer calculation
ampunt, credit events and associated conditions to
settl enent, and reference obligations.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: choice m nCccurs="0" naxCccurs="unbounded" >
<xsd: el ement nane="cashSett!| enment Terns" type="CashSettl| enent Terns">
<xsd: annot ati on>
<xsd; docunent ati on xn1:|anP:"en">
This elenent contains all' the | SDA terms r
cash settlenment for when cash settl enent i
applicable. 1SDA 2003 Term Cash Settlenen
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="physi cal Settl enent Terns" type="Physical Settl enent Ter ns" >
<xsd: annot ati on> | .
<xsd; docunentati on xml :lang="en">
This el ement contains all' the | SDA terns relevant to
physi cal settlenent for when Rhyslcal settlenent is
appl icable. |1 SDA 2003 Term Physical Settlenent
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >

ears in _the
2003 | SDA

el evant to
v



</ xsd: conpl exType> ) )
<xsd: conpl exType name="Cr edi t Def aul t SwapOpti on" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) ]
A conplex type to support the credit default swap option.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="(pti onBaseExt ended" >
<xsd: sequence> ) ) ) )
<xsd: el enent nane="stri ke" type="CreditOptionStrike">
<xsd: annot ation> . -
<xsd: docunment ati on xn1:|an9: en"> )
Specifies the strike of the option on credit default

swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent ref="creditDefaultSwap"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nane="Credit OptionStrike">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
A conmpl ex tyPe to specify the strike of a credit swaption or a
credit default swap option
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: cho| ce> )
<xsd: el enrent nane="spread" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en"> ) )
The strike of a credit default swap option or credit
swaption when expressed as a spread per annum
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="price" type="xsd:deci mal ">
<xsd: annot ati on> .
<xsd: docunpentation xn ;| ang="en"> )
The strike of a credit default swap option o
swaption when expressed as in reference to t
under | ying obligation(s) or index.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="stri keRef erence" type="Fi xedRat eRef erence">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The strike of a credit default swap oPtlon or credit
swaption when expressed in reference to the spread of the
underlying swap (typical practice in the case of single
nane swaps). .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Del i ver abl eol i gati ons">
<xsd: sequence> )
<xsd: el enent name="accruedl nterest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docurment ati on xm : |l ang="en"> )

r credit
he price of the

I ndi cat es whet her accrued interest is included (true% or
not (false). For cash settlenent this specifies whether
guot ati ons”_shoul d be obtained inclusive or not of accrued
interest. For physical settlenment this specifies whether

t he buyer shoul d” deliver the obligation with an outstanding
principal balance that Includes or excludes accrued
Interest. | SDA 2003 Term | nclude/ Excl ude Accrued I nterest

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="cat egory" type="CbligationCategoryEnum' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xm ;I ang="en">

Used in both obligations and deliverable obligations to
represent a class or type of securities which apply. |SDA
2003 Term Cbligation tegory/ Deliverable Obligation

Category .
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nQccurs="0">
<xsd: annot ati on>
<xsd: document ation xnl : 1 ang="en">
An obligation and deiivefable obligation characteristic. An
obligation that ranks at | east equal wi th the npost senior
Ref erence bl igation |n priority of a nent or |f no
Ref erence Qbli gati on s s eC|f|ed i n t ere
Cbnflrnatlon he ob ons of the Refe rence Entlty t hat
are senior. 003 n1 Not Subor di nat ed
</xsd:docunentat|on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="speci fiedCurrency" type="SpecifiedCurrency”" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ation xnl : 1 ang="en">
An obligation and deiiverable obligation characterlstlc
The currency or currencies In which an ob gatlon or
deliverabl e obllgatlon nust be payabl e. ISD 2003 Term
Speci fied rrencg
</ xsd: docunentatlon
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="not Sover ei gnLender" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xnl : | ang="en" >

An obl |gat|on and deli |verable obl i atlon characteristic.
Any obligation that is not E{Inﬁrl Y najorltyE owed to a
Soverei gh or Supranational gani zation. | SDA" 2003 Term

Not Soverei gn Lender
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="not Donmesti cCurrency" type="NotDonesticCurrency"” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl :1ang="en">

An obligation and deiivefable obligation characteristic.
Any obli'gation that 1s payable 1n any currency other than

t he doneStic currency. hestic currency is either the
currency so specified or, if no currency is specified, the
currency of (a) the reference entity, if the reference
entity is a sovereign, or (b) the jurisdiction in which the
rel evant reference éntity Is rganlsed, if the reference
entity is not a sovereign. |ISDA"2003 Term Not Donestic

Currency
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nanme="not Donmesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">

An obl'i gation and deiiverable obligation characteristic. If
the reféerence entity is a Sovereigh, this neans any
obligation that is not subject to the laws of the reference
entify. If the reference entlty is not a sovere|P this
nmeans anY obligation that Is ndot subject to th aws of the
urisdic |on of the reference entity. | SDA 2003 Term Not

nmestic Law
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enrent nane="listed" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xnl : 1 ang="en">

An obligation and deiiverable obl |g ation characteristic.
I ndi cat @s whether or not the obligation is quoted, [Iisted
or ordiparily purchased and sold on an exchange. ISDA 2003

Term Listed
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="not Conti ngent" type="Enpty" mi nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatlon xm : | ang="en" >

A deliverable obligation characteristic, In essence Not

Cbntlngent neans t e repaynent of princi pal canpot be
dependant on a formula/index, i.e. to prevent t he rlsk of

bei ng delivered an |nstrunment that h neve aY

el ement of principal, and to ensure at th bl i a ionis

i nterest bearing (on a regular schedule) ISDA 2003 Term

Not Conti ngent
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="not Donesti cl ssuance" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xml ;| ang="en">

An obligation and deliverable obligation characteristic.
Any obligation other than an obligation that was I ntended
to be offered for sale primarily in the donmestic narket of
the rel evant Reference Entity. This specifies that the
obligation nmust be an_internationally recogni zed bond. | SDA

2003 Term Not Donestic |ssuance
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="assi gnabl eLoan" type="PCDel i ver abl eCbl i gati onCharac" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnm :|ang="en"> o )
A deliverable obligation characteristic, Aloan that is
freely assignable to a bank or financial institution
w t hout the consent of the Reference Entity or the
guarantor, if any, of the Ioan (or the consent of the
aRpllcabIe borrower 1f a Reference Entity is guaranteei ng
the | oan) or any agent. |SDA 2003 Term Assighable Loan
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="consent Requi r edLoan" type="PCDel i verabl eObl i gati onCharac" m nCccurs="(
<xsd: annot ati on> .
<xsd: docunent ation xnl :|ang="en"> o )
A deliverable obligation characteristic. Aloan that is
capabl e of being aSsigned wth the consent of the Reference
En |t¥ or the guarantor, if any, of the |oan or any agent.
I SDA 2003 Terni Consent Required Loan
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . o . .
<xsd: el ement nanme="directLoanParticipation" type="LoanParticipation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en">
A deliverable obligation character a
rticipation agreement whereby t of .
: i | right

a

rea

n favolr of the sellér that provides the seller with
ecourse to the participation seller for a specified share
n a

e

istic. Aloan with
he buyer is capable
n of; a contractua

eating, or procuring the creatio

ny paynments due under the re|levant [oan which are
ecei ved by the particjipation seller. |1SDA 2003 Term
Direct Loan Participation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="transferable" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o ) )
A deliverable obligation characteristic. An obligation that
is transferable to institutional I nvestors w tholUt an
contract ual statutorr or regulatory restrictions. |SDA
2003 Term Transferable
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="maxi nunMaturity" type="Interval" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation xnl :|ang="en">

A deliverable obligation characteristic. An obligation that
has a remaining paturity fromthe Physical Settlénent Date
of not greater than the period specified. |SDA 2003 Term

Maxi mum Maturity
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="accel erat edOr Mat ured" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> o ) )
A deliverable obligation characteristic. An obligation at
time of default I1s due to mature and, due to be réepaid, or
as a result of downgrade/bankruptcy is due t
a result of an acceleration clause. |SDA 2003 Term
Accel erated or Matured
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="not Bearer" type="Enmpty" m nCccurs="0">
<xsd: annot at i on>



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

A deliverable obligation characterjstic. Any oblrgatron
that is not a bear@r instrupment. This applies to Bonds only
and is neant to avoid tax fraud and security/deli very

rovi sions that can potentially be associated wth Bearer

onds. | SDA 2003 Term Not Bearer
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at | on>
<xsd: document ati on xnl : |l ang="en">
obl i gation and deiiverabl e obligation characterrstrc
fined in the | SDA published add ional provisions fo
.'S. Muni ci pal  as Re erence Entit Y | SDA 2003 Term FuI
aith and edit Coligation LiabiTity
</xsd docunent at 1 on>
</ xsd: annot at | on>
</ xsd: el ement > . . o
<xsd: el enent nane="general FundObl i gationLi ability" type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An obligation and deI|verabIe Obll? ation characteristic.
Defined”in the | SDA published additional Brovrsrons for
U S. Municipal as Reference Entity. | SDA 2003 Term
General Fund Qoligation Liability
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) o
<xsd: el enent name="revenueCbligationLiability" type="Enpty">
<xsd: annot at | on>
<xsd: document ation xnl : 1 ang="en">
An obligation and delrverable obl igation characteristic.
Defined”in the | SDA Publlshed addi i onal provisions for
U S. Minicip as Re erence Entity. |SDA 2003 Term
Revenue Cbllgatron Liability
</ xsd: docunent ati on>
</ xsd: annot at | on>
4xuidemm
</ xsd: choi ce> o o . o . .
<xsd: elenent nane="i ndi rect LoanPartici pati on" type="LoanParticipation” m nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatlon xnl : 1 ang="en"
I SDA 1999 Term | ndirect Loan Par i pati
agglrcable as a deliverable oblrg on

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd; document ation xm :1ang="en">
free format string to Specify any excluded oblr atrons or
[1verabl e obligations, as the case nag
ference entity or_exc uded t&Bes of Ilgatlons or
|

ﬂcgg

tion. NJOIE: Only
under | SDA Credit

Q*Q}

e
e
el i verabl e obligations, Term  Excl uded
i gations/ Excl uded Eblrverable ol i gati ons
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd; docunment atjon xm : | ang="en">

9

This element Is used to speC|fy any other obligations of a
reference entity in both obligations and deliveéerable
obligations. The o bllgatlons can be specified free-form
I'SDA”2003 Term Other Obligations of a Reference Entity

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Depr ecat edSchedul edTer m nati onDate" fpm -annotati on: depr ecat ed="true"
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
DEPRECATED
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el enent nane="adj ust abl eDat e" type="Adj ust abl eDat e2"/ >
</ xsd: sequence>
</ xsd: conpl exType>



<xsd: conpl exType nanme="EntityType">

<xsd: annot af | on>

<xsd: docunment atjon xnl:lang="e

Defines a_codi

>
ing schene of the entity types defined in the | SDA

First to Default docunentation.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sranerntent>

<xsd: ext ensi on

<xsd:attribute nane="entityTypeSchenge"

base="xsd: normal i zedStri ng">

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >

</ xsd: conpl exType>

<xsd: co exT Eg nane="FeelLeg" >

<xsd conp ex
<xsd: ext ensi on

nt ent >

base="Leg" >

<xsd: sequence> T o )
<xsd: el enment nane="initial Payment" type="Initial Paynent" m nCccurs="0">

<xsd: annot at I on>
<xsd: document ation xm :lang="en">

Specifies a single flxed aynent that is payable by
ayer to the reCejver he initial paynment date.
a

t he
The

I xed paynent to be ard Is specified in terns of
known currency anpbunt. This el enent should be used for

CDS,

I'ndex trades and can be used for CDS trades where

it is necessary to represent a paynent from Seller to

Buye

r. For CDS trades where a paynent is to be made

from Buyer to Seller the feelLeg/singl ePaynent structure

nmust

be” used.

</ xsd: docunent at i on>

</ xsd; an

not at i on>

</ xsd: el ement >

<xsd: el enme
<xsd: ann
<xsd: d
gpec

uye
of a

</ xsd:

</ xsd; an

nt name="singl ePaynent" type="Si ngl ePaynment" mi nCccurs="0"

ot at i on>

ocunentation xm ;| ang="en">

ifies a single fixed ampunt that is payable by the

r to the seller on the fixed rate payer payment
The fixed anpbunt to be paid is specified in terms
known currency anount.

docunent ati on>

not ati on>

</ xsd: el ement > - - .
nt nane="peri odi cPaynent"” type="Periodi cPayment” m nCccurs="0">

<xsd: el ene
<xsd: ann
<xsd: d
Spec

paya

paye

eath

curr

am

app

55 he

t hos

t he

</ xsd:
</ xsd: an

otation>

ocunentation xm : | ang="en">

ifies a periodic schedule of fixed anbunts that are

ble by the buyer to the seller on the fixed rate

r paynment dates. The fixed anpunt to be paid on
paynhent date can be specified in terns of a known

enc annunt or as an anount calculated on a fornula

s g reference to a per annum fixed rate.

i cabl e busrness ¥ convention and busi ness day for

sting an fixed e Raye paynment date if it would
rwsé fall on a a i s not a business daY are

e specrfred in the dateAd ustments_el ement wthi
generaITerns component . DA 2003 Term
ocunent ati on>

not at 1 on>

</ xsd: el enent >

<xsd: el ene
<xsd: ann
<xsd: d
An o

i nde
(Ilfa

t he
over
condi

i nde

</ xsd:
</ xsd; an

nt nane="rmar ket Fi xedRat e" type="xsd: decinmal" m nCccurs="0">

otation>

ocunment ation xm :|ang="en"

ptional elenment that only has nmeaning in a credit
X trade. This el enent conhtains the credit spread
ir value") at which the trade was executed. Unlike

fixedRate of an i ndex, the narketFrxedRate vari es

the life of the index de endrn? on mark

itions. The market Fi xedRate is the price of t he
tradi ng desks.

x as quot ed bg
docunent ati on
not at 1 on>

</ xsd: el ement >

<xsd: el ene
<xsd: ann
<xsd:

4oP%
typi
coup

dat e
hand

nmon
</xsd

nt nane="paynent Del ay" type="xsd: bool ean" mi nCccurs="0">

otati on>

docunentatron xm : | ang="en" >

i cable to CDS on NBS to sPeC|fy whet her gnent
ys are appllcabl to |xe Anmount RRB
cally have a paynent e ay of 5 days between the
on date of the reference oblrgatron and the pa nent
of the synthetic swap 0 not, on_the ot
wi th both paynent dates bei ng on the 25th of each

docunent ati on>

type="xsd: anyURlI " defaul t="http://ww.fpnl .org/«

maxQccur s=" unbol



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Fi xedAmount Cal cul ati on">
<xsd: sequence> . . .
<xsd: el enent nane="cal cul ati onAnpunt" type="Cal cul ati onAmount" mi nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni: | ang="en"
The notional ampunt used in the cal cul ation of fijxed
amounts where an amount is calculated on a fornula basis,
i.e. fixed ampunt = fixed rate payer cal cul ati on ampunt X
fixed rate x fixed rate day count fraction. |SDA 2003 Term
Fi xed Rate Payer Cal cul ation Amount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="fi xedRate" type="Fi xedRat e">
<xsd: annot at | on>
<xsd: document ation xm : | ang="e
The cal cul ation period fixed
expressed as a decimal. i
represented as 0.05.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >

<xsd: el enent nane="dayCount Fraction" type="DayCountFraction" m nCccurs="0">
<xsd: annot at | on>

n">
rate. Apr annumrate
xed rate of 5/ovvould be

<xsd docunent ati on xml : | ang="en" > )
The da¥ count fraction. ['SDA 2003 Term Fixed Rate Day
Count Fraction,

</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane="Fi xedRat e" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
The calculation period fixed rate. A per annumrate, expres
as a decimal. A fixed rate of 5% woul d be represented as O.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: deci mal " )
<xsd:attribute nane="id" type—"xsd | D' use="optional"/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exTy e nane="Fi xedRat eRef er ence" >
<xsd: conpl exCont ent > .,
<xsd: ext ensi on base="Ref er ence" > ) )
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="FixedRate"/
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Fl oati ngAmount Event s" >
<xsd: sequence> .
<xsd: el enent nane="fail ureToPayPrincipal" type="Enpty" m nCccurs="0">
<xsd: annot at | on>
<xsd docunentatlon xm : | ang="en" >

sed
05.

Af oatln? rate paynment event. Corresponds to the failure
by the Reference Entlty to pay. an ex ected P i nci pal anDunt
or the payment of an_atCtual princip noun hat is_|ess

t han the expected princi pal anount. ISDA 20 03 Term Failure
to Pay Principal.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="interestShortfall" type="InterestShortFall" m nCccurs="0">
<xsd: annot at | on>
<xsd; documrent ati on xm : | ang="en">
A floating rate Faynent event. Wth respect to any
Ref erence” (bl i gati on Payment Date, either (a) the
non- paynment of —an Expected |nterest Anpunt. of (b)
aynent of an Actual Interest Anpunt _that is |ess
pected Interest Amount. |SDA 2003 Term Interes
Shortfall
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

t



<xsd: el ement nanme="witedown" type="Empty" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnl :lang="en">

A floatlnP rate paynment event. Results fromthe fact that
t he under ¥er writes down its outstanding principal anpunt
| SDA 2003 Term Witedown.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . o i
<xsd: el ement nanme="fl oati ngAnount Provi si ons" type="Fl oati ngAmount Provi si ons"” m nCccur s="(
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> o ) )
SReC|f|es_the fl oati ng afmount provisions associated with
the fl oati ngAmpunt Event s.
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > o . o . i
<xsd: el ement nanme="additi onal Fi xedPaynments" type="Additional Fi xedPayments" ni nOccurs="0":
<xsd: annot ati on>
<xsd: docunent ati on xm :|ang="en"> . ]
Specifies the events that will give rise to the paynent a
addi tional fixed Baynents.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) o
<xsd: conpl exType nane="Fl oati ngAnount Provi si ons" >
<xsd: sequentce> o .
<xsd: el ement nanme="WACCapl nt er est Provi si on" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentatjon xnl:lang="en">

As specified by the | SDA"Suppl ement for use with trades on
nort gage- backed securities, "WAC Cap" neans a wei ghted
aver age coupon or wel ghted average rate cap provi Sion
however defined in the Underlying Instrunents) of the
nderlying Instrunents that |imts, increases or decreases
the inferést rate or interest entitlement, as set out in
the Underlying Instruments on the Effective Date w t hout
regard to, any subsequent anendnent The presence of the
el ement S|gn|f|es that the provision is applicable, Froma
usage standpoint, this PrOVIS!On is typically aaﬁhlcable in
the“case of CMBS and not applicable inh case of S trades.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="st epUpProvi si on" type="Enpty" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunpentatjon xnl:lang="en">
As specified by the | SDA St andard Terns Sup?Ienent for use
w th trades on” nportgage- backed securities, The presence of
the element signifies that the provision is applicable. I|f
applicable, the apgllcable step-ug terns are specified as
part of that | SDA Standard Ter s _upPIenent._Fronla_usa e
standpoint, this provision is typically applicable in the
case of S and not applicable i n case of CMBS trades.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Gener al Ter ns" >
<xsd: sequence> ) ) )
<xsd: el ement nanme="effectiveDate" type="Adjustabl ebDate2" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xpl :lang="en"> )
The first day of the termof the trade. This day may be
subj ect to adjustnent in accordance with a business” day
convention. |'SDA 2003 Term Effective Date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="schedul edTerni nati onDat e" type="Deprecat edSchedul edTer ni nati onDate" m
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">

The schedul ed date on which the credit protection wll

| apse. NBY be specified as an adjusting or non-a Justlng_
date or alternatively as a period offsét fromthe effective
date. | SDA 2003 Term  Schedul ed Term nation Date. The
construct has been adjusted as part of the 4.3 release to
renove the choice with the relativeDate which was of txpe
Interval. As_part of the version5, the intent is to make

t he schedul eTerm nati onDate of type Adjustabl eDate2 and



renove the ad{ustabletnte node.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="sel | er Part yRef erence" type="PartyQ TradeSi deRef erence" >
<xsd: annot at | on>
<xsd: docupent ati on xn : | ang="en">
The seller of the credit protection. |SDA 2003 Term
Fl oati ng Rate Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="buyer Part yRef erence" type="PartyQO Tr adeSi deRef er ence" >
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">, )
The buyer of the credit protection. |SDA 2003 Term Fixed
Rat e Payer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="dat eAdj ust nents" type="Busi nessDayAdj ust ments" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatlon xm ;| ang="en" >
I SDA 2003 Terns: BusinesS Day and Busi ness Day Conventi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choj ce> . .
<xsd: el ement nane="ref erencel nformati on" type="Referencel nformation">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en">
This element contains al “the terns relevant t o defining
the reference entity and reference obligation(s).
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . .
<xsd: el ement nanme="i ndexRef er encel nfornmati on" type="I1ndexReferencel nformation">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the terns relevant to defining
the Credit Defaul t Swap | ndex.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement name="basket Ref er encel nf or mati on" type="Basket Ref er encel nf or mati on" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Thi s el enent contains all the terns rel evant to defining
the Credit Default Swap Basket
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenEnt>
</ xsd: choi ce> .
<xsd: elenent nane="addi ti onal Tern type="Additional Term m nCccurs="0" maxQccur s="unboun
<xsd: annot at | on>
<xsd: docurment ati on xnl :|ang="en"> ) )
This element 1s used for representing information contained
in the Additional Ternms field of the 2003 Master Credit
Derivatives confirm
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="substitution" type="Enmpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"> ) ) )
Presence of this elenent”indicates that substitution is
appl i cabl e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent name="nodi fi edEqui t yDel i very" type="Enpty" ninCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en"> o )
Presence of thIS elenent indicates that nodified equity
dellvery i's an i cab
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="1ndexAnnexSource" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base="xsd: normal i zedString">



<xsd: attribute nane="i ndexAnnexSour ceSchene" defaul t="http://ww.fpnl . org/codi ng-schen
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="1ndexl d">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normali zedStri ng">
<xsd: attribute name="i ndexl dSchenme" type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="1ndexNane" >
<xsd:sinpl eContent> _ -
<xsd: ext ensi on base="xsd: normalizedString">
<xsd: attri bute nane="i ndexNaneSchene" ftype="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane="| ndexRef erencel nf or mati on" >
<xsd: annot ati on>
<xsd: docunent ati on xmnd : [ ang="en">
A type defining a Credit "Default Swap | ndex.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce>
<xsd: sequence> )
<xsd: el ement nane="i ndexNanme" type="IndexNane">
<xsd: annot ati on>
<xsd: docunent atjon xnl:Ilang="en">
The nanme _of the index expressed as a free formt
string, FpM. does not define usage rules for this
el enent . )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="i ndexl d" type="Indexld" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd; docunentation xm :Ilang="en"> )
index identifier (e€.9g. RED pair code).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
<xsd: sequence> .
<xsd: el ement name="i ndexl d" type="I1ndexld" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm:lang="en"> )
A CDS index identifier (&.g. RED pair code).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> ) ) o )
<xsd: el enent nane="i ndexSeri es" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en">
i ndex series identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o .
<xsd: el ement nanme="i ndexAnnexVer si on" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml:lang="en"> .
i ndex series version identifier, e.g. 1, 2, 3 etc.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="i ndexAnnexDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl:Ilang="en">
A i ndex series annex date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="i ndexAnnexSource" type="I|ndexAnnexSource" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
A CDS i ndex series annex source.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="excl udedRef erenceEntity" type="Legal Entity" m nQccurs="0" nmaxCccurs="1



<xsd: annot ati on> .
<xsd: docunentati on xnl : | ang=
Excl uded reference entit
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="tranche" type="Tranche" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentati on xml :lang="en">
Thi s el ement contai ns tranche terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nanme="settl edEntityMatrix" type="SettledEntityMatrix" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl .l ang="en"> ) ]
Used to specify the Relevant Settl ed EntltY Matri x when
there are settled entities at the tine of the trade.
</ 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> o
<xsd: conpl exType name="1niti al Paynent">
<xsd: sequence> )
<xsd: group ref="PayerRecei ver.nodel "/> )
<xsd: el enent nane="adj ust abl ePaynment Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xn1:|an?="en"> ) ) )
A fixed paynent date thaf shall be subject to adjustnment in
accordance’wth_ the aPPllcabIe busi ness day convention if
it would otherwise fall on a day that is not a business
day. The applicabl e busi ness day conventi on and busi ness
day are those specified in the dateAdjustnents el enent
wthin the ?eneraITerns component .
</ xsd: docunentati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm : |l ang="en">
The adj usted paynent date, This date shoul d al ready be
adj usted for any applicabl e busi ness day convention. This
conponent is not intended for use in trade confirmati on but
may be sReC|f|ed to allowthe fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enrent nane="paynent Amount" type="NMoney">
<xsd: annot ati on> |
<xsd; docunent ati on xm : | ang="en" >
A fixed paynent anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="Interest ShortFall">
<xsd: sequentce> .
<xsd: el ement name="interestShortfall Cap" type="Interest Shortfall CapEnuni >
<xsd: annot at i on>

<xsd: docunent ati on xn1:|an?:"en"> ]
Specifies the nature of tThe interest Shortfall|l cap (i.e.
Fi xed Cap or Variable Cap) in the case where it is
applicable. 1SDA 2003 Term Interest Shortfall Cap

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="conpoundi ng" type="xsd: bool ean"/> i
<xsd: el ement nanme="rat eSource™ type="Fl oati ngRat el ndex" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en"> )
The rate source in the case of a variable cap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> o )
<xsd: conpl exType nane="LoanParti ci pati on">
<xsd: conpl exCont ent > ] ) )
<xsd: ext ensi on base="PCDel i ver abl el i gati onChar ac" >



<xsd: sequence> o o . . .
<xsd: el ement name="qual i fyi ngParticipationSeller" type="xsd:string" mnQCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnj:!an?;"en?> o
If Direct Loan Participafion is specified as a |
deliverabl e obligation characteristic, this specifies
anY requirenents for the Qualifying Participation
Seller. The requirenments nay be |iSted free-form | SDA
2003 Term Cuallfglng Participation Seller
</ xsd: docunentati on
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Mat ri xSource">
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normali zedStri ng"> )
<xsd:attri bute nane="settl| edEntityMatrixSourceSchene" default="http://ww.fpmn.org/cod
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Mul ti pl eVal uati onDat es" >
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="Si ngl eVal uati onDat e" >
<xsd: sequence> ) o )
<xsd: el ement nanme="busi nessDaysThereafter" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xm : Il ang="en"> )
The nunber of business days between successive
val uation dates when nultiple valuation dates are
applicable for cash settlenment. |SDA 2003 Term
Busi ness Days t hereafter
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el ement nanme="nunber Val uati onDat es" type="xsd: positivelnteger” m nCccurs="0">
<xsd: annot at | on>

<xsd: docunentation xnl:|ang="en"> o )
Where nultlple val uation dates are specified as being
applicable for cash settlement, this element specifieés
ay t he nunber of applicable valuation dates, and (b?
he nupber of business days after satisfaction of al
conditions to settlenent when the first such val uation
date occurs, and &c) t he nunber of business daYS
t hereafter of each successive valuation date. 1SDA 2003
Term WMultiple Valuation Dates
</ 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: conpl exType nanme="Not Donesti cCurrency" >
<xsd: sequentce> .
<xsd: el ement name="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_ xm : | ang="en"> )
An explicit sPeC|f|cat|on of the donestic currency.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="nbl i gati ons">
<xsd: sequence> . .
<xsd: el ement nane="cat egory" type="CbligationCat egoryEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;| ang="en">

Used in both obligations and deliverable obljgations to
reBresent a _class or t¥ge of securities which apply. | SDA
2003 Term Cbligation tegory/ Deliverable Obligation

Category .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="not Subor di nat ed" type="Enpty" m nQccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic. An
obligation that ranks at |east equal wth the nbst senior



Reference Qvligation in priority of payment or, if no

Ref erence, bl i ?atlon is specified in the rel ated
Confirmation he obllgatlons of the Reference Entity that
are senior. |SDA 2003 Term Not Subordi nated

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

<xsd: el enent nane="specifi edCurrency" type="SpecifiedCurrency" m nCccurs="0">

<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
An obligation and deiiverable obligation characteristic.
The currency or currencies in which an obligation or
deliverabl e’ obligation nust be payable. |SDA 2003 Term
Speci fied CUrrencg
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement nanme="not Sover ei gnLender" type="Enpty" m nCccurs="0">

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

An obligation and deiiverabl e obligation characteristic.
Any obligation that is not primari (maj orltyE owed to a
Soverel gh or Supranational gani za |on | SDA" 2003 Term

Not Soverei gn Lender
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el emrent > . i
<xsd: el ement nane="not Donmesti cCurrency" type="Not Donesti cCurrency"
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">

An obligation and dellverable obligation characteristic.
Any obligation that i1s payable in any currency other than
the doneStic currency. hestic curréncy is elther t he
currency so specified or, if no currency is specified, the
currency of (a) the reference entity, if the reference
entity is a sovereign, or (b) the jurisdiction in which the
rel evant reference entity Is organised, if the reference
entlty is not a sovereigh. |SDA™2003 Term Not Donestic

Cur rency
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="not Donesti cLaw' type="Enmpty" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl : 1 ang="en">

An obligation and deiiverable obligation characteristic. |f

the reference entity Is a Sovereigh, this neans any

obl i atlon that is not subject to the laws of the reference

entify. If the reference entity is not a sovere|P this
neans anY obli atlon that is not subject to th ams of the
urlsdlc |on o] he reference entity. |SDA 2003 Term Not

nmestic Law
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="listed" type="Enmpty" ninQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni :|ang="en">

An obligation and deliverable obligation characterlst icC.
I ndi cat @s whether or not the obligation is quoted, [Iisted
or ordiparily purchased and sold on an exchange. ISD A 2003

Term Listed
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="not Donesti cl ssuance" type="Enpty" m nCccurs="0">

<xsd annot ati on>

<xsd: docunentatlon xnl ;| ang="en" > i
An obl| |gat|on and deiivefabl e obligation characteristic
Any obligation other than an obligation that was |ntended
to” be of ered for sale Erlnarll¥ in the donmestic market of
the rel evant Reference Entit his specifies that the
obligation pust be an |nternat|onally recogni zed bond. | SDA
2003 Term Not Donestic |ssuance

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce m nCccurs="0">
<xsd: el enent nane—"fulIFalthAndCredlthLlablI|ty type="Enpty">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An obligation and deiiverabl e obligation characteristic.
Defined”in the | SDA publlshed addi tional provisions for

m nCccur s="0">



U. S. Minicipal as Reference Entlty, | SDA 2003 Term Ful
Faith and edit Oonligation Liability
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . o
<xsd: el ement nanme="gener al FundQbl i gationLi ability" type="Enmpty">
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en">

An_obligation and deliverable obllgatlon characteristic.
Defined”in the | SDA published additional BrOVISIonS for
U S. Municipal_ as Reference Entity. |SDA 2003 Term
General Fund Cbligation Liability

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) o
<xsd: el ement nane="revenuebligationLiability" type="Enpty">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> ) o
An obligation and deliverable obligation characteristic.
Defined i n the | SDA Publlshed addi tional provisions for
U S. Municipal as Reference Entity. |SDA 2003 Term
Revenue Obligation Liability
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el enent nane="not Conti ngent" type="Enpty" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> o
E: y allowed as an~obligation charcteristic under
| SDA Credit 1999. In essence t Contingent neans the
repayment of principal cannot be dependant on a .
formul a/index, |.e. to prevent the risk of being delivered
an instrunent that may never pay any el ement of “princi pal
and to ensure that the obllga Ion 1S interest bearing (on a
requl ar schedule). |SDA 2003 Term Not Conti ngent
</ xsd: docunent ati oh>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="excl uded" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd; docupentation xm : |l ang="en">

Afree format string to Specify any excluded obligations or
deliverabl e obligations, as the case HHE be, of the
reference entjty or excluded t¥8es of obligations or
del i verabl e obljgations. | SDA 03 Term . Excl uded
Cbllgatlons/Expluded Del i verabl e Obligations

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) ) )
<xsd: el enent nanme="ot hRef erenceEntityCbligati ons" type="xsd:string" mnCccurs="0">
<xsd: annot ati on> .
<xsd; docunentatjon xnl :Ilang="en">

This element 1s used to Specify any other obligations of a
reference entity in both obligations and deliverable
obligations. The obligations Can be specified free-form

| SDA"2003 Term O her "Obligations of a Reference Entity

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . o . .
<xsd: el ement nane="desi gnatedPriority" type="Lien" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
Applies to Loan CDS, to indicate what lien |evel is
appropriate for a deliverable obligation. Example: a 2nd
[1en Loan CDS would inply that the deliverable obligations
are 1st or 2nd lien | oans.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="PCDel i ver abl eObl i gati onChar ac" >
<xsd: sequence> ) )
<xsd: el enent name="partial CashSettl enment" type="Enpty" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xm :|ang="en">
Specifies whether either ' Partial Cash Settlement of
Assi gnabl e Loans', 'Partial Cash Settl|lenment of Consent

i
Required Loans' or 'Partial Cash Settlenent of | o
Participations' is applicable. If this elenment is specified
and Assignable Loan is a Deliverable Cbligation
Chracteristic, any Assignable Loan that 1S deliverable, but



where a non-recei pt of Consent bz the Physical Sett|ement

Dat e has occurred, the Loan can be cash Settled rather than

Egy3|calky delivered. |If this elenent Is specified and
hsent Required Loan is a Deliverable Cbl|%at|pn

Characterisitc, aa% Consent Required Loan that is

deliverabl e, but ere a non-recei pt of Consent by the

Ph¥3|cal Settl enment Date has occurred, the Loan can be cash

settled rather than ph¥3|caII¥ delivered. If this el enent

is specified and Direct Loan Participation is a Deljverable

ol igation Characterisitic, any Participation that is

del 1 ver abl e, but ere this participation has not been

ef fected ghas not conme into effect) by the Physica

Settlement Date, the participation can be cash settled

rat her than physically delivered.

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

</ xsd: sequence>
</xsd:conPIexType> o
<xsd: conpl exType name="Peri odi cPaynent" >
<xsd: sequentce> .
<xsd: el ement nanme="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunmentati on xm : |l ang="en" > )
ghF time interval between regular fixed rate payer paynent
at es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="firstPeriodStartDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The start date of the jnitial calculation period if such
date is not equal to the trade' s effective date. It mnust
only be specified if It is not equal to the effective date.
The” appl i cabl e busi ness day conventi on and bu5|ness_da¥ are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in a transaction suppl enment FpM
representation defined wthin the referenced general terns

confirmation agreenent).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="firstPaynment Date" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm :|ang="en">
The first unadjusted fixed rate payer paynment date. The
aRpllcabIe,bu3|ness day convention and busi ness daK_are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in ransacti on suppl ement FpM
in referenced general terns

st
at
representation defined with t he
confirmation agreenent). |SDA 2003 Term Fi xed Rate Payer
Payment Date
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="| ast Regul ar Paynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:!an?:"en?>
The last requl ar unadjusted fixed rate payer paynent date.
The applicabl e business day convention and business day are
those specified in the dateAdjustnments elenent within the
general Terns conponent (or in a transaction supplenment FpM
representation defined within the referenced general termns
confirmation agreenment). This el enent should Only be

included if thére is a finpal payment stub, i.e. Wwhere the
| ast regul ar unadjusted fixed rate payer Faynent date Is
not equal to the scheduled termnnation date. |SDA 2003

Term Fixed Rate Payer Paynent Date
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="rol | Convention" type="Roll Conventi onEnunt m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en"> )
Used in conjunction with the effectiveDate,
schedul edTerm nati onDat e, firstPaynent Date, i
| ast Regul ar Paynent Dat e and payment Frequency to deternine
the regul ar fixed rate payer paynent dates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>



<xsd: el ement nane="fixedAnount" type="Mney">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|anP:"en"> )
A fixed payment anount. I'SDA 2003 Term Fi xed Anount
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="fi xedAnmount Cal cul ati on" type="Fi xedAnount Cal cul ati on">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en">
This el enent contains all’ the terns rel evant to )
calculating a fixed anount where the fixed anmount is
cal cul ated™by reference to a per annumfixed rate. There
is no _corresponding | SDA 2003 Term The equivalent is Sec
5.1 "Cal cul ation of Fixed Amount™ but this in itself is
not a defined Term
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> . . .
<xsd: el ement nane="adj ust edPaynent Dat es" type="Adj ust edPayment Dat es" m nCccurs="0" maxQcc
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">

An optional cashflowlikeé structure allomnn? t he equi val ent
representation of the periodic fixed paynents in ternms of a
series of adjusted paynent dates and anmbunts. This is

I ntended to support apPIgcatlon integration within an
organi sation and is not Intended for use in inter-firm
comunication or confirmations. |SDA 2003 Term Fixed Rate

Payer Paynment Date
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: co exTxpe nane="Physi cal Sett| enent Peri od" >
<xsd: choj ce . o
<xsd: el ement nanme="busi nessDaysNot Speci fi ed" type="Enmpty">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> )
An explicit indication that a nunber of business days are
not specified and therefore | SDA fallback provisions should

apply. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="busi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context in which"this elenent is used. | SDA 2003
Term Busi ness. Da
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="maxi munBusi nessDays" type="xsd: nonNegati vel nt eger">
<xsd: annot ati on> .
<xsd: docunentatjon xpl :lang="en">

A maxi mum nunber of business days. Its precise nmeaning is
dependant on the context in which this elenment Is use
Intended to be used to limt a particular |SDA fall back

pravi si on. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</xsd:conPIexType> .
<xsd: conpl exType nanme="Physi cal Settl enent Ter ns" >
<xsd: conpl exContent> .
<xsd: ext ensi on base="Settl| ement Terns" >
<xsd: sequence> ) ) ) ) )
<xsd: el ement nane="physi cal Settl enent Peri od" type="Physical Settl enent Peri od" m nCccur
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> ) )
The nunber of business days used in the determ nation
of the physical sett|enent date. The physica
settlenent date is this nunber of business days after
all applicable conditions to settlenent are satisfied.
If a number of business days Is not specified fallback
provisions apply for determning the nunber of business
days. |If Sectioh 8.5/8.6 of the 1999/2003 | SDA .
initions are to apply the businessDaysNot Speci fi ed
el ement should be included. If a specified nunber of



busi ness days are to apPIy t hese should be specified in
t he businessDays element. |If Section 8.5/8.6 of

1999/ 2003 I SDA Definitions are to appIK but capped at a
maxi mum nunber  of busi ness days then the naxi num nunber
shoul d be specified in the maXi munBusi nessDays el enent.
| SDA 2003 Term Physical Settlenment Period

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . .
<xsd: el ement nanme="del i verabl eCbl i gati ons" type="Deliverabl eoligations" m nQOccurs="(
<xsd: annot ati on>
<xsd; docunmentati on xm : |l ang="en" >
This element contains all" the I SDA terns relevant to
defining the deliverable obligations.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement name="escrow' type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd:dopunentat|on_xn1:Ian?;"en"> . .
If this elenent is specified, indicates that physica
settl enent nust take place through the use of anh escrow
agent. (For Canadi an counterparties this is always "Not
Applicable". | SDA 2003 Term EScrow
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement name="si xt yBusi nessDaySett| enment Cap" type="xsd: bool ean
<xsd:annot ation> | Y
<xsd: docunent ati on_xnl : | ang="en" >

m nCccur s="0">

If this elenent is specified, for a transaction
docunment ed under the 2003 ISDA Credit Derivatives
Definitions, has the effect of jncorporating the
| anguage set forth belowinto the confirmation. The
secfion references are to the 2003 I SDA Credit
Derivatives Definitions. hbtmnthstandln? Section 1.7 or
anY provisions of Sections 9.9 or 9.10 fo the contrary,
but w t hout re{udlce to Section 9.3 and (where
applicable) Sections 9.4, 9.5 and 9.6, if the
Term nati on Date has not occurred on. or Prlor to. the
date that is 60 Business Days follow_ng the Physica
Settl ement _Date, such 60th Business EBY shal | . be deene
to be the Termnation Date with respect to this
Transaction except in relation to any portion of the
Transaction (an 'Affected Portion") |n_resRect of
which: (1) a valid notice of Buy-ih Price has _been
delivered'that 1s effective fewer than three Business
Days prior to such 60th Business Da&, in which case the
Term nation Date for that Affected Portion shall be the
third Business Day following the date on which such
notice is effective; or. (2) Buyer has, purchased but not
Del i vered Deliverabl e Ooligations valld&%,sReC|f|ed by
Sel ler pursuant to Section 9.10(b), in which case the
Term nation Date for that Affected Portion shall be the
tenth Business Day following the date on which Seller
%alldly speci fied such Deliverable Ooligations to

uyer .

</ 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="Protecti onTerns" >
<xsd: sequence> )
<xsd: el enent nanme="cal cul ati onAnount" type="Money" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
The notional anobunt of protection coverage. |SDA 2003 Term
Fl oati ng Rate Payer Cal cul ati on Anpunt
</ xsd: docuUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="credi tEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xn1:|anP:"en"> ) )
Thlstelenent contains all the |ISDA terns relating to credit
events.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="obligations" type="Cbligations" m nCccurs="0">



<xsd: annot ati on>

<xsd: docunent ati on xm : | ang="en" >
The underlyrng obligations of the r
ou are buying or_ sélling protectio
ailure to” Pay, [igation Accelera
Def aul t, Restructurrng, Repudi at i on
with respect to these obligations

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="fl oati ngAnount Event s"
<xsd: annot ati on>

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

Thi s el enment contains the | SDA terﬂs
e

floating rate paynent events and t
fixed paynents, applicable to the c
transactions on nvrtgage-backed sec
pay- as-you- go or
</ xsd: docunentati o
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>

<xsd:attribute nane="id" type="xsd:|D' use="
</ xsd: conpl exType>
<xsd: co exType nane="ProtectionTer nsRef eren

<xsd: annot af | on>
<xsd; docunentation xnl ;| ang="en">
Feference to ProtectronTerns conponent .
</ xsd: docunent ati on>
</ xsd: annot at.i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Ref er en
<xsd: attribute nane="href"
</ xsd: ext ensi on>

nce" >
t

ype="xsd: | DREF"

eference entity on which
n, The credit events
tion, Qbligation .

/ Moratorium are defined
| SDA 2003 Term

t ype="Fl oat i ngAnount Event s"

e
i onal
redi S
uritie

B hySi Cal settlenent.
n

optional"/>
Cell >

</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: co exType nane="Referencel nfornmation">
<xsd: sequence> ) )
<xsd: el enent name="referenceEntity" type="Legal Entity">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en">
The corporate or soverergn entity on which You are buyin
or selling protection an successor that assunes al
substant 1 al all of its con ractual and ot her obli atrons
It is vital to use the correct |egal nanme of the enfity and
to be careful not to choose a subSidiary if you reaIIy want
to trade protection on a parent conpany. Please note,
Ref erence Entities cannot be senior or.subordi nated. is
the obligations of the Reference Entities that can be
seni or of subordinated. |SDA 2003 Term Reference Entity
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>

<xsd el ement name="referencebl i gati on"
<xsd: annot at | on>
<xsd: document ati on xm :

| ang="en"
The Reference Onli

gation’is a frnancrm

type="Ref erencel i gati on"

i nstrunent that

is elther Issued of guaranteed by the reference entity.
It serves to clarify the precise reference entity
protection is being offered upon, and its |egal position
with regard to other related Tirms
&Barents/subsrdrarres) Furthernore the Reference

Irga ion is VWAYS del | ver abl e and establ i shes the Pari
PassU ranking (as the deliverable bonds nust rank equa
Eglthe eference obligation). |1SDA 2003 Term Reference

I gat

</ xsd: doc unentat|0n>

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

<xsd: annot ati on>

<xsd: document ation xm :1ang="en">

"noRef erencebl i gati on"

type="Enpty">

Used to indicate that thére is no Reference Obligatijon
associated with this Credit Default Swap and that there
w | | never be one.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane=
<xsd: annot ati on>
<xsd: docunent ati on xm :

"unknownRef er enceCbl

| ang="en" >

gation" type="Enpty">

Used to indicate that thé Reference obligation associ ated

m nCccur s="0">

use="requi red" ecore:reference="Protection

maxCccur s=" unboundec



with the Credit Default Swap is currently not known. This
is not valid for Legal Confirmation purposes, but is
vali1d for earller stages in the trade Iife cycle (e.g.
Broker Confirnation)
</ xsd: docunent at i on>
</ xsd: annot at i on>

</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el enent nane="al | Guar ant ees" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn : | ang="en"
I ndi cat es whet her an obllgatlon of the Reference Entity,
guaranteed by the ReferenCe Entity on behal f
non-Affiliate, is to be considered an Cbligation for t he
purpose of the transaction. |t w | be conSi dered a )
|1 gation if aIIGharantees i's apPI bIe true and not |f
aIIGUarantees is inapplicable (false). |SDA 2003 Term All
Guar ant ees
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="referencePrice" type="xsd:decimal" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
Used to determne (a) for phy5|cally settled trades, the
Physrcal Settl ement Anount, mhrc e ual's the Floating Rate

Payer Cal cul ation AnDunt tlnes efer ence Price and (b
for cash settl ed tra es ettl enent Anpunt, mh Ic
equal s the greater of |L he d fference bet ween t he
Ref erence Price and the Final Price and (ii) zero. |SDA

2003 Term Reference Price
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="referencePolicy" type="Enpty" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Gﬁplrcable to the transactions on nnrtgage backed security,
can nake use of a reference pol ICY Presence of the
el enent |nd|cates that the reference policy is appl |cable,
absence inplies that it Is not.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="securedList" type="xsd: bool ean" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xn:|ang="en">

Wth respect to any day, the list of Syndicated Secured

ol | gatlons of the” Designated Pr|0r|t¥ of the Reference
Enti Y ubl i shed bg Markit Goup Limted or any successaor
thereto appoi nted by the Specified Dealers (the "Secured
List Publisher”) on or npst recently before such day,_ which
[ist is current & avai l able at [http://ww markit.conj.

| SDA 2003 Term Rel evant Secured List.

</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Referencel i gation">
<xsd: sequence>
<xsd: chol ce>
<xsd: e| enent ref="bond"/ >
<xsd:. el enent ref=" convertr [
<xsd: el enent ref="nortgage"/
<xsd: el ement ref=" Ioan />
</ xsd: choi ce>
<xsd: choj ce m nCccur s="0"> . .
<xsd: el enent nane="prinmaryCbligor" type="Legal Entity">
<xsd: annot at | on>
<xsd: docupentatijon xnl:Ilang="en"
The entity prrnarrl¥ res onsrble for repaying debt to
creditor as _a resul orrow ng or issuing bonds. | SDA
2003 Term Prrnarg Cblrgor
</ xsd: docunent at 1 on
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement name="pri maryol i gor Ref erence" type="Legal EntityReference">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en"> ]
A pointer style referencé to a reference enti y def i ned
el sewhere in”the docunment. Used when the referénce entity
is the primary obligor.

eBond"/ >
>



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>,
<xsd: choi ce m nCccurs="0" maxQccur s="unbounded" >
<xsd: el ement nanme="guarantor" type="Legal Entity">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" >
The party that guaranteeS by way of a contractual .
arrangenent to pay the debtS of "an obligor if the obllgor
IS unable to nake the required paynents itself. |SDA 2003
Term QGuar ant or
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="guar ant or Ref erence" type="Legal EntityReference">
<xsd: annot ati on> |
<xsd: docunentatjon xpl :Ilang="en"> ) )
A pointer style reference to a reference entity defined
el sewhere in"the docunent. Used when the referéence entity
is the guarantor.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="ReferencePair">
<xsd: sequentce> . .
<xsd: el ement nane="referenceEntity" type="Legal Entity">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> . .
The corporate or sovereign entity on which You are buyjng
or selling Protectlon_an any successor that assumes all “or
subst ant 1 al all of its contractual and other obligations.
It s vital to use the correct |egal nane of the enfity and
to be careful not to choose a subSidiary if you really” want
to trade protection on a parent conpany. Please note, .
Ref erence Entities cannot be senior or subordinated, It is
the obligations of the Reference Entities that can_be
seni or of subordi nated. |SDA 2003 Term Reference Entity
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> . . . .
<xsd: el ement nanme="referencebligation" type="Referenceligation">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

The Reference hligation™is a financial instrunment that
is either issued of guaranteed by the reference entity.
It serves to clarify the precise reference entity
protection is being offered upon, and its |egal position
with regard to other related tirns
&Barents/sub3|d|ar|es). Furthernore the Reference )
l1gation 1s ALWAYS del | verabl e and establishes the Pari
PassU ranking (as the deliverable bonds nust rank equa
to the reference obligation). |1SDA 2003 Term Reference
Cbllgatlon .
</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nane="noRef erenceCbligation" type="Enpty">
<xsd: annot ati on>
<xsd: docunent ation xpl:lang="en"> ) )
Used to indicate that there is no Reference Ohligation
associated with this Credit Default Swap and that there
w || never be one.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el ement nane="entityType" type="EntityType">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> ) )
Defines the reference _en |t¥ tEges corresponding to a list
of types in the ISDA First fo fault docunentatfion
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="Ref er encePool ">
<xsd: annot at | on>



<xsd; docunentation xm ; Ian% en"> )
This type contains all e reference pool itens to define the
reference entity and reference obligation(s) I n the basket.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="ref erencePool | tent type="ReferencePool Itent maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ref erencePool I tent >
<xsd: annot at | on>
<xsd: document ati on xn : Ian% ">
This type contains all e constltuent wei ght and reference
i nfornmati on,
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . . . .
<xsd: el enent nane="constituent Wi ght" type="ConstituentWight" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : 1 ang="en"
Descri bes the wei ght of @ach of the constituents within the
baskﬁE dIf not provided, it is assumed to be equa
e
</xsdgdocunentat|on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="ref erencePair" EyP "Ref erencePair"/>
<xsd: el ement nane="protectionTernsRefere
<xsd: annot ati on> |
<xsd; docunent ati on xm : Ian?- en" > ) )
R?ference to the docunmentation terns applicable to this
item
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

nce" type="ProtectionTernsReference" m nQccurs="(

<xsd: el enent nane="sett| ement Ter nsRef erence" type="Sett| enment Ter nsRef erence" m nCccur s="(

<xsd: annot at | on>
<xsd; document ati on xm : | ang="en"
Reference to the settlenent terns applicable to this item
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexT pe>
<xsd: co engpe nane="Schedul edTer ni nati onDat e" >
<xsd: choi ce
<xsd el ement nane—"ad{ustableDate type—"AdJustabIeDateZ"/>
<xsd: el enent nane="rel ativeDate" type="Interval"/>
</ xsd: choi ce>
</xsd conPIexT pe>
<xsd conp exType nane="Settl edEntityMatrix">
<xsd sequence> .
<xsd: el enent name="matri xSource" type="MatrixSource">
<xsd: annot at | on>
<xsd: docunent atj on xni ;| ang="en">
Rei evant settled entity matrix source.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="publicationDate" type="xsd:date" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
Specifies the publication date of t he applicabl e version of
t he natrlx When this elenent is omtte t he St andard
Terns Supplenent deflnes rules for mhlch ver5|on of the
matrix I's aPp i cab
</ xsd: docunen at|0n>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Sett| enent Ter ms" >
<xsd: sequence> .
<xsd: el enent nane="settl| ement Currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on_xm : | ang="en" >
I SDA 2003 Term Settiement Currency
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> . .
<xsd:attribute name="id" type="xsd:|D' use="optional"/>
</ xsd: conpl exType>



<xsd: conpl exType nanme="Sett| ement Ter nsRef er ence" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > )
Ref erence to a settlenent terns derive
(cashSett | enent Ternms or physical Settl
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Ref erence"> . )
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Settl enent
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Si ngl ePaynment " >
<xsd: sequence> )
<xsd: el ement nane="adj ust abl ePaynment Dat e" type="xsd: dat e" >
<xsd: annot ati on> | Y
<xsd; docunentation xm : |l ang="en"> )
A fixed anount paynment date that shall| be subject to
adjustnent i n accordance with the aPPllcabIe usi ness day
convention if it_would otherw se fa on a day that is not
a business day. The applicabl e busi ness day conventi on and
busi ness dax,are those specified in the dat eAdj ust nents
el enent wthin the general Ternms conponent. |SDA 2003 Term
Fi xed Rate Payer Paynent te
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="adj ust edPaynent Dat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The adj usted paynent date, This date shoul d al ready be
adjusted for any applicabl e business day convention. This
component is not intended for use in trade confirmati on but
may be sReC|f|ed to allowthe fee structure to al so serve
as” a cashfl ow type conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent nanme="fi xedAnount" type="Mney">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> )
A fixed paynent anount. T'SDA 2003 Term Fi xed Amount
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Si ngl eVal uati onDat e" >
<xsd: sequence> ) ) )
<xsd: el enent nanme="busi nessDays" type="xsd: nonNegati vel nteger" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) ) )
A nupber of business dayS, Its precise neaning i s dependant
on the context 1n which"this elenent is used. | SDA 2003
Term Busi ness Da
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType nane="Speci fi edCurrency">
<xsd: sequence> )
<xsd: el ement nane="currency" type="Currency" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Tranche">
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en" >
This type represents a Tranche.
</ xsd: dotunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nane="attachment Poi nt" type="xsd: deci nal ">
<xsd:annot ati on> | Y
<xsd: docunent ati on xnl :lang="en">
Lower bound percentage of the loss that the Tranche can

d construct
ement Ter ms) .



ttachment point of 5%
fference between

ca the width of the
nt the val ue between 0

endure, expressed as a decimal. An a
woul d "be represented as 0.05, e di
Attachnent and Exhaustion points is
Tranche. A schema facet to constra
to 1 will be introduced in FpM. 4.3
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="exhausti onPoi nt" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Upper bound percentage of the |loss that the Tranche can
endure, expressed as a decinmal. An exhaustion point of 5%
woul d be represented as 0.05, The difference between
Attachnent and Exhaustion points is call the wdth of the
Tranche. A schema facet to constraint the val ue between 0
to 1 will be introduced in FpM. 4. 3.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="i ncurredRecoveryAppli cabl e" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd:; docunent ation xnl ;I ang="en">

Qut st andi ng Swap Notional Ampunt _is defined at any tinme on
any day, aS the greater_of: (a). Zero, If Incurred” Recovery
Ambunt ® Appl i cabl e: Fb? The O'iginal Swap Notional Amount

m nus the sum of al ncurred Loss Anmounts and all Incurred
Recovery Anounts (if any) determ ned under this
Confirmation at or priof to such tinme. lncurred Recovery
Amount not popul ated: (b) The Oiginal Swap Notional Anount
m nus the sumof all Incurred LosS Anpunts determ ned under

this Confirmation at or prior to such tine.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: co engpe name="Val uat i onDat e" >
<xsd: choi ce ] ) ) )
<xsd: el ement nane="si ngl eVal uati onDat e" type="Si ngl eVal uati onDat e" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en"> o )
Where single valuation date I's specified as being,
applicabl e for cash settlenment, this el ement specCifies the
nunber of business days after satisfaction of al
conditions to settlenent when such val uati on date occurs.
| SDA 2003 Term Single Valuation Date
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="mul ti pl eVal uati onDat es" type="Milti pl eVal uati onDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> o )
VWhere nultiple valuation dates are specified as being
aRpllcabIe or cash settlenent, this elenment specifiés (a)
t he nunber of  applicable valuation dates, and b? t he
nunber of business days after satisfaction of al
conditions to settlenent when the first such val uation
occurs, and (c) the nunber of business days thereafter
each successive valuation date. |SDA 2003 " Term Miltip
Val uati on Dat es
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType> ) ) ) )
<xsd: el enent nane="credit Def aul t Swap" type="CreditDefaul t Swap" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en">

In a credit default swap one party (the protection seller).
agrees. to conpensat e anot her partK the protection buyer)’if a
speci fied conpany or Sovereigh (the reference entity
experiences a credit event, indicating it i1s or may be unable
to service its debts. The protection Seller is typically paid a
fee and/or premum expressed as an annual | zed percent of the
notional 1 n basis points, regularly over the Iife of the
transaction or otherw se as agreed by the parties.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . . . .
<xsd: el ement nanme="cr edi t Def aul t SwapOpti on" type="CreditDefaul t SwapOpti on" substituti onG oup:
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



An option on a credit default swap.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: schena>
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