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1.1 AveragingInOutEnum

1.1.1 Description:
The type of averaging used in an Asian option.
1.1.2 Contents:

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

Source

Description

I}/alue
In

http://www.FpML.org

he average price is used
to derive the strike price.
Also known as "Asian
strike" style option.

Out

http://www.FpML.org

he average price is used
to derive the expiration
price. Also known as
"Asian price" style option.

(Both

http://'www.FpML.org

The average price is used
to derive both the strike

and the expiration price.

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Schema Fragment:

<xsd: si npl eType nanme="Aver agi ngl nQut Enunt' >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">

The type of
</ xsd: docunent ati on>

averagi ng used in an Asian option

<xsd: docunentati on source="http://ww. FpM.. org" xnl :lang="de">

Art der Durchschnittsberechnung.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">
<xsd: enuneration value="In">
<xsd: annot ati on>
<xsd: \
The average price is used to derive t
known as "Asian strike" style option
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd. enuner at i on> . .
<xsd: enuneration val ue="Qut">
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww.F
The average price is used to de
Al'so known as "Asian price" style option

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumner at i on>
<xsd: enunerati on val ue="Bot h" >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww.F
The average price is used to derive b
expi ration price.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>

ML
oUn

.0
t

docunent ati on source="http://ww. FpM.. org"
e strike price.

M.. or g"

xm ; l ang="en" >

Al so

I\ xm : | ang="en" >
rive the expiration prrce.




1.2 AveragingMethodEnum

1.2.1 Description:

The method of calculation to be used when averaging rates. Per ISDA 2000 Definitions, Section 6.2. Certain
Definitions Relating to Floating Amounts.

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

alue Source Description
Unweighted http://www.FpML.org[The arithmetic mean of
the relevant rates for each
reset date.
eighted http://www.FpML.org[The arithmetic mean of

the relevant rates in effect
for each day in a
calculation period
calculated by multiplying
each relevant rate I}llthe
number of days suc
relevant rate Is in effect,
determining the sum of
such products and
dividing such sum by the
number of days in the
calculation period.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Schema Fragment:

<xsd:sianeTyPe nane=" Aver agi nghet hodEnunt' >
<xsd: annotati on> .
<xsd: docupent ati on source="http;//ww.FpM. org" xm:|ang="en">
The nmethod of cal culation to be used mhen_averagln?_rates. Per
| SDA 2000 Definitions, Section 6.2. Certain Definitions Relating
to Fl oati ng Ampunts.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner at 1 on val ue="Unwei ght ed" >
<xsd: annot ati on>
<xsd: docunentati on source="http://ww. FpM. 0
ra

rg" xm:lang="en">
The arithnmetic nmean of the rel evant tes fo

r each resSet
dat e. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Wi ght ed" >
<xsd: annot ati on>

<xsd: docunent ati on source="http://ww. FpM.. org" xm : |l ang="en">
The arithnetic nean of the relevant rates 1n effect for each
daY in a calculation perjod cal cul ated by nultlplyln? each
re[evant rate by the nunber of days such relevant rafe is in
effect, determ hing the sum of such products and dividing
such sum by t he nunber of days in the calculation period.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.3 BusinessDayConventionEnum

1.3.1 Description:

The convention for adjusting any relevant date if it would otherwise fall on a day that is not a valid business
day. Note that FRN is included here as a type of business day convention although it does not strictly fall
W[‘;thm ISDA's definition of a Business Day Convention and does not conform to the simple definition given
above.

1.3.2 Contents:

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

alue Source Description
FOLLOWING http://www.FpML.org[The non-business date
will be adjusted to the first
following day that is a
business day
[FRN http://www.FpML.org|Per 2000 ISDA
Definitions, Section 4.11.
FRN Convention;
Eurodollar Convention.
IMODFOLLOWING http://www.FpML.org[The non-business date
will be adjusted to the first
following day that is a
business day unless that
day falls in the next
calendar month, in which
case that date will be the
first preceding day that is
a business day.
IPRECEDING http://'www.FpML.org[The non-business day will
be adjusted to the first
Ere(_:edlng day that is a

usiness day.
IMODPRECEDING http://www.FpML.org [The non-business date
will be adjusted to the first
Brecedlng day that is a

usiness day unless that
day falls in the previous
calendar month, in which
case that date will be the
first following day that us
a business day.
INONE http://www.FpML.org[The date will not be
adjusted if it falls on a day
that is not a business day.
INotApplicable http://www.FpML.org[The date adjustments
conventions are defined
elsewhere, so it is not
required to specify them
here.

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Schema Fragment:

<xsd: si npl eType nane="Busi nessDayConventi onEnuni' >



<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww. FpM.. org" xm :|ang="en">
The convention for adjusting any relevant date 1f 1t woul
otherwse fall on a da hat 1s"not a valid business day. Note
that FRN is included here as a type of business day convention
al though it does not strictly fa wthin | SDA's definition of a
Busi neSs Day, Conventi on and does not conformto the sinple
definition gi ven above.
</ xsd: docunentati on>
</ xsd: annot at | on>
<xsd:restriction base:"xsd:tokgﬂg>

<xsd: enuneration val ue="FQOLL >
<xsd: annotati on> .
<xsd: docunent ati on source;"http://mMMLFpNL.or%" xm | apng="en" >
The non-business date will be adjusted to the first follow ng

day that is a business day
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuneration val ue="FRN'>
<xsd: annotati on> .
<xsd: docunentati on source="http://ww. FpM.. org" xm : 1 ang="en">
Per 2000 |1 SDA Definitions, Section 4.11. F Conventi on
Eur odol | ar Conventi on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" MODFOLLOW NG' >
<xsd: annotati on> .

<xsd: docunent ati on source;"http://mMMLFpNL.or%" xm | apng="en" >
The non-business date will be adjusted to the first follow ng
daY that 1s a business day unless that day falls in the next
calendar month, in which CTase that date will be the first

preceding day that is a business day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="PRECEDI NG' >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. 0
The non-business day will be adjusted to t
day that is a businéss day.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="MODPRECEDI NG' >
<xsd: annot at i on>

xm : I ang="en" >
first préceding

<xsd: docunent ati on SOUfCGF"htth//MMMLFpNL.Or%" xm : |l ang="en">
The non-business date will be adjusted to the first Precedlng

day that is a business day unless that day falls in the
date wll be the

revi ous cal endar nonth, in which case th%t
irst follow ng day that us a business day
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enumner at i on>
<xsd: enuner ati on val ue=" NONE" >
<xsd: annot ati on> .
<xsd: docunent ati on source="http://
The date wll not be adjusted if
not a bu5|ness,da¥.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Not Appl i cabl e" >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM_, org" xm :|ang="en">
The date adjustnents conventions are defined el sewhere, so it
is not required to specify them here.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>

FpM.. o
f&

AV, r
it Is o



1.4 CalculationAgentPartyEnum
1.4.1 Description:

The specification of how a calculation agent will be determined.

1.4.2 Contents:

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

alue

Source

Description

ExercisingParty

http://www.FpML.org

he party that gives notice
of exercise. Per 2000
ISDA Definitions, Section
11.1. Parties, paragraph

(d).

INonExercisingParty

http://www.FpML.org

he party that is given
notice of exercise. Per
2000 ISDA Definitions,
Section 11.1. Parties,
paragraph (e).

AsSpecifiedInMasterAgreement

http://www.FpML.org

he Calculation Agent is
determined by reference
to the relevant master
agreement.

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Schema Fragment:

<xsd:sianeTyFe nane="Cal cul at i onAgent Part yEnuni' >

<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww, FpM. or g"
how a cal cul ati on agen

The specification of
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd;token">

xm : | ang=
w1l be de

<xsd: enuner at | on val ue="Exercl si ngParty" >

<xsd: annot ati on>

<xsd: docunent ati on source="http;//ww. FpM.. or g
t hat gi ves notlcepoftexer0|se.
arties,

The party \
Definitions, Section 11.1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>

Per

m:l
par agr aph .

X
20
(

<xsd: enuner at i on val ue="NonExer ci si ngParty">

<xsd: annot at i on>
<xsd:
The party that
Definitions, Section 11.1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>

document ati on source="http://ww. FpM.. org" xm:
I's given notbcetpgsexerC|se.
arties,

I
Per 200
par agraph (e).

<xsd: enuner at | on val ue="AsSpeci fi edl nMast er Agr eenent " >

<xsd: annot ati on>
<xsd: docunent ati on source="htt
The Cal cul ati on Agent
rel evant master agreenent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>

p: /[ ww. FpM_. or
is determ ned by refefence to t

g" xm:|

"en" >
term ned.

arlP:ll enll >
0 I'SDA

an%g"en">



1.5 CalculationMethodEnum

1.5.1 Description:

The type of calculation formula to use when combining multiple rates.

1.5.2 Contents:

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

alue

Source

Description

Averaging

http://www.FpML.org

he resulting value is
based on the weighted
arithmetic average of the
observations performed
bﬁ the calculation agent.
These are described in
the 2021 ISDA Definitions
in Section 7.4

[Compounding

http://www.FpML.org

he resulting value is
based on a geometric
averaging formula which
is based on the
multiplying the weighted
daily rates. It is calculated
by the calculation agent.
These are described in
the 2021 ISDA Definitions
in Section 7.3

[Compoundedindex

http://www.FpML.org

he resulting value is
based on a compounded
index calculated by the
rate administrator. The
calculation agent is
responsible for backing
out the implied rate by
calculating
(final_index_level/initial_in
- ? [ 'yearFraction. This
calculation is described in
Supplement 76 to the
2006 ISDA Definitions, for
example in section 6.15,
and in the 2021 ISDA
Definitions in section 7.7.2
and 7.7.3.

lex_level

1.5.3 Used by:
1.5.4 Derived Types:

1.5.5 Schema Fragment:

<xsd: si npl eType nane="Cal cul ati onMet hodEnuni' >

<xsd: annotati on>

<xsd: docunent ati on source="http;//ww. FpM_, org" xm :1|ang
The type of calculation fornula to use when combi ni ng~nmu

rates. )
</ xsd: docunent ati on>
</ xsd: annot ati on>

<xsd:restriction base="xsd:token">
<xsd: enunerati on val ue="Aver agi ng">

<xsd: annot ati on>

"en' >
[tiple



year Fract i on.

<xsd: docunent ati on source="http: //MMMLFpNL.Org xm ;I ang="en" >
The resultlnﬁ value is based on the wejghted arithmetic
aver age_of e observations, perforned bY t he cal cul ation
agent. These are described in the 2021 1SDA Definitions in
Séction 7.4
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enumner at i on> .
<xsd: enuner ati on val ue="Conpoundi ng" >
<xsd: annot at i on>
<xsd: docunment ati on source="http://ww. FpM.. org" xnl :| ang="en"
The resulting value is based on a eometric averagi ng fornula
which is based on the multip IY he wei ghted dai'l y'rates.
It is calculated b the cal cu on agent. These are
described in the 2021 | SDA Defi |ons in Section 7.3
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner at | on val ue="Conpounded| ndex" >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. rg :lang="en" >
The resulting value Is based on a conp oun e |ndex calcul at ed
by the rate adm nistrator. The calculatlo agent is
responsi bl e for backln? out the inplied r ie by cal cul ating
i a

to the 2006

h| calculation is descrlbed i N~ Suppl ene 6
157 %nd in the

A Definitions, for exanple In sec |on
2021 SDA Definitions in section 7.7.2
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>

0
d
n
a
final |1 ndex |evel/ini i ndex level - 1
n
6.
and 7



1.6 CommissionDenominationEnum

1.6.1 Description:

The unit in which a commission is denominated.

1.6.2 Contents:

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

alue Source Description

BPS http://www.FpML.org[The commissionis
expressed in basis points,
in reference to the price
referenced in the
document.

[Percentage http://www.FpML.org[The commission is
expressed as a
percentage of the gross
price referenced in the
document.

[CentsPerShare http://www.FpML.org[The commission is
e;](pressed in cents per
share.

[FixedAmount http://www.FpML.org[The commission is
expressed as a absolute
amount.

1.6.3 Used by:
1.6.4 Derived Types:

1.6.5 Schema Fragment:

<xsd: si npl eType nane="Comi ssi onDenom nat i onEnunt' >
<xsd: annotati on>
<xsd: docunent at j on source="http://ww. FpM.. org" xm : | ang="en">
The unit in which a conm ssion is denom nat ed
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="BPS">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :|ang="en">
The conm ssion Is expressed In basis points, in referénce to
the price referenced in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Per cent age" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xni :lang="en">
The conm ssion I s _expressed as a percentage of the gross
price referenced in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> ., )
<xsd: enuner ati on val ue="Cent sPer Shar e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The conm ssion_Is expressed In cents per share.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: enuner at i on> .
<xsd: enuner ati on val ue="Fi xedAnmount " >
<xsd: annot ati on> _
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The conm ssion Is expressed as a absol ute amount.
</ xsd: docunent ati on>
</ xsd: annot ati on>



</ xsd: enumer ati on>
</ xsd;restriction>
</ xsd: si npl eType>



1.7 CompoundingMethodEnum

1.7.1 Description:

The compounding calculation method

1.7.2 Contents:

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

alue

Source

Description

Flat

http://www.FpML.org

Flat compounding.
Compounding excludes
the spread. Note that the
first compounding period
has it's interest calculated
including any spread then
subsequent periods
compound this at a rate
excluding the spread.

[None

http://www.FpML.org

No compounding is to be
applied.

Straight

http://www.FpML.org

Straight compounding.
Compounding includes
the spread.

SpreadExclusive

http://www.FpML.org

Spread Exclusive

compounding.

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Schema Fragment:

<xsd:sianeTyPe nanme=" Conpoundi ngMet hodEnuni' >

<xsd: annot ati on>

<xsd: docunent ati on source:?http://m%MLFpNL.org" xm : 1 ang="en" >

The conp
</ xsd: docunent at i on>
</ xsd: annot at | on>

oundi ng cal cul ati on netho

<xsd:.restriction base="xsd:token">
<xsd: enuner ati on val ue="Fl at">

<xsd: annot ati on>
<xsd:

the fir

f conpoundi ng
I ncl udi ng any. spread

docunent atj on source="http://ww. FpM.. 0

FI at conPoundlng. Conpoundi ng, excl udes_the
S Rerlod has it's inte

t hen subsequent o}

a rate excluding the spread.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: enuner at i on>

<xsd: enuner ati on val ue="None" >

<xsd: annot ati on>

rg" xn:
gpread.

ter
peri od

S
est cal cul at ed
s conpound this at

IEB?="en">

e that

<xsd: docunent ati on source="http://ww. FpM.. org" xm :1lang="en">

No conpounding Is to
</ xsd: docunent at'i on>

</ xsd: annot at i on>
</ xsd: enuner at i on>

be appl i ed.

<xsd: enuner ati on val ue="Strai ght">

<xsd: annot ati on>

<xsd: docunent ati on source="http://
ght conpoundi ng. Conpoundi ng i nc
</ xsd: docunent ati on>

Strali

</ xsd: annot at i on>
</ xsd: enuner at i on>

PR P T

<xsd: enuner at i on val ue="Spr eadExcl usi ve" >

<xsd: annot ati on>
<xsd:
Spr ead

| ang="en" >
spread.

docunent atij on source="http://ww. FpM.. org" xmnl :lang="en">
Excl usi ve conpoundi ng.
</ xsd: docunent at i on>




</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd;restriction>
</ xsd: si nmpl eType>



1.8 CsaTypeEnum
1.8.1 Description:

The type of CSA (credit support agreement/annex), e.g. for cash settlement purposes.

1.8.2 Contents:

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

alue Source

Description

NoCSA

ExistingCSA

ReferenceVMCSA

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Schema Fragment:

<xsd: si npl eTy Pe nanme=" CsaTypeEnuni >
<xsd: annot ati on> _
<xsd: docunment ati on xm :|ang="en">

The type of CSA (credit Support agreement/annex),

settl| enment purposes.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd:restriction base="xsd:to ">
<xsd: enunerati on val ue="No V>
<xsd. enuneration val ue=!"Exi stingCSA"/>
<xsd: enuner ati on val ue="Ref erenc
</ xsd;restriction>
</ xsd: si npl eType>

)8;\—

e.g. for cash




1.9 DayTypeEnum
1.9.1 Description:

A day type classification used in counting the number of days between two dates.

1.9.2 Contents:

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

alue

Source

Description

Business

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only business
days.

[Calendar

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes all calendar days.

[CurrencyBusiness

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only currency
business days.

[ExchangeBusiness

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only stock
exchange business days.

ScheduledTradingDay

http://www.FpML.org

hen calculating the
number of days between
two dates the count
includes only scheduled

trading days.

1.9.3 Used by:
1.9.4 Derived Types:

1.9.5 Schema Fragment:

<xsd:sianeTyPe nane=" Day TypeEnuni' >

<xsd: annotati on> .

<xsd: docunent ati on_ source="htt
e classification used in counting

A day ty

bet ween” t wo t

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

dat es.

<xsd:restriction base="xsd;token">

<xsd: enuner ati on val ue="Busli ness" >

<xsd: annot ati on>
<xsd:

docunent ati on source="http;//ww. FpM.. or g"

When cal cul ating the nunpber

count

</ xsd: annot at i on>
</ xsd: enuner at i on>

<xsd: enuner ati on val ue="Cal endar" >

<xsd: annot ati on>

<xsd: docunent ati on source="htt

When cal cul ating the nunber

count

</ xsd:

</ xsd: annot at i on>
</ xsd: enuner at i on>

I ncl udes_ al
docunent ati on>

cal endar

pZ/IMMMLFpNL.Or?% xml :
e

nunber

| ang="en" >
of days

xm | ang="en" >

of days between"two dates’t he

i ncl udes only busi ness days.
</ xsd: docunent ati on>

p;//www. FpM_. org" xm : 1l ang="en">
of days between"two dates’t he

days.

<xsd: enuner ati on val ue="CurrencyBusi ness">




<xsd: annot ati on> .
<xsd: docupent atjon source="http;//ww. FpM.. org" xm : |l ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only currency busihess days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner at i on val ue="ExchangeBusi ness" >
<xsd: annotati on>
<xsd: docupent atjon source="http;//ww. FpM.. org" xml :|ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only stock exchange busi ness days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> )
<xsd: enuner ati on val ue="Schedul edTr adi ngDay" >
<xsd: annotati on> .
<xsd: docupent atjon source="http;//ww. FpM.. org" xml :|ang="en">
When cal cul ating the nunber of days between two datesthe
count i ncludes only schedul ed tradi ng days.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd;restriction>
</ xsd: si npl eType>



1.10 DifferenceSeverityEnum

1.10.1 Description:

The ISDA defined value indicating the severity of a difference.

1.10.2 Contents:

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

alue Source Description

arning

[Error

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Schema Fragment:

<xsd: S|aneTyPe nane="Di ff erenceSeverit yEnuni' >
<xsd: annot ati on> _
<xsd: docunEntatlon source="http://ww, FpM.. org" xnm : | ang="en">
The T SDA defined value indicating the severity of a difference.
</ xsd: docunent at i on>
</ xsd: annot at i on> .
<xsd.restriction base="xsd:token">
<xsd: enunerat| on val ue=" Vﬁrnln? />
<xsd: enuneration val ue="Error"r>
</ xsd; restr|ct|on>
</ xsd: si npl eType>



1.11 DifferenceTypeEnum

1.11.1 Description:

The ISDA defined value indicating the nature of a difference.

1.11.2 Contents:

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

alue Source Description

alue

[Reference

Structure

Scheme

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Schema Fragment:

<xsd:S|aneTyPe nanme="Di ff erenceTypeEnuni >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww, FpM..org" xnl:la
The | SDA defined value indicating the naturé of a di
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuner ati on val ue="Val ue"/ >
<xsd: enuner at | on val ue="Ref erence"/ >
<xsd: enuneration val ue="Structure"/>
<xsd: enungeration val ue="Schene"/ >
</ xsd;restriction>
</ xsd: si npl eType>

ng="en" >
fference.



1.12 DiscountingTypeEnum

1.12.1 Description:

The method of calculating discounted payment amounts

1.12.2 Contents:

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

alue Source Description
Standard http://'www.FpML.org[Per ISDA 2000
Definitions, Section 8.4.
?lis,countmg, paragraph
a
IFRA http://www.FpML.org [Per ISDA 2000

Definitions, Section 8.4.
(Dbl)scountlng, paragraph

1.12.3 Used by:
1.12.4 Derived Types:

1.12.5 Schema Fragment:

<xsd: S|aneTyPe name="Di scount i ngTypeEnuni >
<xsd: annot at i on>
<xsd: docunentati on source="http://ww. FpM.. org" xnl :lang="en">
The nethod of cal cul'ating di scounted paynenf amounts
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd:restriction base="xsd.token">
<xsd: enuneration val ue=" Standard >
<xsd: annot at i on>
<xsd: document ati on source="http://wwy, FpNL org" xm:lang="en">
Per TSDA 2000 Definitions, Section 8.4. Discounting,
paragraph (a
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ation val ue="FRA">
<xsd: annot ati on> .
<xsd: document ati on source="http:// wwy, FpNL org" xm:lang="en">
Per TSDA 2000 Definitions, Section 8.4. Discounting,
paragraph (b
</ Xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
</ xsd; restriction>
</ xsd: si npl eType>



1.13 DividendAmountTypeEnum

1.13.1 Description:
Refers to one on the 3 Amounts
1.13.2 Contents:

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

alue Source

Description

RecordAmount http://www.FpML.org

100% of the gross cash
dividend per Share paid
over record date during
relevant Dividend Period

[ExAmount http://www.FpML.org

100% of gross cash
dividend per Share paid
after the Ex Div date
during relevant Dividend
Period.

{PaidAmount http://'www.FpML.org

100% of gross cash
dividend Per Share paid
during relevant Dividend
Period.

AsSpecifiediInMasterConfirmation http://'www.FpML.org

The Amount is determined
as provided in the relevant

Master Confirmation.

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Schema Fragment:

<xsd: si nmpl eTy Pe nanme="Di vi dendAnount TypeEnunt' >
<xsd: annot at | on>

<xsd; docunment ati on source="http://ww. FpM.. org" xni:|ang="en">
Refers to one on the 3 Anpunts
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd:restriction base="xsd:token">
<xsd: enuneration val ue=" RecordAnDunt >
<xsd: annot at i on>
<xsd: document ati on source=' http [ 1 W, FRNL org" .l ang="en" >
100% of the gross cash dividend per Share pald over record

date during relevant Dividend Period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="ExAnount " >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM., org" xni:|ang="en">
100% of gross cash dividend per Shaae paid after the D v

date during re|levant Dividend Perio
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Pai dAnmount " >
<xsd: annot at i on>

<xsd: document ati on source="http://ww. FpM., org ="en">
100% of gross cash dividend per Share pald uri g vant
Di vi dend™ Peri od.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
</ xsd: enuner ati on>
<xsd: enuner ation val ue=" AsSpeC|f|edInNhsteernf|rnat|on >
<xsd: annot at i on>
<xsd: document ati on source="http://ww. FpM.. org" Iang/El en" >
The Amount is determned as provided in the relevant ster

Confirmati on.




</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumer at i on>
</ xsd; restriction>
</ xsd: si npl eType>



1.14 DividendDateReferenceEnum

1.14.1 Description:

The reference to a dividend date.

1.14.2 Contents:

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

I}/alue Source Description

ExDate http://www.FpML.org Date on which a holder of
the security is entitled to
the dividend.

[DividendPaymentDate http://www.FpML.org|Date on which the
dividend will be paid by
the issuer.

[RecordDate http://www.FpML.org|Date on which the

dividend will be recorded
in the books of the paying
agent.

erminationDate

http://www.FpML.org

ermination date of the
swap.

EquityPaymentDate

http://www.FpML.org

Equity payment date of
the swap.

FollowingPaymentDate

http://www.FpML.org

he next payment date of
the swap.

AdHocDate http://'www.FpML.org [The dividend date will be
specified ad hoc by the
parties, typically on the
dividend ex-date

CumulativeEquityPaid http://www.FpML.org Total of paid dividends,

paid on next following
Cash Settlement Payment
Date, which is
immediately following the
Dividend Period during
which the dividend is paid
by the Issuer to the
holders of record of a
Share.

[CumulativeLiborPaid

http://'www.FpML.org

Total of paid dividends,
paid on next following
Payment Date, which is
immediately following the
Dividend Period during
which the dividend is paid
by the Issuer to the
holders of record of a
Share.

[CumulativeEquityExDiv

http://'www.FpML.org

Total of dividends which

0 ex, paid on next
ollowing Cash Settlement
Payment Date, which is
immediately following the
Dividend Period during
which the Shares
commence trading
ex-dividend on the
Exchange

[CumulativeLiborExDiv

http://www.FpML.org

otal of dividends which




0 ex, paid on next
ollowing Payment Date,
which is immediately
following the Dividend
Period during which the
Shares commence trading
ex-dividend on the
Exchange, or where the
date on which the Shares
commence trading
ex-dividend is a Payment
Date, such Payment Date.

1.14.3 Used by:
1.14.4 Derived Types:

1.14.5 Schema Fragment:

<xsd: si npl eType nanme="Di vi dendDat eRef er enceEnuni' >
<xsd: annotati on> .
<xsd: docunentati on source="http://ww. FpM. org" xn
The reference to a dividend date.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:restriction base="xsd;token">
<xsd: enuner ati on val ue="ExDat e" >
<xsd: annotation> .
<xsd: docunment ati on source="htt
Dat e on which a hol der
di vi dend. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: enuner at i on> o
<xsd: enuner ati on val ue="Di vi dendPaynent Dat e" >

p:// ww, F

M. or
of the securitg i %

S

enti

:lang="en" >

xm ;1 ang="en" >
tled to"the

<xsd: annot ati on> .
<xsd: docunent ati on source:"http:IIMMMLFpNL.or?" xm : |l ang="en">
Date on which the dividend wll be paid by the issuer

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on>
<xsd: enuner ati on val ue="Recor dDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http;//ww. FpM.. org"
Date on which the dividend wll
t he payi ng agent.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> i .
<xsd: enuner ati on val ue="Ter m nati onDat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. or g"
Term nation date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . _ .
<xsd: enuner ati on val ue="Equi t yPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. or g"
Equity paynent date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on> )
<xsd: enuner ati on val ue="Fol | ow ngPaynent Dat e" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM. or g"
The next paynent date of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner at i on>
<xsd: enuner ati on val ue="AdHocDat e" >
<xsd: annot ati on> .
<xsd: docunent ati on source="http://ww.
The_ di vidend date wll be
typically on the dividend ex-d

be recorded”in the

xm : 1 ang="en">
books of

xm : 1 ang="en">

xm : I ang="en" >

xm : I ang="en" >

xm : [ ang="en" >

the parties,




</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> ) ) )
<xsd: enuner ati on val ue="Cunul ati veEqui t yPai d" >
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xm_: Il ang="en">
Total of paid dividends, paid on next foll ow ng Cash,
Settl ement Paynent Date, which is imediately pllomnn% t he
Di vi dend Period during which the dividend is” paid by the
I ssuer to the holders of record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> . . .
<xsd: enuner ati on val ue="Cunul ati velLi bor Pai d" >
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xml_:lang="en">
Total of paid dividends, paid on next faoll owi_ng Paynent Date,
which is I nmediately fol!omnng the Dividend Pefiod during
which the dividend is paid by the Issuer to the hol ders of
record of a Share.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enumner at i on> ) ) .
<xsd: enuneration val ue="Cunul ati veEqui t yExDi v" >
<xsd: annot at i on>

<xsd: docunent ati on sourpez"http:IIMMMLFpNL.or?" xm I ang="en" >
Total of dividends which go ex, paid on next follow ng Cash
Settl ement Paynent Date, which is jmediately follow nhg the
Di vi dend Period during which the Shares comménce tradiing
ex-di vidend on_the ExChange
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: enuner ati on> ) ) )
<xsd: enuner ati on val ue="Cunul ati veLi bor ExDi v">
<xsd: annot ati on>
<xsd: docupent ati on source="http://ww. FpM.. org" xm : 1l ang="en">
Total of dividends which go ex Pald on nex follomnng
Payment Date, which is i mredi at e y follow ng the Dividend
Period during which the Shares comence tradi ng ex-dividend
on the Exchanhge, or where the date_on which thé Shar
Egann