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Schema Document Properties

Target Namespace http://www.fpml.org/2010/FpML-4-9

Version $Revision: 7265 $

Element and Attribute

Namespaces e Global element and attribute declarations belong to this schema's

target namespace.

o By default, local element declarations belong to this schema's target
namespace.

o By default, local attribute declarations have no namespace.

Schema Composition _
e This schema includes components from the following schema

document(s):

o fpml-fx-4-9.xsd
fpml-ird-4-9.xsd
fpml-eqd-4-9.xsd
fpml-return-swaps-4-9.xsd
fpml-cd-4-9.xsd
fpml-bond-option-4-9.xsd
fpml-correlation-swaps-4-9.xsd
fpml-dividend-swaps-4-9.xsd
fpml-variance-swaps-4-9.xsd
fpml-loan-4-9.xsd
fpml-com-4-9.xsd
fpml-pretrade-4-9.xsd
fpml-tradeexec-4-9.xsd
fpml-posttrade-negotiation-4-9.xsd
fpml-posttrade -execution-4-9.xsd
fpml-allocation-4-9.xsd
fpml-trade-notification-4-9.xsd
fpml-contract-notification-4-9.xsd
fpml-confirmation-4-9.xsd
fpml-posttrade-confirmation-4-9.xsd
fpml-credit-event-notification-4-9.xsd
fpml-reporting-4-9.xsd
fpml-reconciliation-4-9.xsd
fpml-matching-status-4-9.xsd
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negotiation and execution
notification

confirmation

reporting and settlement

miscellaneous

Declared Namespaces

Prefix

Default namespace

xml
ecore
fpml
dsig

xsd

Namespace
http://imvww.fpml.org/2010/FpML-4-9
http://www.w3.0rg/XML/1998/namespace
http://www.eclipse.org/emf/2002/Ecore
http://imvww.fpml.org/2010/FpML-4-9
http://www.w3.0rg/2000/09/xmldsig#
http://www.w3.0rg/2001/XMLSchema

Schema Component Representation

<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:
<xsd:

include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include
include

</xsd:schema>

<xsd:schema nsPrefix="fpml" package="org.fpml" documentRoot=""FpML"
targetNamespace="http://www._fpml.org/2010/FpML-4-9" version="$Revision:
attributeFormDefault="unqualified" elementFormDefault="qualified">

schemaLocation="fpml -fx-4-9_xsd"/>
schemalLocation="fpml-ird-4-9._xsd"/>
schemaLocation="fpml-eqd-4-9.xsd""/>
schemaLocation="fpml -return-swaps-4-9.xsd"/>
schemaLocation="fpml-cd-4-9.xsd""/>
schemaLocation="fpml -bond-option-4-9._xsd"/>
schemalLocation="fpml-correlation-swaps-4-9.xsd"/>
schemaLocation="fpml-dividend-swaps-4-9.xsd"/>
schemaLocation="fpml -variance-swaps-4-9.xsd"/>
schemalLocation="fpml-loan-4-9.xsd"/>
schemaLocation="fpml-com-4-9_xsd"/>
schemaLocation="fpml -pretrade-4-9._xsd"/>
schemaLocation="fpml -tradeexec-4-9.xsd"/>
schemaLocation="fpml -posttrade-negotiation-4-9.xsd"/>
schemalLocation="fpml -posttrade-execution-4-9_xsd"/>
schemalLocation="fpml-allocation-4-9.xsd"/>
schemalLocation="fpml -trade-notification-4-9._xsd"/>
schemalLocation="fpml-contract-notification-4-9._xsd"/>
schemaLocation="fpml-confirmation-4-9.xsd"/>
schemalLocation="fpml -posttrade-confirmation-4-9.xsd"/>

7265 $"

schemalLocation="fpml -credit-event-notification-4-9.xsd"/>

schemalLocation="fpml -reporting-4-9.xsd"/>
schemalLocation="fpml-reconciliation-4-9_xsd"/>
schemalLocation="fpml -matching-status-4-9.xsd"/>

Legend

Complex

Type:
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Super-types: Address < AusAddress (by extension)

Sub-types:
e QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

1 <... country="Australia™ >
! <unitNo> string </unitNo> [0..1]

! <houseNo> string </houseNo> [1]

! <street> string </street> [1

! Start Choice [1]

! <city> string </city> [1]

! <town> string </town> [1

! End Choice

! <state> AusStates </state> [1]

! <postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> [1]
</l

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g.
[0..1].
« Model group information are shown in gray, e.g. Start Choice ... End Choice.
o For type derivations, the elements and attributes that have been added to or changed from the base type's
content are shown in bold.
« If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
o Otherwise, the type of the element/attribute is displayed.
o If the element/attribute's type is in the schema, a link is provided to it.
o For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern =
[1-9][0-9]{3}>>.

Schema Component Representation

<complexType name=""AusAddress''>
<complexContent>
<extension base=" Address ">
<sequence>
<element name="'state"' type=" AusStates "/>
<element name="postcode’>
<simpleType>
<restriction base=" string ">
<pattern value="[1-9][0-9]1{3}"/>
</restriction>
</simpleType>
</element>
</sequence>
<attribute name="country" type=
</extension>
</complexContent>
</complexType>

string " fixed="Australia"/>

The Schema Component Representation table above displays the underlying XML representation of the schema
component. (Annotations are not shown.)
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Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to
validate an element instance. If there is a reference to an abstract element, only element declarations that can substitute the
abstract element can be used to validate the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-
all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32). Then, collapse contiguous sequences of space characters into single space character, and remove leading and trailing space
characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot
be used in place of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction,
are specified, then the given element declaration will not validate element instances that have types derived from the element
declaration's type using the specified derivation methods. Normally, element instances can override their declaration's type by
specifying an xsi :type attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See:
http://www.w3.0org/TR/xmlIschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness
Constraint. See: http://www.w3.org/TR/xmIschema-1/#cldentity-constraint Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of
times the group of element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi:nil attribute. The
xsi:nil attribute is the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element
instance has an xsi:nil attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type,
NOTATION, must come from the names of declared notations. See: http://www.w3.org/TR/xmlIschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.

Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given
type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified
derivation methods from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the
substitution group is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves
as being able to substitute a given element declaration, if they have types that are derived from the original element's type using
the specified derivation methods.

Target Namespace The target nhamespace identifies the namespace that components in this schema belongs to. If no target
namespace is provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope.
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See: http://www.w3.0rg/TR/xmlschema- 1/#cldentity-constraint Definitions.

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Element:

[Table of contents]

Name FpML

Type Document

Nillable no

Abstract no

Documentation The FpML element forms the root for any conforming FpML instance document. The actual structure

of the document is determined by setting the 'type' attribute to an appropriate derived subtype of the
complex type Document.

Logical Diagram

Document : version |
FpML -
hitp o fpmlorg20100F phi L3-8

I<Fpl\/L
ver si on="
"Indicate which version of the FpML Schema an FpML message adheres to.*

expect edBui | d="

"This optional attribute can be supplied by a message creator in an FpML instance to specify which build
number of the schema was used to define the message when it was generated.”

actual Bui | d="3

"The specific build number of this schema version. This attribute is not included in an instance document.
Instead, it is supplied by the XML parser when the document is validated against the FpML schema and
indicates the build number of the schema file. Every time FpML publishes a change to the schema, validation
rules, or examples within a version (e.g., version 4.2) the actual build number is incremented. If no
changes have been made between releases within a version (i.e. from Trial Recommendation to Recommendation)
the actual build number stays the same.”

| Frhil | [[j] |E|—{ EH_ | The FpiL element forms the root far any conforming FphL instance document. The actual structure ofthe document is
determined by setting the type' attribute to an appropriate derived subtype ofthe complex type Document.

]
Ed

(D Ducument) LEI] |E|—| E|—{ The ahstract base type frorm which all FpML compliant messages and documents must be derived.
5 Bo Versionatrihutes atts

Schema Component Representation

<xsd: el enent nane="FpM." type=" Docunent "/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: DataDocument < ValuationDocument (by extension)

Sub-types: None

Name ValuationDocument

Abstract no

Documentation A type defining a content model that includes valuation (pricing and risk) data

without expressing any processing intention.

XML Instance Representation

<...
ver si on=" xsd

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

"This optional attribute can be suEpI ied by a nessage creator in an FpM instance
to specify which build nunber of the schema was used to define the nessage when it
was generated.'

act ual Bui | d="3

' The specific build nunber of this schema version. This attribute is not included
in an 1 nstance docunment. Instead, it is supplied by the XML parser when the
docunent is validated against the FpM. schema and i ndicates the build nunber of
the schema file. Every tinme FpM. publishes a change to the schemm, validation
rules, or exanples within a version (e.g., version 4.2) the actual build nunber is

i ncremented. It no changes have been made between releases within a version %i.e.
from Trial Recomendati on to Recommendation) the actual build nunber stays the
sane. '

"s

<trade> Irade </trade>
'The root elenment in an FpM. trade docunent.'

<portfolio> Portfolio </portfolio>
"An arbitary grouping of trade references (and possibly other portfolios).'

<event > ... </event>
" A busi ness event.'

<party> Party </party>

"Alegal entity or a subdivision of a legal entity.','Parties can perform
multiple roles in a trade |ifecycle. For exanple, the principal parties
obligated to nake paynments fromtinme to tinme during the term of the trade, but
may I nclude other parties involved in, or incidental to, the trade, such as
parties acting in the role of novation transferor/transferee, broker,

<validation> Validation </validation>
cal culation agent, etc. In FpM. roles are defined in nmultiple places within a

docunent .’

<market> ... </ market>

<val uationSet> ... </valuationSet>
</...>

____________________________________________________________________________________________________________________
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XML Schema Documentation - Complex Type ValuationDocument

Diagram
e l
2 | !

Schema Component Representation

<xsd: conpl exType name="Val uati onDocunent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" DataDocunent ">
<xsd: sequence>
<xsd: el ement ref=
<xsd: el emrent ref=
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nOccurs="0" maxQccur s="unbounded"/ >
" mnQccurs="0" maxQccur s="unbounded"/ >

mar ket
val uati onSet

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Table of Contents

o Schema Document Properties
« Global Definitions

Complex Type: AllocationAmended

o

o Complex Type: AllocationCancelled
o Complex Type: AllocationCreated
o Complex Type: RequestAllocation
e Legend
o Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2010/FpML-4-9
Version $Revision: 7265 $
Element and Attribute
Namespaces « Global element and attribute declarations belong to this schema's
target namespace.
o By default, local element declarations belong to this schema's target
namespace.
o By default, local attribute declarations have no namespace.
Schema Composition
e This schema includes components from the following schema
document(s):
o fpml-posttrade-4-9.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2010/FpML-4-9
xml http://www.w3.0rg/XML/1998/namespace
ecore http://www.eclipse.org/emf/2002/Ecore
fpml http://www.fpml.org/2010/FpML-4-9
dsig http://www.w3.0rg/2000/09/xmldsig#
xsd http://www.w3.0rg/2001/XMLSchema
Schema Component Representation
<xsd: schema nsPrefix="fpm " package="org.fpm " docunent Root =" FpM."
target Namespace="http://ww. f prl . or g/ 2010/ FpM.- 4- 9" versi on="$Revi si on: 7265 $"
attri but eFor nDef aul t =" unqual i fi ed" el enment For nDef aul t =" qual i fied">
<xsd: i nclude schenaLocation="fpnm -posttrade-4-9.xsd"/>
</ xsd: schema>
top

Legend
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Complex Type: AusAddress
Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types:
e QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

1<... country="Australia" >

! <unitNo> string </unitNo> [0..1]
! <houseNo> string </ houseNo> [ 1]
! <street> string </street> [1

! Start Choice [1]

! <city> string </city>[1}
! <town> string </town> [1

! End Choi ce

! <state> AusStates </state> [1]

! <postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> | 1]

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g.
[0..1].
« Model group information are shown in gray, e.g. Start Choice ... End Choice.
o For type derivations, the elements and attributes that have been added to or changed from the base type's
content are shown in bold.
« If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
o Otherwise, the type of the element/attribute is displayed.
o If the element/attribute's type is in the schema, a link is provided to it.
o For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern =
[1-9][0-9]{3}>>.

Schema Component Representation

<conpl exType nane=" AusAddress" >
<conpl exCont ent >
<ext ension base=" Address ">
<sequence>
<el enent nane="state" type=" AusStates "/>
<el enent nane="postcode">
<si npl eType>
<restriction base=" string ">
<pattern value="[1-9][0-9]{3}"/>
</restriction>
</ simpl eType>
</ el emrent >
</ sequence>
<attribute nane="country" type=
</ ext ensi on>
</ conpl exCont ent >
</ compl exType>

string fixed="Australia"/>

The Schema Component Representation table above displays the underlying XML representation of the schema
component. (Annotations are not shown.)
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Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to
validate an element instance. If there is a reference to an abstract element, only element declarations that can substitute the
abstract element can be used to validate the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-
all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32). Then, collapse contiguous sequences of space characters into single space character, and remove leading and trailing space
characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot
be used in place of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction,
are specified, then the given element declaration will not validate element instances that have types derived from the element
declaration's type using the specified derivation methods. Normally, element instances can override their declaration's type by
specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See:
http://www.w3.0org/TR/xmlIschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness
Constraint. See: http://www.w3.org/TR/xmIschema-1/#cldentity-constraint Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of
times the group of element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The
XSi : ni | attribute is the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element
instance has an xsi : ni | attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type,
NOTATION, must come from the names of declared notations. See: http://www.w3.org/TR/xmlIschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.

Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given
type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified
derivation methods from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the
substitution group is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves
as being able to substitute a given element declaration, if they have types that are derived from the original element's type using
the specified derivation methods.

Target Namespace The target nhamespace identifies the namespace that components in this schema belongs to. If no target
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XML Schema Documentation
namespace is provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope.
See: http://www.w3.0rg/TR/xmlschema- 1/#cldentity-constraint Definitions.

top

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AllocationAmended

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: NotificationMessage < AllocationAmended (by extension)

Sub-types: None

Name AllocationAmended

Abstract no

Documentation A natification to inform downstream systems when a system that acts as source of trade information

detects that an allocation has been modified.

XML Instance Representation

T<L
versi on=" xsd
"I ndi cate which version of the FpM. Schena an FpM. nessage adheres to.'

expect edBui | d=" xsd

'This optional attribute can be suﬁplied by a nessage creator in an FpM. instance to specify which build nunber

of the schema was used to define the nessage when it was generated.'

actual Bui | d="3

Instead, it is supplied by the XM. parser when the document is validated against the FpM. schema and indicates

the build nunber of the schenma file. Every tine FpM. publishes a change to the schemm,
nunber stays the sane.’

<header> Notificati onMessageHeader </header>
<val idation> Validation </validation>
<anendnent > </ amendnent >
<party> </ party>

>

nurmi A . > . val i dation rules,
exanples within a version (e.g., version 4.2) the actual build nunber Is incremented. If no changes have been

! The specific build nunber of this schena version. This attribute is not included in an instance docunent.
i made between rel eases within a version (i.e. from Trial Recommendation to Recommendati on)

(D AllucatiUnAmendedj ll;l] |E|—{

allocation has been modified.

B | Anctification to inform downstream systermns when a system that acts as source of trade information detects that an

@ E—( [ extends: NotiﬂcatinnMessagej

2.m

(Ij MotificationMessage )

Schema Component Representation

<xsd: conmpl exType name="Al| ocati onAnended" >
<xsd: conpl exCont ent >

<xsd: extension base=" Notificati onMessage ">
<xsd: sequence>

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

<xsd: el ement nane="amendnent" type=" TradeAmendnent " maxCccurs="unbounded"/>
<xsd: el enent nane="party" type=" Party " m nCccurs="2" maxQOccurs="unbounded"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AllocationCancelled

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: NotificationMessage < AllocationCancelled (by extension)

Sub-types: None

Name AllocationCancelled

Abstract no

Documentation A notification to inform downstream systems when a system that acts as source of trade information

XML Instance Representation

i<
version=" xsd

detects that an allocation has been cancelled.

"I ndicate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

"This optional attribute can be su
of the schema was used to define t

actual Bui |l d="3

ﬁplied by a message creator in an FpM. instance to specify which build nunber

e nmessage when it was generated.'

'The specific build nunber of this schema version. This attribute is not included in an instance docunent.

the schena file. Every time FpM. publishes a change to the schema, validation rules, or

exanples within a version (e.g., version 4.2) the actual build nunber is incremented. |If no changes have been

made between releases within a version (i.e. from Trial Reconmendation to Reconmendation) the actual build

nunber stays the sane.’

(S

<header> NotificationMessageHeader </header>

<val idation> Validation </validation>

the build nunber

<t rade> </trade>
<partyTradel dentifier>
<party> </ party>
</[...>
Diagram

</ partyTradel dentifier>

Instead, it is sup?lied by the XML parser when the docunent is validated against the FpM. schenma and indicates :
e} '

(|:| AllncationCancelledj 0 |E|—|

EH | Anotification to inform downstream systems when a system that acts as source of trade information detects that an

Schema Component Representation

@ EI—( <[> extends: Nmiﬂcationhnessage)

allacation has been cancelled.

<xsd: conpl exCont ent >
<xsd: ext ensi on base="
<xsd: sequence>

</ xsd: choi ce>

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

<xsd: conpl exType nane="All ocationCancel |l ed">

NotificationMessage ">
<xsd: choi ce nmaxCccurs="unbounded" >
<xsd: el ement name="trade" type=" Trade "/>
<xsd: el ement nane="partyTradel dentifier" type=" PartyTradeldentifier "/>

<xsd: el ement nane="party" type=" Party " mnCccurs="2" maxCccurs="unbounded"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: NotificationMessage < AllocationCreated (by extension)

Sub-types: None

Name AllocationCreated

Abstract no

Documentation A notification to inform downstream systems when a system that acts as source of trade information

detects that a new allocation has been created.

XML Instance Representation

Le
version=" xsd
"Indicate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd
"This optional attribute can be sugplied by a message creator in an FpM. instance to specify which build nunber
of the schema was used to define the nmessage when it was generated.'

i actual Build="3
1" The specific build number of this schema version. This attribute is not included in an instance docunent. :
ilnstead, it is supplled by the XML parser when the docunent is validated against the FpM. schenma and indicates :
ithe build nunber of the schema file. Every tinme FpM. publishes a change to the schema, validation rules, or :
vexanples within a version (e.g., version 4.2) the actual build number 1s incremented. If no changes have been :
1 made between rel eases within a version (i.e. from Trial Reconmendation to Recommendation) the actual build H
i nunber stays the sane.' H

<header> NotificationMessageHeader </ header>
<val idation> Validation </validation>

<trade> </trade>
<party> </party>
</[...>
Diagram

EH | Anotification to infarm downstream systems when a systern that acts as source of trade infarmation detects that a new
allocation has been created.

(D AllncatiDnCreatedj ] |E|—{

E|—(<][> extends: Notiﬂcationhﬂessagej -—-—-—-j trade |

1.

2.0

(D MatificationMessage )

Schema Component Representation

<xsd: conpl exType nane="Allocati onCreated">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Notificati onMessage ">
<xsd: sequence>
<xsd: el enent nane="trade" type=" Trade " maxCccurs="unbounded"/>
<xsd: el ement nane="party" type=" Party " m nCccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: RequestMessage < RequestAllocation (by extension)
Sub-types: None

Name RequestAllocation

Abstract no

Documentation Message used in order to initiate the allocation process.

XML Instance Representation

<...
ver si on=" xsd

"I ndi cate which version of the FpM. Schema an FpM. nessage adheres to.'

expect edBui | d=" xsd

"This optional attribute can be suEpI ied by a nessage creator in an FpM instance
to specify which build nunber of the schema was used to define the nessage when it
was generated.'

act ual Bui | d="3

' The specific build nunber of this schema version. This attribute is not included
in an 1 nstance docunment. Instead, it is supplied by the XML parser when the
docunent is validated against the FpM. schema and i ndicates the build nunber of
the schema file. Every tinme FpM. publishes a change to the schemm, validation
rules, or exanples within a version (e.g., version 4.2) the actual build nunber is

i ncremented. It no changes have been made between releases within a version %i.e.
from Trial Recomendati on to Recommendation) the actual build nunber stays the
sane. '

"s

<header > Request MessageHeader </ header>

<val idation> Validation </validation>

<bl ockTr adel denti fi er> </ bl ockTradel denti fier>
<al | ocati ons> </ al |l ocati ons>

<party> </party>

Schema Component Representation

<xsd: conpl exType nane="Request Al | ocation">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Request Message ">
<xsd: sequence>
<xsd: el enent nane="bl ockTradel dentifier" type=" BlockTradeldentifier "/>
<xsd: el enent nane="all ocations" type=" Allocations "/>
<xsd: el ement nanme="party" type=" Party " mi nCccurs="2"
maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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Table of Contents

o Schema Document Properties
« Global Declarations

o Element: basket

Element: bond

Element: cash

Element: commodity
Element: convertibleBond
Element: deposit

Element: equity

Element: exchangeTradedFund
Element: future

Element: fxRate
Element: index
Element: loan
Element: mortgage
Element: mutualFund
Element: ratelndex

Element: simpleCreditDefaultSwap
Element: simpleFra
Element: simplelrSwap

o Element: underlyingAsset
« Global Definitions

o Complex Type: ActualPrice
Complex Type: AnyAssetReference
Complex Type: Asset
Complex Type: AssetMeasureType
Complex Type: AssetPool
Complex Type: AssetReference
Complex Type: BasicQuotation
Complex Type: Basket
Complex Type: BasketConstituent
Complex Type: Basketld
Complex Type: BasketName
Complex Type: Bond
Complex Type: Cash
Complex Type: Commission
Complex Type: Commodity
Complex Type: CommodityBase
Complex Type: CommodityBusinessCalendar
Complex Type: CommodityBusinessCalendarTime
Complex Type: CommodityDetails
Complex Type: ConstituentWeight
Complex Type: ConvertibleBond
Complex Type: CouponType
Complex Type: Deposit
Complex Type: DividendPayout
Complex Type: EquityAsset
Complex Type: ExchangeTraded
Complex Type: ExchangeTradedCalculatedPrice
Complex Type: ExchangeTradedContract
Complex Type: ExchangeTradedFund
Complex Type: FacilityType
Complex Type: Future
Complex Type: Futureld
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Complex Type: FxConversion

Complex Type: FxRateAsset

Complex Type: lIdentifiedAsset

Complex Type: Index

Complex Type: Lien

Complex Type: Loan

Complex Type: Mortgage

Complex Type: MortgageSector

Complex Type: MutualFund

Complex Type: PendingPayment

Complex Type: Price

Complex Type: PriceQuoteUnits

Complex Type: QuantityUnit

Complex Type: QuotationCharacteristics
Complex Type: QuoteTiming

Complex Type: Ratelndex

Complex Type: SimpleCreditDefaultSwap
Complex Type: SimpleFra

Complex Type: SimplelRSwap

Complex Type: SingleUnderlyer

Complex Type: TimeZone

Complex Type: Underlyer

Complex Type: UnderlyingAsset

Complex Type: UnderlyingAssetTranche
Model Group: Basketldentifier.model
Model Group: BondCalculation.model
Model Group: BondChoice.model

Maodel Group: BondContent.model

Maodel Group: CommodityProduct.model
Maodel Group: CommodityReferencePriceFramework.model
Model Group: CreditEntity.model

Model Group: EquityPrice.model

Model Group: Exchangeldentifier.model
Model Group: Quotation.model

Model Group: QuotationCharacteristics.model
Model Group: Quotel ocation.model

0O 0O 0O OOOOOOOOOOOOOOOOOOOOOOOOOO O OO O O O o

e« Legend
o Glossary

Schema Document Properties

Target Namespace http://www.fpml.org/2010/FpML-4-9

Version $Revision: 7510 $

Element and Attribute

Namespaces o Global element and attribute declarations belong to this schema's

target namespace.

o By default, local element declarations belong to this schema's target
namespace.

o By default, local attribute declarations have no namespace.

Schema Composition
o This schema includes components from the following schema

document(s):
o fpml-shared-4-9.xsd

Declared Namespaces
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Prefix Namespace

Default namespace  http://www.fpml.org/2010/FpML-4-9

ecore http://www.eclipse.org/emf/2002/Ecore

xml http://www.w3.0rg/XML/1998/namespace
xsd http://www.w3.0rg/2001/XMLSchema

fpml http://www.fpml.org/2010/FpML-4-9

Schema Component Representation

<xsd: schema nsPrefix="fpm " package="org.fpm " docunent Root =" FpM."
t ar get Nanmespace="http://ww. f pr . or g/ 2010/ FpM.- 4- 9" versi on="$Revi sion: 7510 $"
attribut eFornDef aul t ="unqual i fi ed" el enent For nDef aul t =" qual i fi ed">

<xsd:include schemaLocation="fpml -shared-4-9. xsd"/>

</ xsd schema>

Legend

Complex Type:

Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types:

e QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

1 <... country="Australia" >
<unitNo> string </unitNo> [0..1]
<houseNo> string </ houseNo> [ 1]
<street> string </street> [1
Start Choice [1]
<city> string </city> [1}
<town> string </town> [1
End Choi ce
<state> AusStates </state> [1]
<postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> | 1]

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g.
[0..1].

« Model group information are shown in gray, e.g. Start Choice ... End Choice.

o For type derivations, the elements and attributes that have been added to or changed from the base type's
content are shown in bold.

o If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".

o Otherwise, the type of the element/attribute is displayed.
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Schema Component Representation

<conpl exType name="AusAddress" >
<conpl exCont ent >
<extension base=" Address ">
<sequence>
<el enent nane="state" type=
<el ement nane="postcode">
<si mpl eType>
<restriction base=" string ">
<pattern value="[1-9][0-9]{3}"/>
</restriction>
</ si npl eType>
</ el ement >
</ sequence> )
<attribute nane="country" type=" string
</ ext ensi on>
</ conpl exCont ent >
</ compl exType>

AusStates "/ >

fixed="Australia"/>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to
validate an element instance. If there is a reference to an abstract element, only element declarations that can substitute the
abstract element can be used to validate the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-
all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See:
http://www.w3.org/TR/xmIschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32). Then, collapse contiguous sequences of space characters into single space character, and remove leading and trailing space
characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot
be used in place of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction,
are specified, then the given element declaration will not validate element instances that have types derived from the element
declaration's type using the specified derivation methods. Normally, element instances can override their declaration's type by
specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See:
http://www.w3.org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness
Constraint. See: http://www.w3.0rg/TR/xmlschema-1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of
times the group of element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The
xsi @ nil| attribute is the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element
instance has an xsi : ni | attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type,
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XML Schema Documentation
NOTATION, must come from the names of declared notations. See: http://www.w3.0rg/TR/xmlschema-1/#cNotation_Declarations.
Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.

Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given
type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified
derivation methods from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the
substitution group is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves
as being able to substitute a given element declaration, if they have types that are derived from the original element's type using
the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target
namespace is provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope.
See: http://www.w3.0rg/TR/xmlschema- 1/#cldentity-constraint Definitions.

top

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element basket

XML Schema Documentation

Element: basket

[Table of contents]

« This element can be used wherever the following element is referenced:

e
Q
%
@
Qo

Basket

o o
= =

Defines the underlying asset when it is a basket.

Logical Diagram

t_basket.htmi[11/24/2010 12:35:28 PM]

-asset-4-9.xsd.html_element
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' Bashet I

1| basket

| hitpedtvane fpm Lo rgf2000F p A L-3-9

E decimal

! openlinits

E http S fpml o rgf20100F phAL-3-2

' 0.1

: BasketConstituent D

H —1 basketConstituent

H hitp ffvwean fpmlL o rgf20100F phaL-4-0

E 1.m PAsset

H underhingisset
H http o fpml.orgd204100F phdL-4-2
Constituentieight
— constituentWeight
E http o fpml orgd20100F phd -2

; 0.1

E DividendPayout

: — dividendPayout
H hitp Ao fpml, orgf20100F phd -2

: 0.1

1 Frice
1 underhyerPrice
H http o fpml, orgdf20100F phd -2

H 0.1

E honey
— underhyerNotional
E http e fpml orgf20104F phd -39

; 0.1

E SpreadScheduleReferance

H — underbrerSpread
H http Ao fpml.orgi20490F phdL-4-2

: 0.1

H FendingPayment
- couponPayment
1 http Ao fpml.orgi20490F phdL-4-2

1 0.1

E decimal

—{ bhasketDivisor

E http S fpml o rgf20100F phAL-3-2

; 0.1

E —(2) Basketame

' EH

1 hasketName

H 0.1 hitp Shemn. fpml.orgf20 100F p LG8

Basketid

: hasketld

E hitp Shemn. fpml.orgf20 100F p LG8

1 0.

H ] eaau E|—|_ Bazhetld

H hasketld

H http Ao fpmlorgf20100F phAL-3-9

: 1.

H Currency anyURI |

- hasketCurrency EF @ currencyScheme |

\ http o fpmlLorgf20q0dF praLa | T

1 0.1

'<Ab§sket
i d="
<openUni t s> </ openUni t s>

' The number of units (index or securities) that constitute the underlyer of the swap. In the case of a basket
swap, this element is used to reference both the number of basket units, and the nunber of each asset conponents
of the basket when these are expressed in absolute terns.'

<basket Consti t uent > </ basket Consti t uent >
' Descri bes each of the components of the basket.'
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<basket Di vi sor > </ basket Di vi sor >

' Specifies the basket divisor amount. This value is normally used to adjust the constituent weight for pricing or
to adjust for dividends, or other corporate actions.'

'Reuses the group that specifies a nane and an identifier for a given basket.'

<basket Narmre> </ basket Narre>

'IThe nanme of the basket expressed as a free format string. FpM. does not define usage rules for this
el enent .’

<basket | d> </ basket | d>

"A CDS basket identifier’

<basket | d> </ basket | d>
"A CDS basket identifier’

<basket Currency> </ basket Currency>
'Specifies the currency for this basket.'
</ basket >
Diagram
D @ = I |D I Defines the underlying assetwhen it is a hasket.
] ] Easket |E E|-|_ Atype describing the underlyer features of a hasket swap. Each of the basket constituents are described through an
embedded companent, the hasketConstituentsType.
E—({][} extends:AssetjD (-—-—-—-jﬂ I openlnits |
0.1
hasketConstituent
1.2
hasketDivisor
0.1
—{ 2 Basketldentifier model
A
0.1
hasketCurrency
0.1
p_—
\— ]
underingasset |E—| ) JB— B |5— Define the underlying assetwhen itis alisted security.

[ Asset

hasket

hond

cash

commodity |E

convertibleBond

i i e e
'
'

dennsit 1F
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| exchangeTradedFund

™ mutualFund

ratelndex

|simpIeCreditDefauItSwap

simpleFra

e N i it St St it i St ‘et il Tl ‘il dty

] simplelrSwanp

Schema Component Representation

<xsd: el enent name="basket" type=" Basket " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Used by (from the same schema

document)
Type
Nillable
Abstract

Documentation

Logical Diagram

hond
http v fpml. orgf2090/F phiL--9

bond
Model Group BondChoice.model

Bond

no

no

Defines the underlying asset when it is a bond.

o (e (e (=)

Instrumentld
instrumentid
hitp S fpmlorgf20100F phdL-4-8

1.

string
description
hitp: o fpmlorgf20100F pM L340

0.1

ldentified Currency
Currency
hitp o fpml org20106F pha L-4-2

0.1

Exchangeld
exchangeld
hitp: o fpml.orgs20106F phaL-4-2

0.1

ClearanceSystem
clearancesystem
hitp o fpml org20106F pha L-4-2

0.1

FProductReference
definition
hitp S fpmlorgf20100F phdL-4-8

0.1

)i ey (3 )

G e S

Exchangeld
relatedExchangeld
hitp: o fpmlorgf20100F pM L340

0.

Exchangeld
optionsExchangeld
hitp o fpml org20106F pha L-4-2

0.z

Exchangeld

specifiedExchangeld
hitp S fpmlorgf20100F phdL-4-8

0.a

string
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— — - —| .
_L_IJ issuerName

0.1 hitp o fpmlorg20104F phaL-4-9

PartyReference

issuerPartyReference
hitp o fpml orgf2Z010/F phdL-3-2

CreditSeniority
— Seniority
htp v fpml. args20100F phd -9

0.1

CouponType
— couponType
http i fpml orgf2090/F phdL-4-9

0.1

decimal
— couponRate
hitp v fpml orgf2090/F phi -39

0.1

date
“— maturity
htp o fpm . orgd2010F phdL-4-2

0.1

decimal

—— paryalue
http . fpmlargf2010/F phd L-4-8

0.1

desimal
—{ faceAmount
hitp e fpml orgfZ010/F ph L340

LA

] waua Feriod

paymentFregquency
htp o fpm . orgd2010F phdL-4-2

0.1

CrayCountFraction

dayCountFraction
http v fpml.orgf2040/F phdL-4-9

0.1

id=" ">

<_i nstrument| d> </instrumentld>
‘Identification of the underlying asset, using public and/or private identifiers.'

<descri pti on> </ descri pti on>
'Long nanme of the underlying asset.'

<currency> </ currency>
'Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> </ exchangel d>

‘ldentification of the exchange on which this asset is transacted for the purposes of calculating a
contractural payoff. The term\"Exchange\" is assumed to have the nmeaning as defined in the |SDA 2002
Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en»

"ldentification of the clearance system associated with the transaction exchange.'

<definition> </ definition>

'An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of

i nconsi stency between the terns of the sinple Froduct ~and those of the detailed definition, the values in
the sinple product override those in the detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not Pr_esent then the exchange
shall be the primary exchange on which listed futures and options on the underlying are listed. The term
\"Exchange\" is assuned to have the neaning as defined in the | SDA 2002 Equity rivatives Definitions.'

<opti onsExchangel d> </ opti onsExchangel d>
"A short formunique identifier for an exchange on which the reference option contract is listed. This is
to address the case where the reference exchange for the future is different than the one for the option.
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Tge opti ons Exchange is referenced on share options when Merger Elections are selected as Options Exchange
Adj ust nent .’

<speci fi edExchangel d> </ speci fi edExchangel d>

"A short form unique identifier for a specified exchange. If the element is not present then the exchange
shall be default terms as defined in the MCA; unless otherwi se specified in the Transaction Suppl enment."’

"Specifies the issuer name of a fixed inconme security or convertible bond. This name can either be explicitly
stated, or specified as an href into another el ement of the docunent, such as the obligor’

<i ssuer Narme> </issuerName> | 1.
H <i ssuer Part yRef erence> </i ssuer Part yRef erence> H
<seniority> </seniority>
' The repaynment precedence of a debt instrument.'
E <couponType> </ couponType> '
'Specifies if the bond has a variable coupon, step-up/down coupon or a zero-coupon.'
! <couponRat e> </ couponRat e>
' Specifies the coupon rate (expressed in percentage) of a fixed incone security or convertible bond.'
i <maturity> </ maturity>
H ' The date when the principal anount of a security becones due and payable.' H
i <par Val ue> </ par Val ue>
! ' Specifies the nom nal anpunt of a fixed inconme security or convertible bond.' !
<f aceAmount > </ f aceAnmount >
! 'Specifies the total amount of the issue. Corresponds to the par value multiplied by the number of issued !
! security.’ !
<payment Fr equency> </ payment Fr equency>
'Specifies the frequency at which the bond pays, e.g. 6M'
<dayCount Fracti on> </ dayCount Fracti on>
' The day count basis for the bond.'
: </ bond> :
Diagram

| bond |EI-—{ |];|] |E|—| E|—{ Defines the underlying assetwhen itis a hond. |

N (D BDnde I [LI] |D I |D IAn exchange traded bond. |

B—(<][> extends: ExchangeTradeij——@B——' - BDndCUntent.deeI

0.1

0.1

\-—| - BDndCaIculatiDn.mudeI
[J ExchangeTraded

-

underlyingAsset |D I I} |D I EF

= I Define the underlying assetwhen itis a listed security.

cash

™ e
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Schema Component Representation

p="under | yi ngAsset "/ >

Bond " substitutionG ou

type=

"bond"

| <xsd: el ement nane

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[Table of contents]

e This element can be used wherever the following element is referenced:
o underlyingAsset

Name
Type
Nillable
Abstract

Documentation

Logical Diagram

cash
Cash
no

no

Defines a simple underlying asset type that is a cash payment. Used for specifying discounting

factors for future cash flows in the pricing and risk model.

cash
http e fpmlorg/20100F phd L-3-2

Instrumentld
instrumentid
hitp S fpm o rgf20100F piL-4-8

0.o0

string
— description
hitp o fpm Lo rgd20100F p i L-4-20

0.1

Currency
e currency
hitp S fpm o rgf20100F piL-4-8

: anyURI &
EIJ— @ instrumentldScheme |

EIJ— i@ currencyScheme

<instrunment|d>

"ldentification of the underlying asset,

<descri pti on>

<currency>

</instrunmentl|d>

</ descri pti on>

</ currency>

"The currency in which an anount is denomni nated.'

</ cash>

'Long nane of the underlying asset.'

usi ng public and/or

private identifiers.'

| cash |E|——| @ |E|—{

Eh |

Defines a simple underlying asset type that is a cash payment. Used for specifying discounting factors for future cash

flowes in the pricing and risk model.

@

— @

= (<][> E}dends:Asset)El——(-—-—-—-j

instrumentld |

p—

0.e0

0.1

currency
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I Define the underlying assetwhen itis a listed security. |

H
sl
=
3] S
L
| o - = £
) A =
g | E g = =
i =
o — 3 = ] H = =
il = = 4 Y H © =
s = E = = = £ 5 i c E = =
0 .T = = ] =
o 2 £ o a = m @ = = =2 °
[ = = = 2 £ = b= ™ i = = =
o w ) = = = =] S = =] =
_H_ o fad o =] ) = =2 = o = ]
= = o o o = @ T =] = = h=l = =

-
|

=
L=r

| underlyingfsset |

[11/24/2010 12:35:30 PM]

-asset-4-9.xsd.html_element_cash.html
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ratelndes

|simp|eCreditDefaultSwap

simpleFra

e T e e Ll b

-
]
'

simplelrSwap

Schema Component Representation

<xsd: el enent nanme="cash" type=" Cash " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:
o underlyingAsset

Name commodity

Type Commodity

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a commodity.

Logical Diagram
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Commodity : [[e I
commodity
http:fw fpmlorgf2010Fphil-4o2
Instrurmentld H anyURI
instrumentld EIJ— @ instrumentldScheme
hitpdtowan fomlorgl2040F ML | T
1.
string
description
hittp 2w fpml org/20400F p i L-49
0.1
04 — commaodityBase

http:ommn fpmiloorgd20100F phd L-<+2

CommodityDetails
— commodityDetails
http: Mo fpmloorgd20400F phd L-<+3

Quantitylinit
— unit
http:fwwn fpmilorgf20100F pha L9

Currency
— currency
hitp: v fpmil.orgd2010/F phd L9

_/i Exchangeld
exchangeld

I
1
I
I
1
I
I
1
I
I
I
1
I
I
I
1
I
1
I
1
1
1
I
1
1
:
, hitp v fpm . orgf20100F phdL-4-2
I
1
1
I
I
1
I
I
1
I
I
1
I
I
1
I
I
I
1
I
I
I
1
I

InfarmationSaurce
publication
http:ffvwna fpmlorgd20100F phdL-4-2

SpecifiedPriceEnum

— specifiedPrice
hitp it fpml. orgf2010/F phAL-4-9

—@EI— E|- DelivernyDratesEnum
0.1

— delivenyDates
http:ffemnan fpmlorgd20100F phdL-4-2

Adjustablelrate
— delveryDate
http e fpml orgd20100F phdL-4-3

g 'earhdonth
“—| deliveryDateYearMonth
hitp v fpml.org20100F phdL-3-9

Offset
- deliveryDateRollCorvention
hitp: v fpmil.orgd2010/F phd L9

0.1

Positivelrecimal
- multiplier
hitp i fpml. orgf20100F phAL-4-9

0.1
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XML Instance Representation
L2 i
1 <commodi ty

i d=" "

<i nstrument|d> </instrunmentl|d>

"lIdentification of the underlying asset, using public and/or private identifiers.'

<descri pti on> </ descri pti on>
‘Long name of the underlying asset.'

<commodi t yBase> </ commodi t yBase>

"A coding schene value to identify the base type of the compdity being traded. Were
ossible, this should follow the nami ng convention used in the 2005 | SDA Commodity
finitions. For exanple, \"GI\'.'

<comodi t yDet ai | s> </ comodi t yDet ai | s>

"A coding schene value to identify the commodity being traded nore specifically. Were
possi ble, this should follow the nam ng convention used in the 2005 | SDA Commodity
Definitions. For exanple, \'Brent\'.'

<uni t > </ unit>

"A codi ng schenme value to identify the unit in which the undelryer is denom nated. \Were
Bgfssi ble, this should follow the nami ng convention used in the 2005 | SDA Conmodity
initions.'

<currency> </ currency>
'The currency in which the Coompdity Reference Price is published.'

<exchangel d> </ exchangel d>

"For those conmodities being traded with reference to the price of a listed future, the
exchange where that future Is |listed should be specified here.'

<publ i cation> </ publi cation>
'"For those commodities being traded with reference to a price distributed by a
publication, that publication should be specified here.’ '

<speci fi edPri ce> </ specifiedPrice>

' The Specified Price is not defined in the Coompdity Reference Price and so needs to be

stated in the Underlyer definition as it will inpact the calculation of the Floating Price."'
<del i veryDat es> </ del i veryDat es>

'The Delivery Date is a NearbyMonth, for use when the Commodity Transaction references
Futures Contract.'

<del i ver yDat e> </ del i veryDat e>
'"The Delivery Date is a fixed, single day.'

<del i ver yDat eYear Mont h> </ del i ver yDat eYear Mont h>
'"The Delivery Date is a fixed, single nonth.'

<del i ver yDat eRol | Conventi on> </ del i ver yDat eRol | Convent i on>

'Specifies, for a Coomodity Transaction that references a listed future via the
deliveryDates el ement, the day on which the specified future will roll to the next nearby
nmont h en the referenced future expires. If the future will not roll at all - i.e. the
price will be taken fromthe expiring contract, O should be specified here. If the future
will roll to the next nearby on the last trading day - i.e. the price will be taken from

the next nearby on the |ast trading day, then 1 should be épecified and so on.'

<mul tiplier> </multiplier>
'Specifies the nultiplier associated with a Transaction.'

</ commodi ty>

= I Defines the underlying assetwhen itis a commodity. |

- (O commodity )= 0 |=—
E—(<][‘,> eﬂends:ldemiﬂedAssetjD L(H_HJD I H. CDmmndiWPrnduct.model

[ IdentifiedAsset

EI—{ Atipe describing a commoaodity underlying asset. |
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E|—| Define the underlying assetwhen itis a listed security. ‘

caomvertibleBond

deposit
eouity
| gxchangeTradedFund |

(] Asset
basket
cammadity
future

fxRate
maortgage

‘ underlyingAsset |E|E [1] |E|—{ .E
e
e
oo
o
e
o
e
e
Moo
o
e

ty.htmi[11/24/2010 12:35:31 PM]

-asset-4-9.xsd.html_element_commodi
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mutualFund

ratelndesx

|simp|eCreditDefault8wap

simpleFra

‘+""""1"""""'%"""""'Z"""""'J
'
'

v

simplelrSwap

Schema Component Representation

<xsd: el enent nane="commodity" type=" Commodity " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element convertibleBond

XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:
o underlyingAsset

Name convertibleBond

Used by (from the same schema Model Group BondChoice.model

document)

Type ConvertibleBond

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a convertible bond.

Logical Diagram

ConvertibleBond
convertibleBond
hitp:howwn fpmil o rg/20104F phd L-+9

anyURI
instrumentid E|J— @ instrumentldScheme :
bttpefn fpml orgf200dFpMLga | T T

Instrumentld

r{
g

1
r{
g

1
r{
g

1
r{
g

1.

string
description
hitpitnn fpml. org/2010F phdL-4-9

0.1

e e | =5 Identified Currency

| CUrrency
hitpitnn fpml. org/2010F phdL-4-9

0.1

Exchangeld

— exchangeld
hitpiton fpml.org/2010F phL-34-9

0.1

ClearanceSystem
— clearanceSystem E|J— @ clearanceSystemScheme
hitpe i fpmlorgf200iFpML-ga | T

0.1

FroductReference IDREF

*— definition B @ href

hitpe o fpml orgf200dFpML-ga |
0.1

e E_@EF Exchangeld

— relatedExchangeld
hitpiton fpml.org/2010F phL-34-9

0=

Exchangeld
—1 optionsExchangeld
hitpiton fpml.org/2010F phL-34-9

0=

Exchangeld
“—{ specifiedExchangeld
hitpiton fpml.org/2010F phL-34-9

0=

e S ) ting

issuerName
0.1 hitp: o fpml o rgf20100F p W L-3-2

FPartyReference
issuerPartyReference
hitp: o fpml. o rgf2010/F piL-3-3
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CreditSeniarity
—— seniority
hitpitnmn fpml. org/2010F phAL-4-9
0.1
CoupanType
— couponType
hitpitnmn fpml. org/2010F phAL-4-9
0.1
decimal
— couponRate
hitpitnmn fpml. org/2010F phAL-4-9
0.1
date
- maturity
hitpitnmn fpml. org/2010F phAL-4-9
0.1
decimal
—— parvalue
hitpitn fpml. org/2010/F phAL-4-9
0.1
decimal
— faceAmount
hitpitn fpml. org/2010/F phAL-4-9
0.1
e Feriod
paymentFrequency
hitpitnmn fpml. org/2010F phAL-4-9
0.1
DayCountFraction
dayCountFraction
hitpitnmn fpml. org/2010F phAL-4-9
Equityfeset
underhyingEquity
hitp it fpml. org/2010/F phdL-4-9
e j.—. e j
0.1 k-—-—-—- =) k-—-—-—- Inztrumentld
instrumentid
http o fpml orgf20100F phi L-4-9
1.0
string
description
http o fpml orgf20100F phi L-4-9
0.1
e el = IdentifiedCurrency
— CUITENnCy

http o fpml orgf20100F phi L-4-9

0.1

E:xchangeld

— exchangeld

http o fpml orgf20100F phi L-4-9

0.1

ClearanceSystem

— clearanceSystem

http o fpml orgf20100F phi L-4-9

0.1

ProductReference

“— definition

http o fpml orgf20100F phi L-4-9

0.1
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: opuohskExchangeld

E hitp o fpml orgf20100F phd L-4-20
: 0.0

H Exchangeld
H specifiedExchangeld

H hitp o fpml orgf20100F phd L-4-20
E 0o

H date

- redemptionDate

H hitp it fpml. org/2010/F phdL-4-9

; 0.1
P J

<_c((j)nverti bl eBond

<i nstrument | d>
<descri pti on>
<currency>

' Tradi ng currency of

<exchangel d>

initions.'

<cl ear anceSyst en»

<definition>
"An optional referen

<r el at edExchangel d>

<opti onsExchangel d>

<i ssuer Name>
<seniority>
<couponType>
<couponRat e>
<maturity>
<par Val ue>

' Specifies the nomn

<f aceAmount >

' Specifies the total
<paynent Fr equency>
<dayCount Fract i on>
<under | yi ngEqui ty>

<r edenpti onDat e>

</ converti bl eBond>

<speci fi edExchangel d>

"A short form unique identifier for
default terms as defined in the MCA;

</instrunentld>

"ldentification of the underlying asset, using public and/or private identifiers.'

</ descri ption>

'Long nane of the underlying asset.'

</ currency>

the underlyer

when transacted as a cash instrunent.'’

</ exchangel d>

"ldentification of the exchange on which this asset
pDae1¥off. The term \"Exchange\" i

</ cl ear anceSyst en>

"ldentification of the clearance system associated with the transaction exchange.'

</definition>
ce to a full FpM. product that defines the sinple product in greater detail.

</ rel at edExchangel d>

"A short form unique identifier for
primary exchange on which listed futures and options on the underlyin
to have the nmeaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

a related exchange. If the element is not present then the exchange shall be the
are listed. The term \"Exchange\" is assuned

</ opti onsExchangel d>

"A short form unique identifier for

is referenced on share options when Merger

"Specifies the issuer nane of a fixed
specified as an href into another

an exchange on which the reference option contract is listed. This is to address
the case where the reference exchange for the future is different than the one for the option.
El ections are selected as Options Exchange Adjustnent.'’

</ speci fi edExchangel d>
a sr)ecifi ed exchange. If the elenment is not present then the exchange shall be
un '

ess otherw se specified in the Transacti on Suppl enment.

incone security or convertible bond. This name can either be explicitly stated, or
el ement of the docunent, such as the obligor'

</ i ssuer Nane>

<i ssuer Par t yRef er ence>

</ i ssuer PartyRef erence>

</seniority>

' The repaynent precedence of a debt

instrunent.’

</ couponType>

"Specifies if the bond has a variable coupon, step-up/down coupon or a zero-coupon.'

</ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed incone security or

</maturity>

' The date when the principal anpunt

</ par Val ue>
al amount of a

of a security beconmes due and payable.'

fixed income security or convertible bond.'

</ f aceAmount >

armount of the

i ssue. Corresponds to the par value nultiplied by the number

</ payment Fr equency>

' The day count basis for the bond.'

' Specifies the frequency at which the bond pays, e.g. 6M'

</ dayCount Fracti on>

</ under | yi ngEqui ty>

"Specifies the equity in which the convertible bond can be converted.'

</ redenpt i onDat e>

"Earlier date between the convertible bond put dates and its naturity date.'

is transacted for the purposes of calculating a contractural
is assunmed to have the neaning as defined in the | SDA 2002 Equity Derivatives

In case of
i nconsi stency between the terms of the sinple product and those of the detailed definition, the values in the sinple
product override those in the detailed definition."'

The options Exchange

convertible bond.'

of

i ssued security."’

e
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0.1
0.1

redemptionDate

underlyingEquity |E
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H o =
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= -
= = = = =
& 8 o w 2 = =
= = = = [ = =
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] O cConweribleBaond EI—(<]D eﬂendsBondjT-—-—-—-j
undetlyingAsset DL n |= Ef = IDernethe underlying assetwhen itis a listed security |
O Asset
hasket

-
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L — |

| simpleCreditDefaultSwap

;
A

N simplelrSwap

Schema Component Representation

<xsd: el enent nane="converti bl eBond" type=" nvertibl eBon substituti onG oup="underlyi ngAsset "/ >

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element deposit

XML Schema Documentation

Element:

[Table of contents]

e This element can be used wherever the following element is referenced:

o underlyingAsset
Name deposit
Type Deposit
Nillable no
Abstract no
Documentation Defines a simple underlying asset that is a term deposit.

Logical Diagram
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Deposit : I |
deposit
hitp:ioama fpmlorgf20400F a2
Instrumentld anylIRI |
instrumentld E|J— @ instrumentldScheme |
hitp: o fpmlorg/20M0F pMLGE | T
1.2
string
description
httpcfhomon fpml. o rg20100F phd L2
0.1

] - | IdentifiedCurrency 10

— Currency
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

Exchangeld ; an;rURI
— exchangeld EIJ— @ exchangeldScheme
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

ClearanceSystem anylIR|
— clearanceSystem E|J— i@ clearanceSystemScheme i
hitp:fhamn. fpmlorg20100F phdL-4-9

0.1

E FProductReference : IDREF
: | definition B @ href

httpsitomn fpmlorgi20d0F LS |

0.1

@E— Periad

— term
hitp:dtonns fpml.org/20100F p A L2

integer

periodMultiplier
hitp S fpml orgf2040/F phdL-4-9

PeriodEnum
period
http o fpmil. orgf2090/F phd -39

Period
—1 paymentFrequency
hitp:dtonns fpml.org/20100F p A L2
01 integer
perindMultiplier
hitp S fpml orgf2040/F phdL-4-9
PeriodEnum
period
http o fpmil. orgf2010/F phAL-4-2
CrayCountFraction anylR|
- dayCountFraction E|J_' i@ dayCountFractionScheme :
hitp: o fpml.org/20A00F LD | T
0.1

<_ddeposi t
id="

<i nstrunent|d> </instrument|d>

"ldentification of the underlying asset, using public and/or private identifiers.'
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<descri ption> </ descri ption>
'Long nane of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>

‘ldentification of the exchange on which this asset is transacted for the purposes of calcul ating
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en>
"ldentification of the clearance system associated with the transacti on exchange.'

"An optional reference to a full FpM. product that defines the sinple ﬁroduct in greater detail.
In case of inconsistency between the terms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition.'

<ternp </term>

¢+ <definition> </ definition>
'Specifies the term of the deposit, e.g. 5Y.'

<payment Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the deposit pays, e.g. 6M'
<dayCount Fr acti on> </ dayCount Fr acti on>
' The day count basis for the deposit.'
</ deposi t >
Diagram

| deposit |E|——| L[;ﬂ |EI—| E|—| Defines a simple undetlying asset that is a term deposit. |
] D H e (<]I> e:dends:UnderlyingAsset)E——@

paymentFrequency |
0.1

dayCountFraction

0.1

(D UnderlyingAssetj

e

underlyingAsset |D I 0 |D I &

[zl | Define the underlving assetwhen itis a listed security.

basket

band

cash

commodity

convertibleBond

""'?."'""""Z."""""'ZI.'""'""'i"""""'Z"""""'
' '
' '
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|

| exchangeTradedFund

index

loan

mutualFund

ratelndex

|5impIeCredi1DefaultSwap

simpleFra

‘+'""'"Z."""'""Z"""""'Z""'"""i"'""'"'Z.'""'""'ZI."""""'Z"""""'Z.""""'"Z."""'""Z"""""'i""'"""i"""
'
'

N simplelrSwan

Schema Component Representation

<xsd: el ement nanme="deposit" type=" Deposit " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element equity

XML Schema Documentation

Element:

[Table of contents]

e This element can be used wherever the following element is referenced:

o underlyingAsset
Name equity
Type EquityAsset
Nillable no
Abstract no
Documentation Defines the underlying asset when it is a listed equity.

Logical Diagram
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Equityfisset D i
equity i

htp:itonsw fpmil.org /20 100F phd -2

Instrumentld

instrumentid E|J— @ instrumentldScheme |
httpsismn fpm o g2V RG-S | T

1.2

string
description
httpcfhomon fpml. o rg20100F phd L2

0.1

M—| =aua | IdentifiedCurrency

— Currency
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

Exchangeld |
— exchangeld EIJ— i@ exchangeldScheme
httpe oo fpmlorgd20dOFpMLgs | T

0.1

ClearanceSystem
— clearanceSystem E|J— i@ clearanceSystemScheme
httpodsmn fpm Lo rgi200FprL-Ae | T

0.1

FProductReference IDREF

*-— definition B @ href

httpsitomn fpmlorgi20d0F LS |
0.1

G = G 1 Bxchangel

— relatedExchangeld
httpfhomnan fpml.org/20100F phd L2

0..e0

Exchangeld
— optionsExchangeld
httpcfhomon fpml. o rg20100F phd L2

0.0

Exchangeld
pa—- specifiedExchangeld
httpfhomann fpml. o rg/20100F phl L-4-2

' 'eéqui ty
="

<i nstrunent|d> </instrument!|d>

"ldentification of the underlying asset, using public and/or private identifiers.'

<descri pti on> </ descri ption>
'Long nane of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes of calcul ating
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en»
"lIdentification of the clearance system associated with the transacti on exchange.'

<defini tion> </ definition>
"An optional reference to a full FpM. product that defines the sinple product in greater detail.
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XML Schema Documentation - Element equity

In case of inconsistency between the terms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition."'

<r el at edExchangel d> </ r el at edExchangel d>

"A short formunique identifier for a related exchange. If the elenment is not present then the
exchange shall be the IP|” mary exchange on which listed futures and options on the underlying are
listed. The term \"Exchange\"” is assuned to have the neaning as defined in the | SDA 2002 Equity
Derivatives Definitions.'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short form unique identifier for an exchange on which the reference option contract is |isted.
This is to address the case where the reference exchange for the future Iis different than the one
for the option. The options Exchange is referenced on share options when Merger Elections are

sel ected as Options Exchange Adjustnent.'

<speci f i edExchangel d> </ speci fi edExchangel d>

"A short formunique identifier for a specified exchange. If the elenent is not present then the
exchange shall be default terns as defined in the MCA; unless otherw se specified in the
Transacti on Suppl enment .’

</ equity>

e

EI—{ Defines the underlyving assetwhen itis a listed equity. |

=) I An exchange traded equity asset. |

(O Esuesset )B—] ) |2— &
El—I: <[> extends: ExchangeTraded ) ‘

S

underlyingAsset |D I i |D I &

[ I Define the underlying assetwhen itis a listed security.

cash

commodity

| exchangeTradedFund |

:
L
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future [k

;

fxFate

index

nan

mortgage

mutualFund

ratelndex

|simpIeCreditDefaultSwap

""""""?."'""""1"""""'1’""'""'%"""""'A'"""""A"""""'Z"""""'Z"""""'
' '
' '

simpleFra

v
|
'

simplelrSwap

Schema Component Representation

<xsd: el enent nane="equity" type=" EquityAsset " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element exchangeTradedFund

XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:
o underlyingAsset

Name exchangeTradedFund

Type ExchangeTradedFund

Nillable no

Abstract no

Documentation Defines the underlying asset when it is an exchange-traded fund.

Logical Diagram

ExzhangeTradedFund
exchangeTradedFund
http:fonam. fpml. o rgd2010/F phd L343

/_E
g

1
/_E
g

1
/_E
g

1
/_E
g

Instrumentld

instrumentid E|J— @ instrumentldScheme :
bttpefn fpml orgf200dFpMLga | T T

1.0

string
description
hitpitnn fpml. org/2010F phdL-4-9

0.1
e el | = Identified Currenay 18]

| CUrrency
hitpitnn fpml. org/2010F phdL-4-9

0.1

Exchangeld

anyURI“E
— exchangeld E|J— @ exchangeldScheme |

hitpitnn fpml. org/2010F phdL-4-9
0.1

ClearanceSystem H
— clearanceSystem E|J— @ clearanceSystemScheme
bttpefn fpml orgf20q0dFpMLg | T

0.1

FroductReference IDREF

"— definition B @ href

bttpe o fpml orgf20q0dFpMLga |
0.1

e E_(zja— Exchangeld

— relatedExchangeld
hitpitnn fpml. org/2010F phdL-4-9

0=

Exchangeld
—1 optionsExchangeld
hitpitnn fpml. org/2010F phdL-4-9

0=

Exchangeld
- specifiedExchangeld
hitpitnn fpml. org/2010F phAL-4-9

0=

e E|-|_ Exchangeld anyURI |

constituentExchangeld E|J— @ exchangeldScheme |
hitp:fman fpml orgf2010FpLga | T

0=

e E|_|_ string
fundManager
hitpitonm fpml.org/2010/F phL-34-9

0.1
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<'eé<changeTr adedFund
id=" “s
<i nstrument|d> </instrunent!d>

"ldentification of the underlying asset, using public and/or private identifiers.'

<descri pti on> </ descri ption>
'Long nanme of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> </ exchangel d>

"Identification of the exchange on which this asset is transacted for the purposes of calculating a contractural
pa¥off._The term \"Exchange\" is assumed to have the nmeaning as defined in the | SDA 2002 Equity Derivatives
De

initions.'
<cl ear anceSyst enr </ cl ear anceSyst enr
"ldentification of the clearance system associated with the transaction exchange.'
<definition> </ definition>
"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of

i nconsi stency between the terms of the sinple product and those of the detailed definition, the values in the sinple
product override those in the detailed definition."' :
<r el at edExchangel d> </ rel at edExchangel d>
"A short formunique identifier for a related exchange. If the element is not present then the exchange shall be the

primary exchange on which listed futures and options on the underlyi n(};_are. listed. The term \"Exchange\" is assuned
to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract is listed. This is to address
the case where the reference exchange for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options Exchange Adjustnent.'

<speci f i edExchangel d> </ speci f i edExchangel d>

"A short formunique identifier for a specified exchange. |f the element is not present then the exchange shall be
default terms as defined in the MCA; unless otherwi se specified in the Transaction Suppl enent.'

<const it uent Exchangel d> </ consti t uent Exchangel d>

"Identification of all the exchanges where constituents are traded. The term \"Exchange\" is assumed to have the
neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<f undManager > </ f undManager >
' Specifies the fund nanager that is in charge of the fund.'

1 </ exchangeTr adedFund>

=) 1 Defines the underlying assetwhen itis an exchange-traded fund. |

N (I:l ExchangeTradedFund j = m EI—{ An exchange traded fund whose price depends on exchange traded constituents. |
@ E|—( 4[> extends: ExchangeTradedCaIcuIatedPricej ----jE!—{ fundManager |

0.1

exchangeTradedFund |D

(O ExchangeTradedCaloulatedPrice JE

R
underlyingAsset | L @ = _E =) I Diefine the underlying assetwhen it is a listed security.

cash

cammaodity

convertibleBand

e o i i i
'
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~ [ exchangeTradedFund

future

fkRate

index

loan

mortgage

mutualFund

atelndex

| simpleCreditDefaultSwap
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'
'
= fas)
=
=

1| simplelrswap

Schema Component Representation

<xsd: el ement nane="exchangeTradedFund" type=" ExchangeTradedFund " substituti onG oup="underlyi ngAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element: future

[Table of contents]

« This element can be used wherever the following element is referenced:

future

]

o O
c C

Defines the underlying asset when it is a listed future contract.

Logical Diagram

[11/24/2010 12:35:35 PM]

-asset-4-9.xsd.html_element_future.html

file:///C|/Users/dcauthen/FpM L/spec/fpmi-4-9-3-lcwd- 1/html/schemaRef/fpml



XML Schema Documentation - Element future

Future
future
hitp v fpml orgf2090/F phi L2

Instrumentld
instrumentld
hitp: S fpmlorgf20106F phdL-4-8

1.

string
description
hitp: o fpml.orgf20106F phaL-94-2

0.1

IdentifiedCurrency
currency
hitp: S fpml argf20100F pha L-4-2

0.1

Exchangeld
exchangeld
hitp: o fpml.orgf20106F phaL-94-2

0.1

ClearanceSystem
clearanceSystem
hitp: S fpml argf20100F phaL-4-9

0.1

FProductReference
definition
hitp: S fpmlorgf20106F phdL-4-8

0.1

Exchangeld
relatedExchangeld
hitp: o fpml.orgf20106F phaL-94-2

0.a

Exchangeld
optionsExchangeld
hitp: S fpml argf20100F pha L-4-2

0..a

Exchangeld
specifiedExchangeld
hitp: S fpmlorgf20106F phdL-4-8

0.e

positivelnteger
— multiplier
http o fpml org/2010/F phiL-4-2

0

string
—{ futureContractReference
hitp o fpml org/2010/F phd L-4-9

0

date
pa— maturity
hitp o fpmlorgf2010/F phd L3-8

anyURI
instrumentldScheme |

anylJRI &

E|J— @ exchangeldScheme

anyURI

EJ— @ clearanceSystemScheme

<future
id=" "
<i nstrunent | d>

<descri pti on>

<currency>

</ descri pti on>
'Long nane of the underlying asset.'

</ currency>

'Tradi ng currency of the underlyer when transacted as a cash

</instrumentl|d>
‘ldentification of the underlying asset,

using public and/or private identifiers.'

instrunent.'
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<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes of calculating a
contractural payoff. The term\"Exchange\" is assumed to have the meaning as defined in the | SDA 2002
Equity Derivatives Definitions."'

<cl ear anceSyst en» </ cl ear anceSyst en»

‘lIdentification of the clearance system associated with the transacti on exchange.'

<definition> </ definition>

'"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of

i nconsi stency between the ternms of the sinple Product ~and those of the detailed definition, the values in
the sinple product override those in the detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenent is not Present then the exchange
shall be the primary exchange on which listed futures and options on the underlying are listed. The term
\"Exchange\" is assuned to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract is listed. This is
to address the case where the reference exchange for the future is different than the one for the option.
Tge options Exchange is referenced on share options when Merger Elections are selected as Options Exchange
Adj ust nent .’

<speci fi edExchangel d> </ speci fi edExchangel d>

"A short formunique identifier for a specified exchange. If the element is not present then the exchange
shall be default terms as defined in the MCA; unless otherwi se specified in the Transaction Suppl enment.'

<mul tiplier> </multiplier>
'Specifies the contract nultiplier that can be associated with the nunber of units.'

<f ut ur eCont r act Ref er ence> </ futureContract Ref erence>

'Specifies the future contract that can be referenced, besides the equity or index reference defined as
part of the UnderlyerAsset type.'

<maturity> </ maturity>

'The date when the future contract expires.'
</future>
Diagram

[ uture JE—{ ) |2—

E|—{ Defines the underlying assetwhen itis a listed future contract. |

] (D Future)D I @ |D I =) |An exchange traded future contract. |
EI—(<][> e}{tends:ExchangeTradedjE!——(-—-—-—-j multiplier
0.1

futureContractReference
0.

0.1

[J ExchangeTraded

]

f—

underlyingAsset |D I @ |D I |D I Cefine the underlying assetwhen it is a listed security.

cash

e ™ T

commodity ‘
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Schema Component Representation

7S

substitutionG oup="underlyi ngAsset

Future "

|<xsd: el ement nane="future" type="

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element fxRate

XML Schema Documentation

Element: fxRate

[Table of contents]

e This element can be used wherever the following element is referenced:

o underlyingAsset

fxRate
ExRateAsset
no

no

Defines a simple underlying asset type that is an FX rate. Used for specifying FX rates in the
pricing and risk model.

Logical Diagram
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FxRatefsset
f#Rate
htp:itonsw fpmil.org /20 100F phd -2

<i nstrunent|d>

<descri pti on>

Instrumentld
instrumentld
httpfhomnan fpml.org/20100F phd L2

1.2

string
description
httpcfhomon fpml. o rg20100F phd L2

0.1

IdentifiedCurrency
Ccurrency
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

Exchangeld
exchangeld
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

ClearanceSystem
clearanceSystem
hitp:fhamn. fpmlorg20100F phdL-4-9

0.1

FProductReference
definition
http:homaan. fpml.orgf20100F phdL-4-9

0.1

QuotedCurrencyF air

quotedCurrencyPair
hitp:dtonns fpml.org/20100F p A L2

=)

rateSource

FxSpotRateSource

hitp:dtonns fpml.org/20100F p A L2

</instrunment!|d>

‘ldentification of the underlying asset,

</ descri pti on>

'Long nane of the underlying asset.'

using public and/or

0.1

private identifiers.'

E|J— @ instrumentldScheme

anylIR|

§ IDREF
B @ href
= Currency
—1 currencyi

http oo fpml. orgf2010/F phAL-S-2

Currency
currency?
http :dvww. fp ml. orgf2090/F phiL-4-9

QuoteBaszizEnum

quoteBasis
http v fpmil. orgf2090/F phd -39

InformationSource

primaryRateSource
http oo fpml. orgf2010/F phAL-S-2

InformationSource
secondaryRateSource
http :dvww. fp ml. orgf2090/F phiL-4-9

0.1

BusinessCenterTime
fixingTime
http oo fpml. orgf2010/F phAL-S-2
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<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>
"ldentification of the exchange on which this asset is transacted for the purposes of calculatin

. ) ) g
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst enp
"Identification of the clearance system associated with the transacti on exchange.'

<definition> </definition>

"An optional reference to a full FpM. product that defines the sinple ﬁroduct in greater detail.
In case of inconsistency between the ternms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition.'

<quot edCur r encyPai r > </ quot edCur r encyPai r >

"Defines the two currencies for an FX trade and the quotation relationship between the two
currencies.'

<r at eSour ce> </ r at eSour ce>
'Defines the source of the FX rate.'

</ f xRat e>
Diagram
| fkFate |D I |£|] |D I _E = I Defines a simple underlying assettype thatis an FX rate. Used for specifying FX rates in the pricing and risk model.
] O FxRateisset | [P =8 E<][> extends; UnderlyingAssetjD ( )D l guotedCurrencyPair |
0.1
(I:I Underl\;ingﬁsset)
R

underlyingAsset |D |D I |D I Define the underlying assetwhen itis a listed security.

=

[ Asset

hasket

haond

cash

cammaodity

canvertibleBond

"Z.""""'"ZI."""'""Z"""""'?""'"""i"'""'"'Z'"""""Z"""""'
' '
' '

deposit

Bty
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| exchangeTradedFund |

index

loan

mutualFund

ratelndex

|simp|eCreditDefaultSwap

simpleFra

‘+""""i"'""'"'i'""'""'Z"""""'Z."""""'?.""""'"Z."""'""Z"""""'Z""'"""i"""""'i."""""
'
'

N simplelrSwap

Schema Component Representation

<xsd: el enrent nanme="fxRate" type=" ExRateAsset " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:
o underlyingAsset

Name index

Type Index

Nillable no

Abstract no

Documentation Defines the underlying asset when it is a financial index.

Logical Diagram

Index
index
http:fonam. fpml. o rgd2010/F phd L343

/_E
g

1
/_E
g

1
/_E
g

1
/_E
g

Instrumentld

instrumentid E|J— @ instrumentldScheme :
bttpefn fpml orgf200dFpMLga | T T

1.0

string
description
hitpitnn fpml. org/2010F phdL-4-9

0.1
e el | = Identified Currenay 18]

| CUrrency
hitpitnn fpml. org/2010F phdL-4-9

0.1

Exchangeld

anyURI“E
— exchangeld E|J— @ exchangeldScheme |

hitpitnn fpml. org/2010F phdL-4-9
0.1

ClearanceSystem H
— clearanceSystem E|J— @ clearanceSystemScheme
bttpefn fpml orgf20q0dFpMLg | T

0.1

FroductReference IDREF

"— definition B @ href

bttpe o fpml orgf20q0dFpMLga |
0.1

e E_(zja— Exchangeld

— relatedExchangeld
hitpitnn fpml. org/2010F phdL-4-9

0=

Exchangeld
—1 optionsExchangeld
hitpitnn fpml. org/2010F phdL-4-9

0=

Exchangeld
- specifiedExchangeld
hitpitnn fpml. org/2010F phAL-4-9

0=

e E|-|_ Exchangeld anyURI |

constituentExchangeld E|J— @ exchangeldScheme |
hitp:fman fpml orgf2010FpLga | T

0=

e E|_|_ Futureld anyl

futureld = | @ futureldScheme |
hitp: e fpml orgf2010FpLga | T

0.1
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<i nstrumnent| d> </instrunentl|d>
"ldentification of the underlying asset, using public and/or private identifiers.'

<descri pti on> </ descri ption>
'Long nanme of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> </ exchangel d>

"Identification of the exchange on which this asset is transacted for the purposes of calculating a contractural
pa¥off._The term \"Exchange\" is assumed to have the nmeaning as defined in the | SDA 2002 Equity Derivatives
De

initions.'
<cl ear anceSyst enr </ cl ear anceSyst enr
"ldentification of the clearance system associated with the transaction exchange.'
<definition> </ definition>
"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of

i nconsi stency between the terms of the sinple product and those of the detailed definition, the values in the sinple
product override those in the detailed definition."' :
<r el at edExchangel d> </ rel at edExchangel d>
"A short formunique identifier for a related exchange. If the element is not present then the exchange shall be the

primary exchange on which listed futures and options on the underlyi n(};_are. listed. The term \"Exchange\" is assuned
to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

<opt i onsExchangel d> </ opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option contract is listed. This is to address
the case where the reference exchange for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options Exchange Adjustnent.'
<speci f i edExchangel d> </ speci f i edExchangel d>

"A short formunique identifier for a specified exchange. |f the element is not present then the exchange shall be
default terms as defined in the MCA; unless otherwi se specified in the Transaction Suppl enent.'

<const it uent Exchangel d> </ consti t uent Exchangel d>

"Identification of all the exchanges where constituents are traded. The term \"Exchange\" is assumed to have the
neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<futurel d> </futurel d>
"A short formunique identifier for the reference future contract in the case of an index underlyer."

</ i ndex>

N = [ﬂ] = =) I Apublished index whose price depends on exchange traded constituents. |
@ E—( > extends: ExchangeTradedCaIcuIatedPrice) ----)E!—{ futureld |

0.1

(O ExchangeTradedCaloulatedPrice JE

p_—

underlyingAsset | L

= _E =) I Diefine the underlying assetwhen itis alisted security.

=

O Asset

convertibleBand

e o i i i

'
'

o

@ =1

o =

=

i3]
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Schema Component Representation

"underlyi ngAsset "/ >

substi tutionG oup

B

| <xsd: el enent nanme="index" type

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element loan

XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

loan
http o fpml.org/20100F phdL-4-9

loan
Loan
no

no

Defines a simple underlying asset that is a loan.

Instrumentld H anylIR| ]
instrumentld E|J— @ instrumentldScheme |
hittp s/ fpmilorgd20 106F pML-4-8 - -

-
string
description
http o fpml.orgs20104F phdL-4-9
0.1
@E— IdentifiedCurrency
— currency
hitp:fhawn fpml orgf20100FphaL42 (o
0.1 H anylIRI |
@ currencyScheme |
Exchangeld anyURI |
— exchangeld E|J— @ exchangeldScheme
bttt fpml orgd20 0/ F phiL-ag | T
0.1
ClearanceSystem H anyUR| [
— clearanceSystem E|J— @ clearanceSystemScheme
http o fpml.orgs20104F phdL-4-9
0.1
ProductReferance IDREF
“—| definition B @ href
hitp:in fpmlLorgd20q0iFpraLga |
0.1
LegalEntity 19
borrower

http o, fpmlorg/20100F phdL-4-9
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0.
Entityld




XML Schema Documentation - Element loan

entityld
http o fpml. orgi209104F phd L-4-9

1.

LegalEntityReference IDREF |
horrower Reference E|J_' @ href
http:hma fpmlorg2010/F pML-aa |

Lien
— lien
http i fpml.orgi209100F phd L-4-9

0.1

FacilityType

— facilityType
hitp:éfomnn fpml.org/2040/F phd L-4+-9

0.1

date
— maturity
http i fpml.orgi209100F phd L-4-9

0.1

date
— creditAgreementDate
http i fpml.orgi209100F phd L-4-9

0.1

UnderlyingfssetTranche anylRI
“— tranche E|J_' @ loanTrancheScheme !
http:imanfpml orgi2010FpML4D | T

<instrument|d> </instrunent!d>
‘ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> </ descri ption>
‘Long nane of the underlying asset.'

<currency> </ currency>
‘Trading currency of the underlyer when transacted as a cash instrunent.’

<exchangel d> </ exchangel d>
‘ldentification of the exchange on which this asset is transacted for the purposes of calculating a contractural payoff. The term\"Exchange\" is assuned to have

the nmeaning as defined in the | SDA 2002 Equity Derivatives Definitions.

<cl ear anceSyst enr </ cl ear anceSyst enp

"ldentification of the clearance system associated with the transaction exchange.'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of inconsistency between the terns of the sinple product

and those of the detailed definition, the values in the sinple product override those in the detailed definition.

' Specifies the borrower. There can be nore than one borrower. It is meant to be used in the event that there is no Bloomberg Id or the Secured List isn\'t

applicable.’
<bor r ower > </ borrower >
<bor r ower Ref er ence> </ borrower Ref erence>
<lien> </lien>

‘Specifies the seniority level of the lien.'

<facilityType> </facilityType>
'The type of loan facility (letter of credit, revolving, ...)."
<maturity> </maturity>

' The date when the principal amount of the |oan becomes due and payable."’

<cr edi t Agr eenent Dat e> </ credi t Agr eenent Dat e>

'The credit agreenment date is the closing date é} he date where the agreenment has been signed) for the loans in the credit agreement. Funding of the facilities
occurs on (or sometinmes a little after) the Credit Agreenent date. This underlyer attribute is used to help identify which of the conpany\'s outstanding |oans
are being referenced by knowing to which credit agreement it belongs. |SDA Standards Ternms Supplenment term Date of Oiginal Credit Agreenent.'
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<tranche> </tranche>

'The loan tranche that is subject to the derivative transaction. It will typically be referenced as the Bl oonberg tranche number. |SDA Standards Terns Suppl enent

: term Bl oonberg Tranche Nu

</ | oan>

E|—| Defines a simple underlying asset thatis a loan. |

N = m E|—| Atype describing a loan underlying asset. |

@ E|—( > extends: UnderlyingAsset)E—

[0 = &= |

Specifies the bharrower. There can be mare than one harrower. It is meant to be used in the event thatthere is no
Bloomberg Id or the Secured Listisn't applicable.

E_
0.

lien

0.1

facilityType

0.1

0.1

creditdgreementDate

0.1

0.1

p—
[0 UnderlyingAsset

cammao

convertinleBond

B et ittt ittt ‘il "l ittt

R
underlyingAsset E|—| Define the underlying assetwhen it is a listed security.
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exchangeTradedFund

mutualFund

simpleCreditDefaultSwap

Z“
:
i
.
i
"
:
i
.
i
.
-
i
.
i
.
i

simplelrSwap

Schema Component Representation

<xsd: el enent nanme="loan" type=" Loan " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[T

able of contents]

« This element can be used wherever the following element is

o underlyingAsset

Name

Type

Nillable
Abstract
Documentation

Logical Diagram

mortgage

Mortgage

no

no

referenced:

Defines an underlying asset that is a mortgage.

Mortgage
mortgage
hitp S fpml.o rgd20100F phd L-4-9

Instrumentld
instrumentld
hitp e fp ml. orgi20A04F pML-4-0

1.

string

*— description

http -t fp o rgd20404F p W L-4-9

0.1

anyUR]
i@ instrumentidScheme |

IdentifiedCumency

— CUrrency

http: S fpml.org/2010/F phdL-4-9

0.1

i @ currencyScheme |

anylRI

Exchangeld

— exchangeld

http:thawan.fp .o rg/200/F pML-4-9

0.1

anyllRl |
ldSch

ClearanceSystemn

— clearanceSystem

http -t fp o rgd20404F p W L-4-9

0.1

| —

anyUR]

i@ clearanceSystemScheme |

FroductReference

“—| definition

http: S fpml.org/2010/F phdL-4-9

0.1

LegalEntity
insurer
http o fpml.orgf2010/F phL-4-9
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EntityName

entitylame
hitp . fpml.org/2010/F phiL-4-9

]

Entityld
entityid
http s fpml.orgi2010/F phL-4-0
0.z
Entityld
entityld

hitp o fpml. orgf20100F phAL-4-9

1
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LegalEntityReference
insurerReference
hittp/Asaass fpml. orgs201 04F phL-4-0

. string
JE issuerName
0.4 http: /. fpml. org/2010/F phL-4-9
ParyReference
issuerPartyReference
http o fpml.orgf2010/F phdL-<-9

CreditSeniority

—1 seniority

hitp s fpmlorg/20100F phL-4-9

0.1

CouponType

— couponType

hittp A, fp 1. o rg/2010/F p i L-4-9

0.1

decimal

— couponRate

http:thawan.fp .o rg/200/F pML-4-9

0.1

date

— maturity

http -t fp o rgd20404F p W L-4-9

0.1

Feriod

paymentFregquency
http S fpml.orgf2010/F phdL-4-9

0.1

DayCountFraction
dayCountFraction
http o fpml.orgf2010/F phdL-4-9

0.1

originalPrincipalAmount
http o fpml.orgf2010/F pL-4-9

decimal

0.1

pool

| (e

http o fpml.orgf2010/F pL-4-9

0.1

0.1

nonMNegativelnteger
version
hitp o fpml.orgf2010/F phdL-49

IdentifiedD ate

effectiveDate

hitp A, fp | org/Z010/F p i L-4-2

0.1

— initialFactor
hittp/Asas fpml. o rgd2010F phL-4-0

decimal

“—| currentFactor
hitp S fpml.orgf2010/F phAL-4-9

decimal

0.1

sector

http o fpml.orgf2010/F pL-4-9

MortgageSectar

: anyUR1
EIJ_' @ mortgageSectorScheme |

0.1

token |
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tranche
hitp S fpml.orgf2010/F pML-4-9 H

:<_rmrt gage
id=" "> )
<i nstrurent | d> </instrunent!d>
‘ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> </ descri ption>
'Long name of the underlying asset.'

<currency> </currency>
'Trading currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> </ exchangel d>

‘ldentification of the exchange on which this asset is transacted for the purposes of calculating a contractural payoff. The term \"Exchange\" is assunmed to have the
meaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

<cl ear anceSyst en» </ cl ear anceSyst en>
‘ldentification of the clearance system associated with the transaction exchange."

<definition> </ definition>
"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of inconsistency between the terns of the sinple product and
those of the detailed definition, the values in the sinple product override those in the detailed definition.'

'Applic?bleb}o)the case of default swaps on MBS terms. For specifying the insurer name, when applicable (when the elenent is not present, it signifies that the insurer is
Not  Applicable)’

<i nsurer> </insurer> .
<i nsurer Ref erence> </ i nsurer Ref erence>

‘ Specifies the issuer name of a fixed income security or convertible bond. This name can either be explicitly stated, or specified as an href into another elenent of the
docunent, such as the obligor'

<i ssuer Nane> </issuerName> [ 1]
<i ssuer Part yRef er ence> </ i ssuer Part yRef er ence>
<seniority> </seniority>

' The repaynment precedence of a debt instrunent.’

<couponType> </ couponType>
'Specifies if the bond has a variable coupon, step-up/down coupon or a zero-coupon."'

<couponRat e> </ couponRat e>
' Specifies the coupon rate (expressed in percentage) of a fixed incone security or convertible bond."'

<maturity> </ maturity>
' The date when the principal amunt of a security becomes due and payable.'

<paynent Fr equency> </ payment Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M*

<dayCount Fracti on> </ dayCount Fracti on>
' The day count basis for the bond.'

<ori gi nal Princi pal Amount > </ origi nal Princi pal Anount >
'The initial issued amobunt of the nortgage obligation.'

<pool > </ pool >
' The norgage pool that is underneath the nortgage obligation.'

<sector> </ sector >
' The sector classification of the nortgage obligation.'

<tranche> </tranche>
' The nortgage obligation tranche that is subject to the derivative transaction.'

</ nor t gage>

E|—| Defines an underlying assetthatis a mortgage. |
I =I m EI—| Atype describing a mortgage asset |

o

@ E—( <[> extends: UnderlyingAsset) = _/i E|—|_ Applicable to the case of default swaps on MBS terms. For specifying the insurer name, when applicable fwhen the
elementis naot present, it signifies that the insurer is Mot Applicable)
0.1
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\—| insurerReference
- BDndCDntentmndel
originalPrincipalAmount

0.1
—{pool e

0.1

sectar

0.1

BDndCa\cuIat\on.model

0.1

N
[ UnderyingAsset

R
underlyingAsset E|—| Define the underlying assetwhen itis a listed security.

B e e St S i Sl Sl

convertibleBond

exchangeTradedFund
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| [ utualFund

sirnpleCraditDeraultSwap

g

Schema Component Representation

<xsd: el ement nanme="nortgage" type=" Mrtgage " substituti onG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element mutual Fund

XML Schema Documentation

Element:

[Table of contents]

o This element can be used wherever the following element is referenced:

o underlyingAsset

Name
Type
Nillable
Abstract

Documentation

Logical Diagram

MutualFund
mutualFund
htp:itononn fpml.org /20 100F phd L2

mutualFund

MutualFund

no

no

Defines the underlying asset when it is a mutual fund.

Instrumentld
instrumentid
http:homaan. fpml.orgf20100F phdL-4-9

1.2

string
description
httpfhomnan fpml.org/20100F phd L2

0.1

ldentified Currency
Ccurrency
httpcfhomon fpml. o rg20100F phd L2

0.1

Exchangeld
exchangeld
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

ClearanceSystem
clearanceSystem
hitp:fhamn. fpmlorg20100F phdL-4-9

0.1

FProductReference
definition
http:homaan. fpml.orgf20100F phdL-4-9

0.1

openEndedFund

boolean

hitp:dtonns fpml.org/20100F p A L2

0.1

string
fundManager
htp:dtononn fpml.org /20 100F p A L-4-2

E|J— i@ instrumentldScheme

2 | @ exchangeldScheme |

EIJ— i@ clearanceSystemScheme
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i <nut ual Fund
id=" "> )
<i nstrunent|d> </instrunent|d>
"ldentification of the underlying asset, using public and/or private identifiers.'

<descri ption> </ descri ption>
'Long name of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>

"Identification of the exchange on which this asset is transacted for the purposes of calculating
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en>
"lIdentification of the clearance system associated with the transacti on exchange.'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple ﬁroduct in greater detail.
In case of inconsistency between the terms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition.'

<openEndedFund> </ openEndedFund>
' Bool ean indicator to specify whether the rmutual fund is an open-ended nutual fund.'

<f undManager > </ f undManager >
' Specifies the fund nmanager that is in charge of the fund.'

</ mut ual Fund>

apenEndedFund

0.1

fundManager

0.1

] ] MutualFund & [P e <<][> E}dends:UnderIvingAssetj

(Ij Underlvingﬁsset)

L

underlyingAsset | ILI] |E|—|

EI—{ Define the underlying assetwhen it is a listed security.

cash

carmmodity

canvertibleBond

""""Z."""""'Z"'""'"'?’""'""'i"""""'i.""""'"
'
'
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XML Schema Documentation - Element mutual Fund

| exchangeTradedFund

index

loan

mutualFund

ratelndex

|simp|eCreditDefaultSwap

simpleFra

‘+'"""'Z'"""""i"""""'i"""'""Z.""'"""Z."'""""?."""""'Z.'""'""'i"""""'Z'"""""i"""""'i"""""'Z""
'
'

-
]
'

simplelrSwap

Schema Component Representation

<xsd: el enent nane="nutual Fund" type=" | Fun substitutionG oup="underlyingAsset "/ >

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file:///C)/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd-1/html/schemaRef /f pml -asset-4-9.xsd.html_el ement_mutual Fund.htmi[11/24/2010 12:35:40 PM]


http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Element ratel ndex

XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:

o underlyingAsset
Name ratelndex
Type Ratelndex
Nillable no
Abstract no
Documentation Defines a simple underlying asset that is an interest rate index. Used for specifying benchmark

assets in the market environment in the pricing and risk model.

Logical Diagram
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Ratelndex ; b |
ratelndex
hitp:fngw fpm Lorgl2010F phtl2 0
Instrumentld aryURI ¢
instrumentld EIJ— @ instrumentldScheme |
hitp-iownan fpml org/2010F il | T mananeas
1.m0
string
description
hittp Ao fpml org/20900F phi L-4-9
0.1
@E— Identified Cumrency ; o
— currency : i :
http Ao fpmlorg2010/F phdL-4-9
0.1
Exchangeld anylUR| |
— exchangeld EIJ— i@ exchangeldScheme
hitpofhwwn fpmlorgf200dFphaL-ae | T
0.1
ClearanceSystem anlR1
— clearanceSystem EIJ— @ clearanceSystemScheme |
hitp:thwn fpmlorgf2010dFphaL-ae | T
0.1
FroductReference IDREF
*— definition B @ href
httptwan fpmlorg/2000F pML-Sa |
0.1
@B FloatingR atelndex anyURI |
— floatingRatelndex BJ_' @ floatingRatelndexScheme |

http:Moaon fpml org/2010/F phAL-4-9

Feriod
— term
http:Moaon fpml org/2010/F pha L-3-2

intager
periodMubltiplier
brttp :ffvwmw fpm L org20100F pd -39

PericdEnum
period
brttp :ffvwmw fpm L org20100F pd -39

Period

— paymentFrequency
http: Mo fpmlorg/20410/F phd L-4-5

0.1

integer
periodMultiplier
http e fpml orgf20900F phd L3421

FericdEnum

period
http e fpml orgf20900F phd L3421

DayCountFraction amylJR1
- dayCountFraction BJ— i@ dayCountFractionScheme |
http e fpm L orgl200FprLge | T

0.1

XML Instance Representation

' <rat el ndex
L d=" "s
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<i nstrument | d>

<descri pti on>
'Long nanme of the underlying asset.'

<currency>

<exchangel d>

contractural

payof f.

</ descri pti on>

</ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes of calculating a
L . The term\"Exchange\" is assumed to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst enr

‘ldentification of the clearance system associated with the transacti on exchange.'

<defini tion>
" An optional

case of

<f 1 oati ngRat el ndex>

<ternp

'Specifies the term of the sinple swap, e.g. 5Y.'

<paynent Fr equency>

</ternp

<dayCount Fracti on>

' The day count

1</ ratel ndex>

</instrunent|d>
"ldentification of the underlying asset, using public and/or private identifiers.'

</ paynent Fr equency>
' Specifies the frequency at which the index pays, e.g. 6M'

basis for the index.'

</currency>
'Trading currency of the underlyer when transacted as a cash instrunment.'’

</ definition>
reference to a full FpM. product that defines the sinple product in greater detail. In
inconsi stency between the terns of the sinple product and those of the detailed definition,
the values in the sinple product override those in the detailed definition.'

</ cl ear anceSyst enr

</ fl oati ngRat el ndex>

</ dayCount Fracti on>

—0 &

] O Ratelndex EI—(<][> extends: UnderlyingAssetjD

L

Eh |

Cefines a simple underlying assetthat is an interest rate index, Used for specifying benchmark assets in the market
ervironment in the pricing and risk model.

o

"
m
=
o
@
=
S
=}
eal
m
€L
S
=
o
b
=

paymentF requency |
0.1

dayCountFraction

0.1

(D UnderlvingAsset)

underlyingasset |D

= I Define the underlying assetwhen itis a listed security.

T T AT T T TS ATTTTTTTTT T T ARTTTTTTTTTTTARTTTTTTTTTT

.
&}

basket

cash

commaodity ‘
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convertibleBond

deposit

enuity

exchangeTradedFund

future

fRate

index

loan

morgage

mutualFund

ratelndex

|5impIeCreditDefauItSwap

simpleFra

TR e L bbby S bl Sl b b S e SEE LR SRR bl b Sl bl el

simplelrSwap

Schema Component Representation

<xsd: el ement nanme="ratel ndex" type=" Ratelndex " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element simpleCreditDefaultSwap

XML Schema Documentation

Element: simpleCreditDefaultSwap

[Table of contents]

« This element can be used wherever the following element is referenced:

o underlyingAsset

simpleCreditDefaultSwap
impleCreditDefaultSw

no

no

Defines a simple underlying asset that is a credit default swap.
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SimpleCreditbefaultSmap
simpleCreditDefaultSwap
hitp:oma fpmlorgf20410/F phiL-3-2

Instrumentld anyURI1
instrumentld E|J— @ instrumentldScheme |
bt fiswn fp i o 120 104F phaL-8-3 "
1.
string
description
hitp: o fpml. org/2010/F phdL-4-9
0.1
] waa |E IdentifiedCurrency ¥
— currency S
hitp:/damamn fpml.orgl2010Fpal42
0.1 : anylRI |
@ currencyScheme
Exchangeld anylJRI |
— exchangeld E|J— @ exchangeldScheme
httpe it fpmlorgz00FphLaa |
0.1
ClearanceSystem anyURI
—— clearanceSystem E|J— & clearanceSystemScheme §
Rttpoitan dpmlorg20 0 pL4a | T
0.1
FroductReference
“— definition
hitp: S fpml. org/20100F phdL-4-9
0.1

L@ = JE LegalEntity
referenceEntity

httpoitosw fpmlorgi2010/F pM L340

LegalEntityReference
creditEntityReference
httpoitosw fpmlorgi2010/F pM L340

Feriod
—{ term
hitp o fpmlorgf2040/F phil-3-2

integer

periodMultiplier
httpedmrn. fpm Lo rgi20100F phdL-4-9

FericdEnum
period
http i fpm Lo rg20100F phdL-4-9

Feriod

paymentFrequency
http:ffownfpml. orgf2010/F pML-4-9

0.1

integer

periodMultiplier
http i fpml.orgd20100F phdL-4-9

FeriodEnum

period
http i fpml.orgd20100F phdL-4-9

<_s(ij npl eCr edi t Def aul t Swap
id=" ">

<i nstrument|d> </instrumentl|d>
"ldentification of the underlying asset, using public and/or private identifiers."'

<descri pti on> </ descri pti on>
"Long narme of the underlying asset.'’

:
:
:
H
i\ <currency> </ currency>
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XML Schema Documentation - Element simpleCreditDefaultSwap

"Tradi ng currency of the underlyer when transacted as a cash instrunent.’

<exchangel d> </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the purposes of calculating a
contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the | SDA 2002
Equity Derivatives Definitions."'

<cl ear anceSyst enp </ cl ear anceSyst enp

"ldentification of the clearance system associated with the transaction exchange.'

<definition> </ definition>

"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of

i nconsi stency between the terms of the sinple Product ~and those of the detailed definition, the values in
the sinple product override those in the detailed definition.'

<referenceEntity> </referenceEntity>
'The entity for which this is defined."'

<credi t EntityReference> </creditEntityReference>
"An XML reference a credit entity defined el sewhere in the docunent.'’

<terne </ternv
"Specifies the termof the sinple CD swap, e.g. 5Y.'

<paynent Fr equency> </ paynment Fr equency>
'Specifies the frequency at which the swap pays, e.g. 6M'

</ si npl eCr edi t Def aul t Swap>

simpleCreditDefaultgwap |B—| ] [B—

EI—{ Cefines a simple underlying assetthatis a credit default swap. |

(g 5imp|eoredimefau|15wapjEl—(<][> extends: UndertyingAsset ) ) = = CreditEntiw.mndel

paymentFraguency

0.1

O UnderlyingAsset

undetlvinghAsset |D I [LI] |D I |D I Define the undetlying assetwhen itis a listed security.

[ Asset

haszket

hand

cash

commodity

canvertibleBond

deposit

e e

|
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eouity

| exchangeTradedFund

future

Rate

incdex

loan

morgage

mutualFund

+""""1"'"'"'"i"""""'?"""'""i'"""""?"""""'1""'"""Z.""""'"1"'"'"'"i"""""'i'""""",
' '
' '

ratelndex

o |simpIeCreditDefaultSwap

simpleFra

1] simplelrswan

Schema Component Representation

<xsd: el ement nane="si npl eCr edi t Def aul t Swap" type=" SinpleCreditDefaultSwap " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element simpleFra

XML Schema Documentation

Element:

[Table of contents]

e This element can be used wherever the following element is referenced:

o underlyingAsset
Name simpleFra
Type SimpleFra
Nillable no
Abstract no
Documentation Defines a simple underlying asset that is a forward rate agreement.

Logical Diagram
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SimpleFra
simpleFra
htp:itonsw fpmil.org /20 100F phd -2

Instrumentld

instrumentid E|J— @ instrumentldScheme |
httpfhomnan fpml.org/20100F phd L2

1.2

string
description
httpcfhomon fpml. o rg20100F phd L2

0.1

] - | IdentifiedCurrency 10

— Currency

httpfhomann fpml. o rg/20100F phl L-4-2

0.1

Exchangeld
— exchangeld
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

ClearanceSystem anyUR1
— clearanceSystem E|J— i@ clearanceSystemScheme
hitp:fhamn. fpmlorg20100F phdL-4-9

0.1

E FProductReference : IDREF
: | definition B @ href

httpsitomn fpmlorgi20d0F LS |

0.1

@E— Periad

— startTerm
hitp:dtonns fpml.org/20100F p A L2

integer

periodMultiplier
hitp S fpml orgf2040/F phdL-4-9

PeriodEnum
period
http o fpmil. orgf2090/F phd -39

Period
— endTerm
hitp:dtonns fpml.org/20100F p A L2

integer

perindMultiplier
hitp S fpml orgf2040/F phdL-4-9

PeriodEnum
period
http o fpmil. orgf2010/F phAL-4-2

CrayCountFraction anylR| i
- dayCountFraction E|J_' i@ dayCountFractionScheme :
hittp:/omsan. fpm o rgd20 1 OFF phAL-4-0 - ’

0.1

XML Instance Representation

i <sinpl eFra

p id=" "> .

' <i nstrunent|d> </instrument|d>

' "ldentification of the underlying asset, using public and/or private identifiers.'
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XML Schema Documentation - Element simpleFra

<descri ption> </ descri ption>
'Long nane of the underlying asset.'

<currency> </ currency>

'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>

"Identification of the exchange on which this asset is transacted for the purposes of calculating
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA
2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en>
"ldentification of the clearance system associated with the transacti on exchange.'

"An optional reference to a full FpM. product that defines the sinple ﬁroduct in greater detail.
In case of inconsistency between the terms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition.'

<start Ternm> </startTernm>
"Specifies the start termof the sinple fra, e.g. 3M'

<endTer n> </ endTer n>
'Specifies the end termof the sinple fra, e.g. 9IM'

<dayCount Fr acti on> </ dayCount Fr acti on>

¢+ <definition> </ definition>
' The day count basis for the FRA.'

</ si nmpl eFra>

simpleFra |E|——| L[;ﬂ |E|—|

] O simpleFra |3 iz (<][> extends: UnderlyingAsset)D E-—-—-—-)D Istarﬁerm |
dayCountFraction

0.1

EI—| Defines a simple undetlying asset that is a forward rate agreement. |

(I:I Underl\;ingAssetj

L

underlyinghsset |D I i |D I &

= I Define the underlying assetwhen itis a listed security.

hond

cash

cammaodity

canvertibleBond

"'""'i"""""'i"""""'il."""'""Z.""'"""Z"""""'
'
'
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XML Schema Documentation - Element simpleFra

| exchangeTradedFund

index

loan

mutualFund

ratelndex

|simp|eCreditDefauItSwap

simpleFra

'+""""i""'"""Z."'""""Z."""""'Z"""""'Z.'""'""'?""""'"Z"""""'i"""'""Z.""'"""Z."'""""Z"""""'Z."'
'
'

v

simplelrSwap

Schema Component Representation

<xsd: el enent nane="sinpleFra" type=" SinpleFra " substitutionG oup="underlyingAsset"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element simplelrSwap

XML Schema Documentation

Element:

[Table of contents]

e This element can be used wherever the following element is referenced:

o underlyingAsset
Name simplelrSwap
Type SimplelRSwap
Nillable no
Abstract no
Documentation Defines a simple underlying asset that is a swap.

Logical Diagram
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XML Schema Documentation - Element simplelrSwap

SimplelRSwap
simplelrsSwap
htp:itonsw fpmil.org /20 100F phd -2

Instrumentld anylIRI |

instrumentld E|J— @ instrumentldScheme |
httpfhomnan fpml.org/20100F phd L2

1.2

string
description
httpcfhomon fpml. o rg20100F phd L2

0.1

] - | IdentifiedCurrency 10

— Currency

httpfhomann fpml. o rg/20100F phl L-4-2
0.1

Exchangeld ; an;rURI
— exchangeld EIJ— @ exchangeldScheme
httpfhomann fpml. o rg/20100F phl L-4-2

0.1

ClearanceSystem anylIR|
— clearanceSystem E|J— i@ clearanceSystemScheme i
hitp:fhamn. fpmlorg20100F phdL-4-9

0.1

E FProductReference : IDREF
: | definition B @ href

httpsitomn fpmlorgi20d0F LS |

0.1

@E— Periad

— term
hitp:dtonns fpml.org/20100F p A L2

integer

periodMultiplier
hitp S fpml orgf2040/F phdL-4-9

PeriodEnum
period
http o fpmil. orgf2090/F phd -39

Period
—1 paymentFrequency
hitp:dtonns fpml.org/20100F p A L2
01 integer
perindMultiplier
hitp S fpml orgf2040/F phdL-4-9
PeriodEnum
period
http o fpmil. orgf2010/F phAL-4-2
CrayCountFraction anylR|
- dayCountFraction E|J_' i@ dayCountFractionScheme :
hitp: o fpml.org/20A00F LD | T
0.1

<si npl el r Swap
I d:." "> .
<i nstrunent!|d> </instrunent!|d>

"ldentification of the underlying asset, using public and/or private identifiers.'
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XML Schema Documentation - Element simplelrSwap

<descri ption> </ descri ption>
'Long nane of the underlying asset.'

<currency> </ currency>
'Trading currency of the underlyer when transacted as a cash instrument.'

<exchangel d> </ exchangel d>

‘ldentification of the exchange on which this asset is transacted for the purposes of calcul ating
a contractural payoff. The term \"Exchange\" is assuned to have the neaning as defined in the |SDA

2002 Equity Derivatives Definitions.'

<cl ear anceSyst en» </ cl ear anceSyst en>
"ldentification of the clearance system associated with the transacti on exchange.'

"An optional reference to a full FpM. product that defines the sinple ﬁroduct in greater detail.
t

In case of inconsistency between the terms of the sinple product and those of the detailed
definition, the values in the sinple product override those in the detailed definition.'

<ternp </ternw
"Specifies the term of the sinple swap, e.g. 5Y.'

<payment Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the swap pays, e.g. 6M'

<dayCount Fr acti on> </ dayCount Fr acti on>

¢+ <definition> </ definition>
' The day count basis for the swap.'

</ si nmpl el r Swap>

] E—( > extends: UnderlyingAsset)El——(-—-—-—-) =

paymentFrequency |

S

underlyingAsset | I} |E|—{

EI—{ Define the underlyving assetwhen itis a listed security.

O Asset

basket

band

cash

commodity

convertibleBond

""'Z."'""""Z."""""'ZI.'""'""'i"""""'Z"""""'
'
'
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oA

dayCountFraction

0.1

(D UnderlyingAssetj
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XML Schema Documentation - Element simplelrSwap

| exchangeTradedFund

index

loan

mutualFund

ratelndex

|5imp|eCreditDefaul18wap

simplaFra

‘+'""'"Z."""'""Z"""""'Z""'"""i"'""'"'Z.'""'""'ZI."""""'Z"""""'Z.""""'"Z."""'""Z"""""'i""'"""i"""
'
'

N simplelrSwap

Schema Component Representation

<xsd: el ement name="sinpl el r Swap" type=" Sinplel RSwap " substitutionG oup="underlyi ngAsset "/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element underlyingA sset

XML Schema Documentation

Element:

[Table of contents]

« The following elements can be used wherever this element is referenced:

o basket
bond
cash
commodity
convertibleBond
deposit
equity
X
utu

-y
-}
—
—
T

—h
=

e

-]
o
D
<

=)
<Y
=]

=
o
=
D

gage
mutualFund
ratelndex

simpleCreditDefaultSwap

simpleFra
simplelrSwap

0O 0 0O 0O 0O 0O 0O OO OO OO O 0O O o
—h
<
0
i8]
I~
)

Name

Used by (from the same schema

document)
Type
Nillable
Abstract

Documentation

Logical Diagram

underlyingAsset

Complex Type BasketConstituent , Complex Type SingleUnderlyer

Asset
no
yes

Define the underlying asset when it is a listed security.

: pssat F |
' | underlyingAsset EIJ— @ id |
| httpswwfpmlorge0iOFphLan | T
XML Instance Representation
i <under | yi ngAsset
vojd=" />
Diagram
E Define the underlying assetwhenitis a listed security.

underlyingAsset |D‘ I 0 |D
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XML Schema Documentation - Element underlyingA sset

[
0)o—{&

E|—| Abstract base class for all underlying assets.

d--- e

| hasket |D I I[;[] |D I _E = I Defines the underlying assetwhen it is a basket.
] Basket

underlyingAsset

L

| bond |B— ) | BF

= I Defines the underlying assetwhen itis a bond.

underlyingAsset

e o 0 Jo—{ &

EH | Defines a simple underlying asset type thatis a cash payment. Used for specifiing discounting factors for future cash
flowys in the pricing and risk model.

— @ene

L

underlyingAsset

o---

commodity | @ |EI—|

EI—| Cefines the underlying assetwhen itis a commadity.
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: L

underlyingasset

corveribleBand |D I 0 |D I &

=) I Defines the underlying assetwhen itis a convertible baond.

(O ConvertibleBond )&

underlyingasset

B T

| deposit |D I Ll;l] |D I |D I Defines a simple underlying assetthatis aterm deposit.

O Deposit

underlyingasset

a0 {E

EI—| Cefines the underlying assetwhen it is a listed equity.

underlyingAsset

exchangeTradedFund | @ |E|—|

EI—| Defines the underlying assetwhen it is an exchange-traded fund.

(I:l ExchangeTradedFund j

underlyingAsset
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m

) | future |._. Ll;ﬂ | _E [ I Defines the underlying assetwhen itis a listed future contract.
E Future |E

undetlyingAsset |H

=) I Defines a simple underlying asset type thatis an Fx rate. Used for specifying Fx rates in the pricing and risk model.

| trate |B— () G
E (O e

underlyingAsset |H

I Defines the underlying assetwhen it is a financial index.

| indes |._. |_[;ﬂ |._.

|:| Index &

underlvlngAsset &)

-|Inan‘ Ij:[] ‘E!—'

underlyingAsset

""""""'""_"""""_I""""""""""'_""""""I"""""""""'_"""""'""‘""""""""'_"""""'""""'"_"""
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a--- =

! martgage |D I @ |D I _E [ I Defines an underlying assetthatis a mortgage.
] Mortgage

underlvingasset

-

rrutualFund | Ll;l] |EI—|

EI—{ Defines the underlving assetwhen itis a mutual fund.

underlyingasset

AR ratelndex |EI——{ Ll;l] |E|—{

B | Defines a simple undetlying assetthatis an interest rate index. Used for specifying henchimark assets in the market
environment in the pricing and risk model.

] [0 Ratelndex

R

underlyingasset

- --

simpleCreditDefaultawap [B— [) |B— &

E I Defines a simple underlying assetthatis a credit default swap.

(O simplecrediiDefaultgwap )&

underlyingasset
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simpleFra |D I [1] |D I |D I Defines a simple underlying assetthatis a forward rate agreement.

(1 simpleFra

underlyingAsset

1
.
4

simplelrSwap | ILI] |E|—|

EI—| Defines a simple underlying assetthatis a swap.

underlyingAsset

Schema Component Representation

<xsd: el ement name="underlyi ngAsset" type=" Asset " abstract="true"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group Basketldentifier.model

XML Schema Documentation

Model Group:

[Table of contents]

Name Basketldentifier.model
Used by (from the same schema document) Complex Type Basket
Documentation A group that specifies a name and an identifier for a given basket.

XML Instance Representation

<basket Nane> </ basket Nane>
' The nane of the basket expressed as a free format string. FpM. does not define usage rules for

| <basket!d> </ basket | d>
! "A CDS basket identifier’

<basket | d> </ basket | d>
"A CDS basket identifier'

this element.'

[ BasketMame

= I A CDS basket identifier

basketid |[E— [ |[2— &
e L

=) I A CDS basket identifier

S meea B baskettd [B—] ) |B— &
1.0 L

Schema Component Representation

El—_("“j baskethlame |B LI ) |2 EP |B—— The name ofthe hasket expressed as a free farmat string. FabL does not define usage rules for this element,

<xsd: group name="Basketl|dentifier.nmdel ">
<xsd: choi ce>
<xsd: sequence>

<xsd: el enent nanme="basket Name" type=" BasketNane "/>
<xsd: el enent nanme="basket!|d" type=" Basketld " minCccurs="0" maxCccurs="unbounded"/>

</ xsd: sequence>
<xsd: sequence>
<xsd: el ement nane="basket!|d" type=" Basketld " nmaxOccurs="unbounded"/>
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: gr oup>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group BondCal culation.model

XML Schema Documentation

Model Group:

[Table of contents]

Name BondCalculation.model

Used by (from the same schema Complex Type Bond , Complex Type Mortgage
document)

Documentation A group that specifies Bond Calculation elements

XML Instance Representation

Er<payrrent Frequency> </ paynent Fr equency>
1" Specifies the frequency at which the bond pays, e.g. 6M* !
<dayCount Fracti on> </ dayCount Fracti on>
' The day count basis for the bond.’
Diagram

2x BondCalculation.model | Ij;[] |E|—| E|—{ Agroup that specifies Bond Calculation elements
-—-—-—-) paymentFreguency |D LI Lﬂ] |D I |D I Specifies the frequency at which the hond pays, e.g. BW.

0.1

dayCountFraction |D I ] |D I Ef |= IThe day count basis for the band,

0.1

(I:l DayCountFraction )

Schema Component Representation

<xsd: group nanme="BondCal cul ati on. nodel ">
<xsd: sequence>
<xsd: el ement nane="paynent Frequency" type=" Period " m nCccurs="0"/>
<xsd: el enent nane="dayCount Fraction" type=" DayCountFraction " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: group>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group BondChoice.model

XML Schema Documentation

Model Group:

[Table of contents]

Name BondChoice.model

Documentation A model group which provides choices between all bond underlyers.
XML Instance Representation

<bond> ... </bond>
"A bond instrument referenced by a contract'

! <convertibleBond> ... </convertibleBond>
"A convertible bond instrument referenced by a contract.'’

[= | Amadel group which provides choices between all band underlyers. |

bundé‘D L} 0|le— &

=) I Abond instrument referenced by a contract |

EI—| A corvertible bond instrument referenced by a contract.

cnnvertihleElcundé.lEl-[{ Iﬂ] |E|—|

convertibleBond

Schema Component Representation

<xsd: group nane="BondChoi ce. nodel ">
<xsd: choi ce>
<xsd: el ement ref=" bond "/>
<xsd: el ement ref=" convertibleBond "/>
</ xsd: choi ce>
</ xsd: group>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group BondContent.model

XML Schema Documentation

Model Group:

[Table of contents]

Name BondContent.model

Used by (from the same schema Complex Type Bond , Complex Type Mortgage
document)

Documentation A group that specifies Bond Content elements

XML Instance Representation

"Specifies the issuer name of a fixed income security or convertible bond. This nane can either be explicitly stated, or specified
as an href into another elenent of the document, such as the obligor’

© <issuerName> </i ssuer Name> [ 1]
1 <issuerPartyReference> </ i ssuer Par t yRef er ence> '
r<seniority> </ seniority>
' The repaynment precedence of a debt instrunent.'’ :
i <couponType> </ couponType>
1" Specifies if the bond has a variable coupon, step-up/down coupon or a zero-coupon.' '
<couponRat e> </ couponRat e>
1" Specifies the coupon rate (expressed in percentage) of a fixed incone security or convertible bond.' !
i<naturity> </maturity>
' The date when the principal amount of a security becomes due and payable."
Diagram
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XML Schema Documentation - Model Group BondContent.model

L0 = &=

2= BondContentmodel |D

| Agroup that specifies Bond Content elements

it

0.1

Specifies the issuer name of a fixed incame security or comvertible bond. This name can either be explicitly stated, or
specified as an hrefinto another element of the docurment, such as the abligar

0 |e— &=

issuerMame

issuerPartyReference

‘

—| seniority | 0 |E|—{

EI—| The repayment precedence of a dehbt instrument.

0.1

[] CreditSeniority

—| couponType | 0 |E|—|

E|—| Specifies ifthe band has avariable caupon, step-upidawn coupon ar a Zera-caupon.

0.1

[ couponType

—| couponRate | 0 |E|—|

E|—| Specifies the coupon rate (expressed in percentage) of a fixed income security or converible band.

0.1

=t |
=

The date when the principal amount of a security becomes due and pavahle.

Schema Component Representation

<xsd: group nane="BondCont ent. nodel ">
<xsd: sequence>
<xsd: choi ce m nCccurs="0">
<xsd: el enent
<xsd: el enent
</ xsd: choi ce>
<xsd: el enent
<xsd: el enent
<xsd: el enent
<xsd: el enent
</ xsd: sequence>
</ xsd: group>

nane="couponType"
nanme="couponRat e"
nane="maturity" type="

name="issuer Nane" ty
nane="i ssuer Part yRef er ence"

pe=" xsd:string "/>

nane="seniority" type="
type="
type="

type=" PartyReference "/>
CreditSeniority " mnCccurs="0"/>
CouponType " m nCccurs="0"/>
xsd: decimal " minCccurs="0"/>
xsd:date " m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group CommodityProduct.model

XML Schema Documentation

Model Group:

[Table of contents]

Name CommodityProduct.model
Used by (from the same schema document) Complex Type Commodity
Documentation A group used to specify details of a commodity underlyer.

XML Instance Representation

<conmodi t yBase> </ commodi t yBase>
' A coding schene value to identify the base type of the commodity being traded. Were possible, this should follow the nam ng convention used in the 2005 | SDA
Conmodity Definitions. For exanple, \'Ql\"*

<conmmodi t yDet ai | s> </ comodi t yDet ai | s>
' A coding schene value to identify the conmodi ty being traded nore specifically. Were possible, this should follow the nam ng convention used in the 2005 | SDA
Commodity Definitions. For exanple, \'Brent\'

<uni t> </ unit>
'A coding scheme value to identify the unit in which the undelryer is denoninated. Were possible, this should follow the naning convention used in the 2005
| SDA Commodity Definitions.

<currency> </currency>
*The currency in which the Commpdity Reference Price is published."’
<exchangel d> </ exchangel d>

'For those commpdities being traded with reference to the price of a listed future, the exchange where that future is |listed should be specified here.’

<publ i cation> </ publ i cation>
'For those commpdities being traded with reference to a price distributed by a publication, that publication should be specified here."'

‘EheHSpemheg Prlce is not defined in the Conmobdity Reference Price and so needs to be stated in the Underlyer definition as it will inpact the calcul ati on of
the Floating Price.

<del i ver yDat es> </ del i ver yDat es>
'The Delivery Date is a NearbyMonth, for use when the Commodity Transaction references Futures Contract.'

<del i ver yDat e> </ del i ver yDat e>
"The Delivery Date is a fixed, single day.'

<del i ver yDat eYear Mont h> </ del i ver yDat eYear Mont h>
'The Delivery Date is a fixed, single nonth.'

<de| i veryDat eRol | Conventi on> </ del i ver yDat eRol | Conventi on>

' Specifies, for a Conmodity Transaction that references a listed future via the deliveryDates el enent, the day on which the specified future will roll to the
next nearby month when the referenced future expires. If the future will not roll at all - i.e. the prlce wi [l be taken from the expiring contract, 0 should
be specified here. If the future wll roII to the next nearby on the last trading day - i.e. the price will be taken from the next nearby on the |ast trading

day, then 1 should be specified and so on.

<mul tiplier> </mul tiplier>
‘Specifies the nultiplier associated with a Transaction.'

f<specifiedPri ce> </ specifiedPrice>
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XML Schema Documentation - Model Group CommodityProduct.model

: e

2 CommodityProduct model |D

Schema Component Representation

(&=

Agroup used to specify details of a commodity underlyer.

- CommodityReferencePriceFramework.modeI
F)

0.1
e Jor (0o (F |

The Specified Price is not defined in the Commoadity Reference Price and so needs to he stated in the Underlyer
definition as it will impactthe calculation ofthe Floating Price.

[ SpecifiedPriceEnum

The Delivery Date is a MearbyMonth, for use when the Caommodity Transaction references Futures Contract.

0.1

ey (b (TP

[7 DeliveryDatesEnum

=

& |=—

The Delivery Date is a fixed, single day.

deliveryDate DL =
[ AdjustableDate

o

deliveryDatevearmonth DL [ﬂ]

& |=—

The Delivery Date is a fixed, single manth.

[7 ovearManth

\—| deliveryDateRollConvention |
0.1

_E'

Specifies, for a Commaodity Transaction that references a listed future via the deliveryDates element, the day on which the
specified future will roll to the next nearby month when the referenced future expires. [fthe future will not roll at all - i.e. the
price will be taken from the expiting contract, 0 should be specified here. If the future will rall to the next nearby on the last
trading day - i.e. the price will be taken from the next nearby on the lasttrading day, then 1 should he specified and so on.

[ offzet

Specifies the multiplier associated with a Transaction.

[ rutwterJor—{ 0 Jo— (& )|
0.1

<xsd: sequence>
<xsd: group ref='
<xsd: el enent
<xsd: sequence mi nCccurs="0">
<xsd: choi ce>
<xsd: el ement name

</ xsd: choi ce>

</ xsd: sequence>
<xsd: el enent
</ xsd: sequence>

</ xsd: group>

Commodi t yRef er encePr i ceFr amewor k. nodel
name="specifiedPrice" type=" ifi i

"deliveryDates" typ
<xsd: el ement nane="del i veryDate" type="
<xsd: el enent nane="del i veryDat eYear Month" type=" xsd:gYearMnth "/>

<xsd: el ement nanme="del i veryDat eRol | Convention" type=" O fset "

name="mul tiplier" type="

<xsd: group name="Commuodi tyProduct. nodel ">

m nCccurs="0"/>
">

" DeliveryDat esEnum "/>
">

m nCccurs="0"/>

Positi veDeci mal m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group CommodityReferencePriceFramework.model

XML Schema Documentation

Model Group:

[Table of contents]

Name CommodityReferencePriceFramework.model
Used by (from the same schema document) Model Group CommodityProduct.model
Documentation A group used to specify the commodity underlyer in the event that no ISDA Commofity Reference Price exists.

XML Instance Representation

i <cormodi t yBase> </ commodi t yBase>
' A coding schene value to identify the base type of the commpdity being traded. Were possible, this should follow the nam ng convention used in the 2005 | SDA
Comodity Definitions. For exanple, \"OI\"

<commodi t yDet ai | s> </ commodi t yDet ai | s>
‘A coding scheme value to identify the conmodity being traded nore specifically. Were possible, this should follow the nanming convention used in the 2005 | SDA
1 Commodity Definitions. For exanple, \'Brent\'.'

<uni t > </ uni t>
' A codi ng schene val ue to identify the unit in which the undelryer is denom nated. Were possible, this should follow the nam ng convention used in the 2005 | SDA
Commodity Definitions.

<currency> </ currency>
‘The currency in which the Commpdity Reference Price is published.'
<exchangel d> </ exchangel d>

‘For those commmdities being traded with reference to the price of a listed future, the exchange where that future is listed should be specified here.’

<publ i cation> </ publ i cation>
‘For those commmodities being traded with reference to a price distributed by a publication, that publication should be specified here."'
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XML Schema Documentation - Model Group CommodityReferencePriceFramework.model

1 CommodityReferencePriceFramewark model |D

(0=

Schema Component Representation

EH

= I Agroup used to specify the commodity underlyer in the event that no ISDA Cornrofity Reference Price exists.

[ommoanease Jor—{ 0 ]2

A coding scheme value to identify the hase type ofthe commodity being traded. Where possible, this should follow the
naming convention used in the 2005 1ISDA Commaoadity Definitions. For example, '0il"

& |7

O CommaodityBase

commodityDetails |E m:

Acoding scheme value to identify the commodity being traded moare specifically. Where possible, this should follow the
naming convention used inthe 2008 1ISDA Cammodity Definitions. For example, ‘Brent’.

& [ |

O commadityDetails

o0

& |7

A coding scheme value to identify the unit in which the undelrver is denominated. YWhere passible, this should follaw the
harming convention used in the 2005 1ISDA Commodity Definitions.

O cuantitylinit

e

exchangeld (B

nuhlication |E

I The currency inwhich the Commodity Reference Price is published.

Forthose commaodities being traded with reference to the price of a listed future, the exchange where that future is listed
should be specified here.

& |7

[ Exchangeld

Forthose commodities heing traded with reference to a price distributed by a publication, that publication should he
specified here,

& [ |

O InformationSaurce

<xsd: sequence>

<xsd: choi ce>

</ xsd: choi ce>
</ xsd: sequence>
</ xsd: group>

<xsd: el ement nane="conmodityBase" type="

<xsd: el enent nane="commodityDetails" type="
<xsd: el ement nane="unit" typ i i
<xsd: el enent nane="currency"

e="

<xsd: group nane="Cormmodi t yRef erencePri ceFr amewor k. nodel ">

">

Commodi tyDetails "/>
>

"

type=" Currency "/>

<xsd: el ement nane="exchangel d" type=" Exchangeld "/>
<xsd: el enent nanme="publication" type= i

S

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group CreditEntity.model

XML Schema Documentation

Model Group:

[Table of contents]

Name CreditEntity.model

Used by (from the same schema Complex Type SimpleCreditDefaultSwap

document)

Documentation An item which has credit characteristics that can be modeled, e.g. a firm, index, or region.

XML Instance Representation

<referenceEntity> </referenceEntity>
'The entity for which this is defined."’

<creditEntityReference> </creditEntityReference>
© "An XM reference a credit entity defined el sewhere in the docunent.'

referenceEntity |E|-[{ |£|] |E|—|

[ LegalEntity

EI—{ The entity farwhich this is defined.

creditEntityRefarence |D I L[ﬂ |D I |D I An XML reference a credit entity defined elsewhers in the document.

(D LegalEntityReference j

Schema Component Representation

<xsd: group nane="Credi tEntity. nodel ">
<xsd: choi ce>
<xsd: el ement nane="referenceEntity" type=" Legal Entity "/>
<xsd: el enent name="credi tEntityReference" type=" Legal EntityReference "/>
</ xsd: choi ce>
</ xsd: group>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group EquityPrice.model

XML Schema Documentation

Model Group:

[Table of contents]

Name EquityPrice.model
Used by (from the same schema document) Complex Type Price , Complex Type Price

XML Instance Representation

1 <grossPrice> </ grossPrice>
"Specifies the price of the underlyer, before conm ssions.'

<net Price> </netPrice>
"Specifies the price of the underlyer, net of conm ssions.'

percentage of the notional.'

<f xConver si on> </ f xConver si on>
"Specifies the currency conversion rate that applies to an ambunt. This rate can either be defined el sewhere in the docunent (case of a

<accruedl nterestPrice> </ accruedl nterestPrice>
quanto swap), or explicitly described through this conponent.'

"Specifies the accrued interest that are part of the dirty price in the case of a fixed income security or a convertible bond. Expressed in

Diagram
% EquitPricernodel [E—{ weee |3 grossprice |B—] ) |2 B |B—— Specifies the price ofthe underlyer, before commissions.
0.1
[ ActualPrice
—] netrrice |Br—] ) |B——] &F |&—] snecifies the price ofthe underlyer, net of commis sions.

[ ActualPrice

EhH | Specifies the accrued interest that are part ofthe dirty price in the case of a fixed incorme security or a comvertible bond.
Expressed in percentage of the notional.

0.1

\—| fuConversion | 0 |E|—|

0.1

EH__ | Specifies the currency conversion rate that applies to an armount. This rate can either be defined elsewhere in the
document (case of a guanto swap), or explicitly described through this component.

—| accruedinterestPrice | Iﬂ |EI—{
%

Schema Component Representation

<xsd: group nane="EquityPrice. nmodel ">
<xsd: sequence>
<xsd: el enent nanme="grossPrice" type=" Actual Price
<xsd: el enent nane="netPrice" type=" ActualPrice "/>
<xsd: el ement nane="accruedlnterestPrice" type=" xsd:decimal " mnQccurs="0"/>

" "

m nCccurs="0"/>
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XML Schema Documentation - Model Group EquityPrice.model

<xsd: el ement nanme="fxConversion" type=" ExConversion
</ xsd: sequence>
</ xsd: group>

m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group Exchangel dentifier.model

XML Schema Documentation

Model Group:

[Table of contents]

Name Exchangeldentifier.model
Used by (from the same schema document) Complex Type ExchangeTraded

XML Instance Representation

1 <r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the elenment is not
listed futures and options on the underlying are |isted. The term \"Exchange\"
Derivatives Definitions.'

<opti onsExchangel d> </ opti onsExchangel d>

"A short form unique identifier for an exchange on which the reference option
exchange for the future is different than the one for the option. The options
sel ected as Options Exchange Adjustment.'

<speci f i edExchangel d> </ speci f i edExchangel d>

the MCA; unless otherwi se specified in the Transacti on Suppl ement.'

present then the exchange shall be the primary exchange on which
is assumed to have the neaning as defined in the | SDA 2002 Equity

contract is listed. This is to address the case where the reference
Exchange is referenced on share options when Merger Elections are !

"A short formunique identifier for a specified exchange. If the element is not present then the exchange shall be default terns as defined in

S S g S S g gy g gy 4
Diagram
2a Exchangeldentifier model |E|—(H—HJE|——{ relatedExchangeld | [ﬂ] |E|—|_ A shaort form unigue identifier for a related exchange. Ifthe elementis not present then the exchange shall be the primary

0.

exchange onwhich listed futures and options an the underlying are listed. The term "Exchange” is assumed to have the
meaning as defined in the 1S0A 2002 Equity Derivatives Definitions.

[ Exchangeld

(et o0 oo |
0.o0

A shart form unigue identifier for an exchange anwhich the reference option contract is listed. This is to address the
case where the reference exchange for the future is different than the ane for the aption. The options Exchange is
referenced on share options when Merger Elections are selected as Options Exchange Adjustment.

O Exchangeld

[ Exchangeld

Schema Component Representation

\—{ specifiedExchangeld | |ﬂ] |E|—|_ A short form unigue identifier for a specified exchange. Ifthe elerment is not present then the exchange shall be default
0 tertms as defined in the MCA; unless otherwise specified in the Transaction Supplement.

<xsd: group nane="Exchangel dentifier. nodel ">
<xsd: sequence>
<xsd: el ement name="rel at edExchangel d" type="

<xsd: el enent nane="speci fi edExchangel d" type=
</ xsd: sequence>
</ xsd: gr oup>

Exchangeld " m nCccurs="0"

Exchangeld " ninCccurs="0" nmaxCOccur s="unbounded"/>
<xsd: el enent nanme="opti onsExchangel d" type=" Exchangeld " m nCccurs="0" maxQccurs="unbounded"/>

maxQccur s="unbounded"/ >

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file:///C|/Users/dcauthen/FpM L /spec/f pml-4-9-3-lcwd- 1/html/schemaRef /f pml -asset-4-9.xsd.html_group_Exchangel dentifier.model.html[11/24/2010 12:35:49 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Model Group Quotation.model

XML Schema Documentation

Model Group:

[Table of contents]

Name Quotation.model

Used by (from the same schema Complex Type BasicQuotation

document)

Documentation Some kind of numerical measure about an asset, eg. its price or NPV, together with characteristics of

that measure.

XML Instance Representation

<val ue> </ val ue>
' The value of the the quotation.'

<measur eType> </ measur eType>
'The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc.

<quot eUni t s> </ quot eUni t s>

'The optional units that the neasure is expressed in. If not supplied, this is assuned to be a price/value in
currency units.'

<si de> </ si de>
' The side (bid/ md/ask) of the neasure.'

<currency> </ currency>

' The optional currency that the neasure is expressed in. |If not supplied, this is defaulted fromthe
reportingCurrency in the val uati onScenarioDefinition.'

<ti m ng> </tim ng>
'bV\hen dlu_rigg a day the quote is for. Typically, if this element is supplied, the QuoteLocation needs also to
e supplied.”’

'Where the quote is from'

<busi nessCent er > </ busi nessCent er >
"Acity or other business center.'

<exchangel d> </ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is obtained."'

<i nf or mati onSour ce> </informationSource>

'The information source where a published or displayed market rate will be obtained, e.g. Telerate Page
750."

<tinme> </time>

'When the quote was observed or derived.'

<val uat i onDat e> </ val uat i onDat e>
'When the quote was conputed.'

<expi ryTi me> </ expi ryTi me>
'Wien does the quote cease to be valid.'

<cashFl owType> </ cashFl owType>

'For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um Fee, Settlenment Fee,
Brokerage Fee, etc.'

jD I value |D I [ﬂ] |D I |D I The value ofthe the guotation.
o L

- QuDtatiDnCharacteristics.deelélD LI [ﬂ] |D I |D I The characteristics ofthe quotation.

| B GuotationCharacteristics model

file:///C|/Users/dcauthen/FpM L/spec/fpmi-4-9-3-Icwd- 1/html/schemaRef /f pml -asset-4-9.xsd.html_group_Quotation.model .html[11/24/2010 12:35:50 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_QuotationSideEnum.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Currency.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_BusinessCenter.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_InformationSource.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_CashflowType.html

XML Schema Documentation - Model Group Quotation.model

Schema Component Representation

<xsd: group nane="Quot ati on. nodel ">
<xsd: sequence>
<xsd: el enent nane="val ue" type=" xsd: deci nal m nCccurs="0"/>
<xsd:group ref=" QuotationCharacteristics.nodel "/>
</ xsd: sequence>
</ xsd: gr oup>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group QuotationCharacteristics.model

XML Schema Documentation

Model Group:

[Table of contents]

Name
Used by (from the same schema document)

Documentation

XML Instance Representation

<neasur eType> </ measur eType>

' The type of the value that

<quot eUni t s>
' The optional

</ quot eUni t s>
units that the neasure is expressed in.

<si de> </ si de>
' The side (bid/md/ask) of the neasure.’

<currency> </ currency>

'The optional currency that the neasure is expressed in.
val uati onScenari oDefinition.'

<timng> </timng>

‘When during a day the quote is for. Typically, if this el enment

Where the quote is from'

</ busi nessCent er >
busi ness center.'

<busi nessCent er >
"Acity or other

<exchangel d>
' The exchange (e.g.

</ exchangel d>

<i nf or mati onSour ce> </i nformati onSour ce>
' The infornmation source where a published or displayed narket

<tinme> </tinme>

'When the quote was observed or derived.'

<val uati onDat e> </ val uat i onDat e>
'Wien the quote was conputed.'’

<expiryTi me> </ expiryTi me>
'Wen does the quote cease to be valid.'

</ cashFl owType>
the type of the cash flows. Exanples include:

<cashFl owType>
'For cash flows,

QuotationCharacteristics.model

Complex Type QuotationCharacteristics , Model Group Quotation.model

A group collecting a set of characteristics that can be used to describe a quotation.

If not supplied,

rate wll

this is assumed to be a price/value in currency units.'

If not supplied,

is supplied,

be obt ai ned,

is measured. This could be an NPV, a cash flow, a clean price,

this is defaulted fromthe reportingCurrency in the

stock or futures exchange) from which the quote is obtained.'

Coupon paynent,

etc.

the QuotelLocation needs also to be supplied.'

e.g. Telerate Page 3750.'

Prem um Fee, Settlenment Fee, Brokerage Fee,

A group collecting a set of characteristics that can be used to describe a quotatian.

1 The type ofthe value that is measured. This could be an MPY, a cash flow, a clean price, etc.

[ B Im |
L& [B—
measureType |D I [Eﬂ |D I |D
0.1
(D AssetMeasureTypej
gunteUnits |D| [0 |e— & |=—]

The optiohal units that the measure is expressed in. If ot supplied, this is assumed to be a pricefvalue in currency units.
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XML Schema Documentation - Model Group QuotationCharacteristics.model

0.1 L
[ FPricecuotelUnits

|

0.1

0 |5 & |5 The side thidimitsask) ofthe measure.

( [ GuotationSideEnum j

—{ curtency | 0 |E|—{

EH | The aptional currency thatthe measure is expressed in. If not supplied, this is defaulted from the reportingCurrency in
the valuationScenarioDefinition.

0.1
— timing [Er—| (0 |B— &P |B—— when during a day the quate is for. Typically, ifthis element s supplied, the QuoteLocation needs also to be supplied.
0.1

[ GuoteTiming

= Where the quote is fram.

0.1

_{ ™ QunteLocation.modeléD LI ] |D _a

2a CQuoteLocation.model

= I The information source where a published or displayed market rate will be obtained, e.g. Telerate Page 3750

—{ inforrnationSource |D I ] |D I EF
s

] ime |2 @1 |5 & |E—{ vhen the quote was observed or deriven.
0.1

—{ valuationDate |D I l[j |D I |D I When the guote was computed.
0.1

—{ expinTime | Lﬁ] |E|—{

E|—| When does the guote cease to he valid.

0.
[ dateTime
\—{ cashFlowType | ILI] |E|-|_ Far cash flows, the type ofthe cash flows. Examples include: Coupon payment, Premium Fee, Settlement Fee,
01 Brokerage Fee, efc.

O CashflowTvpe
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XML Schema Documentation - Model Group QuotationCharacteristics.model

Schema Component Representation

<xsd: group nanme="QuotationCharacteristics.nodel ">
<xsd: sequence>
<xsd: el ement nane="nmeasureType" type=" AssetMeasureType " m nCccurs="0"/>
<xsd: el ement nane="quoteUnits" type=" PriceQuoteUnits " mi nCccurs="0"/>
<xsd: el ement nane="side" type=" QuotationSideEnum " m nCccurs="0"/>
<xsd: el ement nane="currency" type=" Currency " m nCccurs="0"/>
<xsd: el ement nane="timng" type=" QuoteTiming " mnCccurs="0"/>
<xsd: group ref=" i " mnCccurs="0"/>
<xsd: el ement nane="informationSource" type=" [nformationSource " m nCccurs="0" maxCccurs="unbounded"/>
<xsd: el ement nane="time" type=" xsd:dateTime " m nCccurs="0"/>
<xsd: el enent nane="val uati onDate" type=" xsd:date " m nCccurs="0"/>
<xsd: el ement nane="expiryTine" type=" xsd:dateTinme " m nCccurs="0"/>
<xsd: el enent nane="cashFl owType" type=" Cashfl owType " minCccurs="0"/>
</ xsd: sequence>
</ xsd: gr oup>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group Quotelocation.model

XML Schema Documentation

Model Group:

[Table of contents]

Name QuoteLocation.model

Used by (from the same schema Model Group QuotationCharacteristics.model

document)

Documentation A group describing where a quote was or will be obtained, e.g. observed or calculated.

XML Instance Representation

<busi nessCent er > </ busi nessCent er >
"A city or other business center.'

<exchangel d> </ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is obtained."'

bugsinessCentar |D LI [ﬂ] |D I |D IAciwarutherbusiness center.
[] BusinessCenter

= I The exchange (e.g. stock or futures exchange) from which the quote is obtained.

exchangeld |D LI ] |D _E

Schema Component Representation

<xsd: group nane="QuotelLocati on. nodel ">
<xsd: choi ce>
<xsd: el enent nane="busi nessCenter" type=" BusinessCenter "/>
<xsd: el enent nanme="exchangel d" type=" Exchangeld "/>
</ xsd: choi ce>
</ xsd: gr oup>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ActualPrice

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None
Sub-types: None
Name

Used by (from the same schema
document)

Abstract

XML Instance Representation

ActualPrice

Model Group EquityPrice.model , Model Group EquityPrice.model

no

"Specifies the currency associated with the net price. This element is not present if the price is expressed in percentage

In the case of a fixed income security or a convertible bond, this price includes the accrued
</ pri ceExpressi on>

<, >

© <currency> </ currency>

terms (as specified through the priceExpression elenent).'

<anount > </ anount >

' ' Specifies the net price amount.

! interests.'

<pri ceExpressi on>

"Specifies whether the price is expressed in absolute or relative terns.'
f </[...>

Diagram

—{ CUrrency | 0 |E|—|

EH | Specifies the currency associatad with the net price. This elementis not present ifthe price is expressed in percentage

0.1

terms (as specified through the priceExpression element).

EH | Specifies the net price amaount. Inthe case of a fixed income secutity or a convertible bond, this price includes the

—{ amount |B—C [ﬂ] |E|—|
accrued interests.

[¥ decimal

\-—{ priceExpression |D LI @ |D I |D | Specifies whether the price is expressed in absolute or relative terms.

Schema Component Representation

( [ PriceExpressionEnum j
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XML Schema Documentation - Complex Type Actual Price

<xsd: conpl exType nanme="Actual Price">
<xsd: sequence>
<xsd: el ement nane="currency" type=" Currency m nCccurs="0"/>
<xsd: el enent nanme="amount" type=" xsd:decinmal "/>
<xsd: el enent nanme="priceExpression" type=" PriceExpressi onEnum "/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AnyAssetReference

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Reference < AnyAssetReference (by extension)

Sub-types: None

Name AnyAssetReference

Abstract no

Documentation A reference to an asset, e.g. a portfolio, trade, or reference instrument..

XML Instance Representation

Schema Component Representation

(D AnyassetReference j = m =, I =, I Areference to an asset, e.g. a porfolio, trade, or reference instrument..
EI—(<][> extends: ReferencejEI—Ef i@ href

<xsd: conpl exType nane="AnyAsset Ref erence">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Reference ">
<xsd:attribute name="href" type=" xsd:IDREF " use="required"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Asset

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types:
o Basket (by extension)

e Cash (by extension)
« ldentifiedAsset (by extension)
o Commodity (by extension)
o UnderlyingAsset (by extension)
= Deposit (by extension)
= ExchangeTraded (by extension)
= Bond (by extension)
= ConvertibleBond (by extension)

= EquityAsset (by extension)

= ExchangeTradedCalculatedPrice (by extension)
= ExchangeTradedFund (by extension)

= Index (by extension)

= ExchangeTradedContract (by extension)
= Future (by extension)

= FxRateAsset (by extension)

= Loan (by extension)

= Mortgage (by extension)

= MutualFund (by extension)

= Ratelndex (by extension)

= SimpleCreditDefaultSwap (by extension)

= SimpleFra (by extension)

= SimplelRSwap (by extension)

Name Asset

Used by (from the same Element underlyingAsset
schema document)

Abstract yes

Documentation Abstract base class for all underlying assets.

XML Instance Representation

<.

Cojd=" ">

Diagram

|Lﬂ |EI—| EI—| Ahstract base class for all underlying assets.
i @ il |

Schema Component Representation

<xsd: conpl exType nane="Asset" abstract="true">
<xsd:attribute name="id" type=" xsd:ID "/>
</ xsd: conpl exType>
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XML Schema Documentation - Complex Type Asset

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AssetMeasureType

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < AssetMeasureType (by extension)

Sub-types: None

Name AssetMeasureType

Used by (from the same Model Group QuotationCharacteristics.model

schema document)

Abstract no

Documentation A scheme identifying the types of measures that can be used to describe an asset.

XML Instance Representation

Schema Component Representation

<xsd: conpl exType nanme="Asset Measur eType" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nane="asset MeasureSchenme" type=" xsd:anyURl
defaul t="http://ww.fpml . org/codi ng- schene/ asset - neasure"/ >
</ xsd: ext ensi on>
</ xsd: si nmpl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AssetPool

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name AssetPool

Used by (from the same schema Complex Type Mortgage

document)

Abstract no

Documentation Characterise the asset pool behind an asset backed bond.

XML Instance Representation

<...>
<versi on> </versi on>
' The version nunber'
<ef f ecti veDat e> </ effectiveDat e>
'"Optionally it is possible to specify a version effective date when a versionld is supplied.'
'The part of the nortgage that is outstanding on trade inception, i.e. has not been repaid yet as principal. It is expressed as

a multiplier factor to the norgage: 1 nmeans that the whole nortage ampbunt is outstanding, 0.8 nmeans that 20% has been repaid.’

<current Fact or > </ current Fact or >

' The part of the nortgage that is currently outstanding. It is expressed sinmilarly to the initial factor, as factor nultiplier
to the nortgage. This termis formally defined as part of the \"ISDA Standard Terms Supplenent for use with credit derivatives

<initial Factor> </initial Factor>
transacti ons on nortgage-backed security with pas-as-you-go or physical settlenent\".
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XML Schema Documentation - Complex Type AssetPool

(O assetro )z 0 |Jo— &

= I Characterise the asset poal behind an asset hacked bond.

0.1

=) - VersinnHistDw.deel

—{ initialFactor |

0|e— &

EI-I_ The part of the martgage thatis outstanding on trade inception, i.e. has not been repaid yet as principal. It is expressed
as a multiplier factor to the morgage: 1 means that the whole mortage armount is outstanding, 0.8 means that 20% has
heen repaid.

\-—{ currentFactor |

0= 8

E|—|_ The part of the morgage that is currently outstanding. It is expressed similarly to the initial factor, as factor multiplier to

0.1

Schema Component Representation

the mortgage. This term is formally defined as part of the "ISDA Standard Terms Supplament far use with credit
derivatives tranzactions on mongage-backed security with pas-as-you-go or physical settlement”.

<xsd: conpl exType nane="Asset Pool ">
<xsd: sequence>
<xsd:group ref=" VersionHi story. nodel '
<xsd: el ement nane="initial Factor" type="
<xsd: el ement name="currentFactor" type="
</ xsd: sequence>
</ xsd: conpl exType>

m nCOccurs="0"/>

xsd: deci mal
xsd: deci mal

">
" mnQccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AssetReference

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Reference < AssetReference (by extension)
Sub-types: None

Name AssetReference

Abstract no

Documentation Reference to an underlying asset.

XML Instance Representation

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Asset Ref erence" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Reference ">
<xsd:attribute name="href" type=" xsd:|DREF " use="required"
reference="Asset"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type BasicQuotation

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None
Sub-types: None
Name

Abstract

Documentation

XML Instance Representation

<..>
<val ue> </ val ue>

<measur eType>

also to be supplied.'

'Where the quote is from'

<busi nessCent er >

<exchangel d>

<i nf or mat i onSour ce>
' The information source where
Page 3750.°'

<tinme> </time>

'Wien the quote was conput ed.

BasicQuotation
no

Some kind of numerical measure about an asset, eg. its NPV, together with characteristics of that
measure.

' The value of the the quotation.'

</ measur eType>

'The type of the value that is neasured. This could be an NPV, a cash flow, a clean price, etc.'

<quot eUni t s> </ quot eUni t s>

'The optional units that the measure is expressed in. If not supplied, this is assunmed to be a
price/value in currency units.

<si de> </ si de>
'The side (bid/md/ask) of the measure.'

<currency> </currency>

'The optional currency that the neasure is expressed in. If not supplied, this is defaulted from the
reportingCurrency in the valuationScenarioDefinition.'

<tim ng> </timng>
'"When during a day the quote is for. Typically, if this element is supplied, the QuotelLocation needs

</ busi nessCent er >

"Acity or other business center.'

</ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is obtained.'

</inf ormati onSour ce>
a published or displayed market rate will be obtained, e.g. Telerate

'Wien the quote was observed or derived.'
<val uati onDat e> </ val uat i onDat e>
<expi ryTi ne> </ expi ryTi me>
'When does the quote cease to be valid.'
<cashFl owType> </ cashFl owType>

'For cash flows, the type of the cash flows. Exanples include: Coupon paynent, Prem um Fee,
Settl enent Fee, Brokerage Fee,

etc.'

Schema Component Representation
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XML Schema Documentation - Complex Type BasicQuotation

<xsd: conpl exType nane="Basi cQuotation">
<xsd: sequence>
<xsd: group ref=" ion. L "/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Basket

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < Basket (by extension)

Sub-types: None

Name Basket

Used by (from the same schema Complex Type Underlyer , Element basket

document)

Abstract no

Documentation A type describing the underlyer features of a basket swap. Each of the basket constituents are

described through an embedded component, the basketConstituentsType.
XML Instance Representation

< ..
id=" xsd: "> )
<openUni t s> </ openUni t s>

' The nunber of units (index or securities) that constitute the underlyer of the swap. In the case of
a basket swap, this element is used to reference both the nunber of basket units, and the nunber of
each asset conponents of the basket when these are expressed in absolute terns.'

<basket Consti t uent > </ basket Consti t uent >
' Descri bes each of the conponents of the basket.'

<basket Di vi sor > </ basket Di vi sor >

' Specifies the basket divisor anpunt. This value is normally used to adjust the constituent weight
for pricing or to adjust for dividends, or other corporate actions.'

'Reuses the group that specifies a nane and an identifier for a given basket.'

<basket Name> </ basket Nane>

' The nanme of the basket expressed as a free format string. FpM. does not define usage rules for
this elenent.'

<basket | d> </ basket | d>
' A CDS basket identifier'

<basket | d> </ basket | d>
" A CDS basket identifier’

<basket Currency> </ basket Currency>
'Specifies the currency for this basket.'
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O Basket 1B Iﬂ] EI-|_ Atype describing the underiyer features of a hasket swap. Each ofthe basket constituents are described thraugh an

embedded component, the basketConstituentsType.

S R ) S o) ST

0.1
basketConstituent
1.0
hasketDivisor
0.1
i —{ 2 Basketidentifier.model
H r
0.1
hasketCurrency
: 0.1
i |
e
Schema Component Representation

<xsd: conpl exType nane="Basket">

<xsd: conpl exCont ent >
<xsd: extensi on base=" Asset ">
<xsd: sequence> ) )
<xsd: el enent nanme="openUnits" type=" xsd:decimal " mnCccurs="0"/>

<xsd: el enent nane="basket Di vi sor" type=" xsd: deci nal m nCccurs="0"/>
<xsd: group ref=" Basketldentifier. I " mnCQccurs="0"/>
<xsd: el enent name="basket Currency" type=" Qurrency " mnQCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

<xsd: el enent nane="basket Constituent" type=" Basket Constituent " nmaxCQccurs="unbounded"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type BasketConstituent

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name BasketConstituent

Used by (from the same schema document) Complex Type Basket

Abstract no

Documentation A type describing each of the constituents of a basket.

XML Instance Representation

1<

i "

¢ <underlyingAsset> ... </underlyingAsset > ) )

! <constit uent Wi ght > </ consti tuent Wi ght >

i+ 'Specifies the weight of each of the underlyer constituent within the basket, either in absolute or relative terns. This is an optional
conponent, as certain swaps do not specify a specific weight for each of their basket constituents.'

<di vi dendPayout > </ di vi dendPayout >

H ' Specifies the dividend payout ratio associated with an equity underlyer. A basket swap can have different payout ratios across the

v various underlying constituents. In certain cases the actual ratio is not known on trade inception, and only general conditions are then
. specified. Users should note that FpM. makes a distinction between the derivative contract and the underlyer of the contract. !

H better if the aﬂreed di vi dend payout on a derivative contract was nodelled at the level of the derivative contract, an approach which may
H be adopted in the next major version of FpM..'

<under | yerPrice> </ underlyerPrice>

. 'Specifies the price that is associated with each of the basket constituents. This conponent is optional, as it is not absolutely

! required to accurately describe the econonmics of the trade, considering the price that characterizes the equity swap is associated to the
! leg of the trade.'

i <under| yer Noti onal > </ under| yer Not i onal >

© 'Specifies the notional (i.e. price * quantity) that is associated with each of the basket constituents. This conponent is optional,.

! it is not absolutely required to accurately describe the economics of the trade, considering the notional that characterizes the equity
! swap is associated to the leg of the trade.'

<under | yer Spr ead> </ under | yer Spr ead>

'"Provides a link to the spread schedul e used for this underlyer.'

<couponPaynrent > </ couponPaynent >

' The next upconing coupon paynent.'

<>

Diagram
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XML Schema Documentation - Complex Type BasketConstituent

(O BasketConstituent JEr—| (] |B

I

= i Atyne describing each ofthe constituents of a basket.

— (=

— underwingAsset

—{ constituentweight |

02— &

0.1

B | Specifies the weight of each of the underlyer constituent within the basket, either in absolute or relative terms. This is an

optional component, as certain swaps do not specify a specific weight for each of their basket constituents.

(O Constituentweight )@

—{ dividendPayout |

a

e— &

0.1

i

Specifies the dividend payout ratio associated with an equity underlyer. A basket swap can have different payout ratios
across the warious underlying constituents. In certain cases the actual ratio is not known on trade inception, and only
general conditions are then specified. Users should note that FpML makes a distinction between the derivative contract
and the underlyer of the contract. [twould be better ifthe agreed dividend payout on a derivative contract was modelled at
the level ofthe derivative contract, an approach which may be adopted in the next major version of FphL.

[ DividendPayout

—{ underlyerPrice |

0]

=—{ &

g

0.1

Specifies the price that is associated with each ofthe basket constituents. This component is aptional, as itis not
ahsolutely required to accurately describe the economics of the trade, considering the price that characterizes the equity
swap is associated to the leq ofthe trade.

—{ underlyertlotional |

0 &

0.1

E|—|_ Specifies the notional {i.e. price * quantity) that is associated with each ofthe basket constituents. This compaonentis

aptional, ag itis not absalutely required to accurately describe the econamics ofthe trade, considering the national that
characterizes the equity swap is associated to the leg of the trade.

—{ underlyerSpread |D

— &=

| FProvides a link to the spread schedule used for this underlyer.

0.1

LI@

(I:l SpreadScheduleReference j

\—{ couponPayment | I@ |E|—|

EI—| The next upcoming coupon payment.

0.1

Schema Component Representation

O PendingPayment

<xsd: conpl exType nane="Basket Constituent">

<xsd: sequence>
<xsd: el enent
<xsd: el ement
<xsd: el ement
<xsd: el enent

ref =" underl
nanme="constit
nanme="di vi den

in ">
uent Wi ght" type="

dPayout " type=" DividendPayout °

nane="under| yerPrice" type=" Price "

m nCcc
m nQccurs="0"/>

m nCccurs="0"/>

urs="0"/>

file://IC|/Users/dcauthen/FpM L /spec/fpml-4-9-3-Icwd- 1/html/schemaRef/f pml -asset-4-9.xsd.html_type_BasketConstituent.htmi[11/24/2010 12:35:54 PM]



XML Schema Documentation - Complex Type BasketConstituent

<xsd: el ement nane="underlyerNotional" type=" Mney " m nCccurs="0"/>
<xsd: el ement nane="underl yer Spread" type=" SpreadSchedul eReference " m nCccurs="0"/>
<xsd: el enent nanme="couponPaynent" type=" Pendi ngPaynment " m nCccurs="0"/>
</ xsd: sequence>
<xsd:attribute name="id" type=" xsd:ID " use="optional "/>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file://IC|/Users/dcauthen/FpM L /spec/fpml-4-9-3-Icwd- 1/html/schemaRef/f pml -asset-4-9.xsd.html_type_BasketConstituent.htmi[11/24/2010 12:35:54 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Money.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_SpreadScheduleReference.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type Basketld

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < Basketld (by extension)

Sub-types: None

Name Basketld

Used by (from the same Model Group Basketldentifier.model , Model Group
schema document) Basketldentifier.model

Abstract no

XML Instance Representation

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Basket|d">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Scheme ">
<xsd:attribute nanme="basket|dSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type BasketName

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < BasketName (by extension)

Sub-types: None

Name BasketName

Used by (from the same Model Group Basketldentifier.model
schema document)

Abstract no

XML Instance Representation

<... '
basket NaneScheme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Basket Nane" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nanme="basket NaneSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Bond

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < Bond (by extension)
Sub-types:
o ConvertibleBond (by extension)
Name Bond
Used by (from the same Element bond
schema document)
Abstract no
Documentation An exchange traded bond.

XML Instance Representation

<...
i d=" xsd "> _
<instrunentld> [nstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri pti on> xsd </ descri ption>
‘Long nane of the underlying asset.'’

<currency> |dentifiedCurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangel d </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of cal culating a contractural payoff. The term \"Exchange\" is assuned
tof ave the nmeaning as defined in the | SDA 2002 Equity Derivatives
Definitions.'

<cl earanceSyst enr O earanceSystem </ cl earanceSyst enr
"Identification of the clearance system associated with the transaction

exchange. '

<definition> ProductReference </definition>

"An optional reference to a full FpM product that defines the sinple product
in greater detail. In case of inconsistency between the terns of the sinple

product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<r el at edExchangel d> Exchangeld </r el at edExchangel d>

"A short form unique identifier for a related exchange. If the elenment is not
present then the exchange shall be the primary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assumed to
have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </ opti onsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange
for the future is different than the one for the option. The opti ons Exchange
is referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'

<speci fi edExchangel d> Exchangel d </ specifi edExchangel d>

"A short formunique identifier for a specified exchange. If the elenent is not
present then the exchange shall be default terns as defined in the MCA; unless
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otherwi se specified in the Transaction Suppl enent.’

"Specifies the issuer name of a fixed inconme security or convertible bond. This
name can either be explicitly stated, or specified as an href into another elenent
of the docunent, such as the obligor’

<i ssuer Name> </i ssuer Name> _
<i ssuer Part yRef erence> </i ssuer Part yRef er ence>
<seniority> </seniority>

' The repaynment precedence of a debt instrument.'

<couponType> </ couponType>

'Specifies if the bond has a variable coupon, step-up/down coupon or a zero-
coupon. '

<couponRat e> </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed incone security
or convertible bond.'

<maturity> </maturity>
'The date when the principal anpbunt of a security beconmes due and payable.'

<par Val ue> </ par Val ue>
' Specifies the nom nal amount of a fixed incone security or convertible bond.'

<f aceAnount > </ f aceAnmpunt >

"Specifies the total anpbunt of the issue. Corresponds to the par val ue
mul tiplied by the nunber of issued security.'

<payment Fr equency> </ payment Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>
' The day count basis for the bond.'

(I:I ExchangeTraded j

</[...>

Diagram

ED I Ij;[] |D I E|—| An exchange traded bond. | 7
EI—(<][> extends: ExchangeTraded:lEl——(-—-—-—-jEl——| - BDndCDntent.mudel

i

0.1

|

i 0.1

\—| 2= BondCalculation.model
1 A

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Bond">
<xsd: conpl exCont ent >

<xsd: ext ensi on base=" ExchangeTraded ">
<xsd: sequence>

<xsd: group ref=" BondContent.nodel "/>
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<xsd: el enent nanme="parVal ue" type=" xsd:decimal " m nCccurs="0"/>
<xsd: el ement nanme="faceArmount " type=" xsd:decimal " m nCccurs="0"/>
<xsd: group ref=" BondCal cul ati on. nodel "/>

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

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Cash

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < Cash (by extension)
Sub-types: None

Name Cash

Used by (from the same Element cash
schema document)

Abstract no

XML Instance Representation

<.

poid=" xs ">

: <i nstrunent|d> </instrumentld>

' ‘ldentification of the underlying asset, using public and/or private

: identifiers.'

+ <description> </ description>

: 'Long name of the underlying asset.'

1 <currency> </ currency>

"The currency in which an anpunt is denom nated."'

E</. >

Diagram

EI—( [z E}dends:ﬁsaetjEl——(-—-—-—-jEl——| instrumentld |
0.m
0.1

|
] Asset

________________________________________________________________________________________________________________

Schema Component Representation

[

[ —

<xsd: conpl exType name="Cash">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Asset ">
<xsd: sequence>
<xsd: el ement name="instrunentld" type=
maxQOccur s="unbounded"/ >
<xsd: el enent nanme="description" type=" xsd:string " mnCccurs="0"/>
<xsd: el emrent name="currency" type=" Qurrency "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conmpl exType>

Instrunentld m nCccurs="0"
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XML Schema Documentation - Complex Type Cash

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Commission

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name Commission

Used by (from the same schema Complex Type Price
document)

Abstract no

Documentation

XML Instance Representation

A type describing the commission that will be charged for each of the hedge transactions.

i< >

' <conmi ssi onDenoni nat i on>

'The type of units used to express a conmi ssion.'

© <commi ssi onAnmount > </ conmi ssi onArount >

H ' The conmi ssion anount, expressed in the way indicated by the conmm ssionType el enent.'
<currency> </ currency>

H 'The currency in which an anmpunt is denoninated.'

<conmi ssi onPer Tr ade> </ conm ssi onPer Tr ade>

! 'The total conm ssion per trade.'

<f xRat e> </ f xRat e>

'FX Rates that have been used to convert commi ssions to a single currency.'
E</ . >

Diagram

</ commi ssi onDenoni nati on>
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XML Schema Documentation - Complex Type Commission

(@ ooy [0 )0 (8

= I Atype describing the commissian thatwill he charged for each ofthe hedge transactions.

-—-—-—-jE!——| commissionDenomination ‘D I Ll;l] |D I |D I The type of units used to express a cammission.

( [ CommissionDenaminationEnum j

E|—| The commission amount, expressed in the way indicated by the commissionType element.

—| commissionAmount ‘EI-[{ 0 ‘El—|

—| currency |D I i ‘D I Ef
5 0.1
|

= I The currency inwhich an amount is denaominated.

[ I The total commission pertrade.

—| cornmissionPerTrade |D I @ ‘D I [
0.1 L

| tRate | 0 |B—
0.z

EI—{ F¥ Rates that have been used to corvert commissions to a single currency.

Schema Component Representation

<xsd: conpl exType name="Conm ssi on">
<xsd: sequence>

<xsd: el ement nane="comm ssi onDenom nation" type=" nmmi ssi onDenom nati onEnum "/ >
<xsd: el ement nane="comm ssi onAnount" type=" xsd: decimal "/>

<xsd: el ement nane="currency" type=" Qurrency " m nCccurs="0"/>

<xsd: el ement nane="comm ssi onPer Trade" type=" xsd:decimal " minCccurs="0"/>
<xsd: el ement nane="fxRate" type=" ExRate " m nCccurs="0" maxCccurs="unbounded"/>

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

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Commodity

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < Commodity (by extension)
Sub-types: None

Name Commodity

Used by (from the same Element commodity

schema document)

Abstract no

Documentation A type describing a commodity underlying asset.

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri pti on> xsd </ descri ption>
‘Long nane of the underlying asset.'

<commuodi t yBase> </ comodi t yBase>

"A coding schenme value to identify the base type of the comodity being
traded. Where possible, this should follow the nam ng convention used in the
2005 | SDA Commodity Definitions. For exanple, \"GI\".'

<commuodi tyDet ai | s> </ commudi tyDet ai | s>

"A coding scheme value to identify the commpdity being traded nore
specifically. Were possible, this should follow the nami ng convention used
in the 2005 | SDA Commodity Definitions. For exanple, \'Brent\'.'

<unit> </ unit>

"A coding scheme value to identify the unit in which the undelryer is
denomi nat ed. Where possible, this should follow the nam ng convention used in
the 2005 | SDA Comodity Definitions.'

<currency> </ currency>
' The currency in which the Commpdity Reference Price is published.’

<exchangel d> </ exchangel d>

"For those comodities being traded with reference to the price of a
listed future, the exchange where that future is listed should be
speci fied here.’

<publicati on> </ publication>

"For those comodities being traded with reference to a price distributed
by a publication, that publication should be specified here.’

<speci fiedPrice> </ speci fiedPrice>
"The Specified Price is not defined in the Combdity Reference Price and so
needs to be stated in the Underlyer definition as it will inpact the

cal cul ation of the Floating Price.'
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XML Schema Documentation - Complex Type Commodity

<del i ver yDat es> </ del i veryDat es>

"The Delivery Date is a NearbyMonth, for use when the Commuodity
Transaction references Futures Contract.'

<del i ver yDat e> </ del i veryDat e>
"The Delivery Date is a fixed, single day.'

<del i ver yDat eYear Mont h> </ del i ver yDat eYear Mont h>
"The Delivery Date is a fixed, single nonth.'

' Specifies, for a Coomodity Transaction that references a listed future via
the deliveryDates el enment, the day on which the specified future will roll to
the next nearby nonth when the referenced future expires. If the future wll
not roll at all - i.e. the price will be taken from the expiring contract, O
shoul d be specified here. If the future will roll to the next nearby on the
last trading day - i.e. the price will be taken from the next nearby on the

| ast trading day, then 1 should be specified and so on.'

<mul tiplier> </multiplier>

<del i ver yDat eRol | Conventi on> </ del i ver yDat eRol | Conventi on>
"Specifies the multiplier associated with a Transaction.'

=I IL[] |EI—| EI—| Atype describhing a commaodity underlying asset. |
(i >e—{( b emenus:|uentiﬂeuﬁssetj|§|—[@5—| 2._CommodiyProductmodel I

(D Identiﬂedﬁ.ssetj

Schema Component Representation

<xsd: conpl exType nane="Comuodity">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ldentifiedAsset ">
<xsd: sequence>
<xsd: group ref="
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Commodi t yPr oduct . nodel "/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CommodityBase

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < CommodityBase (by extension)
Sub-types: None
Name CommodityBase

Used by (from the same Model Group CommodityReferencePriceFramework.model
schema document)

Abstract no

XML Instance Representation

<... :
conmodi t yBaseScheme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Commodit yBase" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nanme="commodityBaseSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CommodityBusinessCal endar

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < CommodityBusinessCalendar (by extension)
Sub-types: None

Name CommodityBusinessCalendar

Used by (from the same Complex Type CommodityBusinessCalendarTime
schema document)

Abstract no

Documentation Defines a commodity business day calendar.

XML Instance Representation

P< L :
+ conmodi t yBusi nessCal endar Schenme=" ">
v > :
Diagram

(I:I CnmmndiwausinessCalendarjD I ILH |D I _E = I Defines a commoaodity business day calendar, |

Schema Component Representation

<xsd: conpl exType nane=" Commobdi t yBusi nessCal endar ">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd: attribute nane="commobdityBusi nessCal endar Schene" type=" xsd: anyUR
defaul t ="http://ww. fpm . org/codi ng- schene/ commodi t y- busi ness- cal endar "/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CommodityBusinessCalendarTime

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name CommodityBusinessCalendarTime
Abstract no

Documentation

XML Instance Representation

Specifies the time with respect to a commodity business calendar.

<L > .
i <hour M nut eTi me> </ hour M nut eTi me>
H "Atime specified as Hour Ending in hh:mmss fornmat where the second component nust be \'00\', e.g. 1lam would be represented as 11:00:00.' H
i <timeZone> </ ti meZone> :
! "An identifier for a specific location or region which translates into a conbination of rules for calculating the UTC offset." !
<busi nessCal endar > </ busi nessCal endar >
! "ldentifies a commodity business day cal endar.' !
<> '
Diagram

| Specifies the time with respectto a commaodity husiness calendar.

-—-—-—-jEI——{ hourbinuteTime l-[-._-E'"I_

V HuuernuteT|me =

Atime specified as Hour Ending in hh:mm:ss format where the second component must be '00° e.g. 11amwould he
represented as 11:00:00.

{ An identifier for a specific location or region which franslates inta a combination ofrules for calculating the UTC offset,

pEEEETT R

(F]e

| |dentifies a commadity business day calendar.

(O commodityBusinessCalendar )&l

Schema Component Representation

<xsd: conpl exType nane="Comodi t yBusi nessCal endar Ti me" >
<xsd: sequence>
<xsd: el ement
<xsd: el enent
<xsd: el ement

</ xsd: sequence>

</ xsd: conpl exType>

name="hour M nut eTi me" ">
name="ti neZone" type="

name="busi nessCal endar"

type="
TineZone "/>
type=" Commbdi t yBusi nessCal endar

">

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CommodityDetails

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < CommodityDetails (by extension)
Sub-types: None
Name CommodityDetails

Used by (from the same Model Group CommodityReferencePriceFramework.model
schema document)

Abstract no

XML Instance Representation

<... :
conmodi t yDet ai | sSchenme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="CommodityDetail s">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nanme="commodityDetail sSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ConstituentWeight

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name ConstituentWeight

Used by (from the same schema document) Complex Type BasketConstituent

Abstract no

Documentation A type describing the weight of each of the underlyer constituent within the basket, either in absolute or relative terms.

XML Instance Representation

<openUni t s> </ openUni t s>

' The number of units (index or securities) that constitute the underlyer of the swap. In the case of a basket swap, this elenent is
uged| to reference both the nunber of basket units, and the number of each asset conponents of the basket when these are expressed in
absolute terns.'

<basket Per cent age> </ basket Per cent age>
'The relative weight of each respective basket constituent, expressed in percentage. A basket percentage of 5% would be represented as
0.05."

<basket Ambunt > </ basket Ampbunt >
'The relative weight of each respective basket constituent, expressed as a nonetary anount.'

(O constiventweignt Je— ) |=— &

E|—_| openlnits | Lﬂ] |E|—{

= I Atvpe describing the weight of each of the underlver constituent within the hasket, either in absolute or relative terms.

E|—|_ The number of units {index or securities) that constitute the underlyer ofthe swap. Inthe case of a basket swap, this
element is used to reference both the number of basket units, and the number of each asset components ofthe bashket
when these are expressed in absalute terms.

EH_ | The relative weight of each respective basket constituent, expressed in percentage. A basket percentage of 5% would be
represented a5 0.09.

([7 RestrictedPercentage )&

= I The relative weight of each respective basket constituent, expressed as a monetary amount.

\-—| hasketsmount |D LI lLI] |D I Ef

—| hasketPercentage |EI—C LEI] |EI—{
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XML Schema Documentation - Complex Type ConstituentWeight
Schema Component Representation

<xsd: conpl exType nanme="Constituent Wi ght ">
<xsd: choi ce>
<xsd: el enent nane="openUnits" type=" xsd:deciml "/>
<xsd: el enent nane="basket Percent age" type=" RestrictedPercentage "/>
<xsd: el enent nane="basket Anount" type=" Money "/>
</ xsd: choi ce>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ConvertibleBond

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < Bond (by extension) < ConvertibleBond (by extension)

Sub-types: None

Name ConvertibleBond

Used by (from the same Element convertibleBond

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

v <definition> ProductReference </definition>
‘ "An optional reference to a full FpM. product that defines the si r‘rﬁl e product
: t

in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<rel at edExchangel d> Exchangeld </rel at edExchangel d>

"A short form unique identifier for a related exchange. If the element is not
present then the exchange shall be the prinmary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assumed to
have the meaning as defined in the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> Exchangeld </ optionsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange
for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'

<speci fi edExchangel d> Exchangeld </specifi edExchangel d>

"A short form unique identifier for a specified exchange. |If the elenent is not
present then the exchange shall be default terns as defined in the MCA; unless
ot herwi se specified in the Transaction Suppl enent.’
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' Specifies the issuer name of a fixed inconme security or convertible bond. This
name can either be explicitly stated, or specified as an href into another elenent
of the docunent, such as the obligor’

<i ssuer Nanme> xsd </'i ssuer Name> [ 1]
<i ssuer Part yRef erence> PartyReference </issuerPartyReference>

<seniority> CreditSeniority </seniority>
' The repaynment precedence of a debt instrunent.'

<couponType> CouponType </couponType>

"Specifies if the bond has a variabl e coupon, step-up/down coupon or a zero-
coupon. '

<couponRat e> xsd </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed income security
or convertible bond.'

<maturity> xsd </maturity>
'The date when the principal anpunt of a security becomes due and payable.'

<par Val ue> xsd </ par Val ue>
' Specifies the nomi nal amount of a fixed inconme security or convertible bond.'

<f aceAnount > xsd </ f aceAnpunt >

'SPecifies the total amount of the issue. Corresponds to the par val ue
multiplied by the nunmber of issued security.'

<paynent Frequency> Period </paymnent Frequency>
'Specifies the frequency at which the bond pays, e.g. 6M'

<dayCount Fracti on> DayCount Fracti on </dayCount Fracti on>
' The day count basis for the bond.'

<under | yi ngEqui t y> </ under| yi ngEqui t y>

"Specifies the equity in which the convertible bond can be converted.'

<r edenpt i onDat e> </ redenpti onDat e>

"Earlier date between the convertible bond put dates and its maturity date.’
</ . >
Diagram
(I:I Cl:umrertibleElunde P > (<][> eﬂenda:BnndjE——@ underlyingEquity |

0.1

redemptionDate

5 0.1 i

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType name="Converti bl eBond" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Bond ">
<xsd: sequence>
<xsd: el ement nanme="underlyi ngEqui ty" type=" EquityAsset " m nCccurs="0"/>
<xsd: el enment nanme="redenpti onDate" type=" xsd:date " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CouponType

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < CouponType (by extension)

Sub-types: None

Name CouponType

Used by (from the same schema Model Group BondContent.model

document)

Abstract no

Documentation Defines a scheme of values for specifiying if the bond has a variable coupon, step-up/down coupon or

a zero-coupon.

XML Instance Representation

i< :

+ couponTypeSchene=" "> '
PTIES
Diagram

(D CouponType jD I L[;ﬂ = I _E =) I Defines a scheme ofvalues for specifiying ifthe bond has a variable coupon, step-upidovwn coupon or 2 Zero-coupon.

Schema Component Representation

<xsd: conpl exType nane="CouponType">
<xsd: si npl eCont ent >
<xsd: extensi on base=" Schenme ">
<xsd:attribute name="couponTypeScheme" type=" xsd:anyUR " defaul t="http://ww.fpmn .org/coding-
schene/ coupon-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Deposit

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types:
extension)

Sub-types: None

Name Deposit

Used by (from the same Element deposit

schema document)
Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Deposit (by

"lIdentification of the underlying asset, using public and/or private

identifiers.'

<descri pti on> xsd
‘Long nane of the underlying asset.'

</ descri pti on>

<currency> ldentifiedCQurrency </currency>

"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset )
payof f. The term \"Exchange\" is assuned

pur poses of calculating a contractural

is transacted for the

to have the neaning as defined in the I SDA 2002 Equity Derivatives

Definitions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

exchange. '

<definition> Product Reference </definition>
FpM. product that

"An optional reference to a full

in greater detail.

| 1 defines the si r‘rﬁl e product
In case of inconsistency between the terns of t

e sinple

product and those of the detailed definition, the values in the sinple product

override those in the detailed definition.'

<terne </ternp
'Specifies the term of the deposit, e.g. 5VY.'

<paynment Fr equency> </ paynent Fr equency>
"Specifies the frequency at which the deposit pays,

<dayCount Fracti on>
'The day count basis for the deposit.'

‘lIdentification of the clearance system associated with the transaction

e.g. 6M"

</ dayCount Fracti on>

____________________________________________________________________________________________________________________
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XML Schema Documentation - Complex Type Deposit

EI—( > extends: Underlying&ssetj&—@

pavmentFrequency |
0.1

dayCountFraction |

0.1
o
(I:I Underlyingﬁssetj
Schema Component Representation
<xsd: conpl exType nanme="Deposit">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base=" Underlyi ngAsset ">
<xsd: sequence> _
<xsd: el ement nanme="term' type=" Period "/>

<xsd: el ement nane="paynent Frequency" type=" Period " m nCccurs="0"/>
<xsd: el enrent nane="dayCount Fracti on" type=" DayCountFraction "
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type DividendPayout

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name DividendPayout

Used by (from the same schema document) Complex Type BasketConstituent , Complex Type SingleUnderlyer

Abstract no

Documentation A type describing the dividend payout ratio associated with an equity underlyer. In certain cases the actual ratio is not known on trade

inception, and only general conditions are then specified.

XML Instance Representation

<...>
<di vi dendPayout Rat i 0> </ di vi dendPayout Rat i 0>
' Specifies the actual dividend payout ratio associated with the equity underlyer.’
<di vi dendPayout Condi ti ons> </ di vi dendPayout Condi ti ons>

' Specifies the dividend payout conditions that will be applied in the case where the actual ratio is not known, typically because of regulatory
! or |legal uncertainties.'

<di vi dendPaynent > </ di vi dendPaynent >
' The next upcom ng dividend payment or paynents.'
</. >
Diagram

] DividendPayout JE m = _E BEH | Atype describing the dividend payout ratio associated with an equity underlyer. In certain cases the actual ratio is not

known on trade inception, and only general conditions are then specified.
(nnns) & diidendPayoutRatio |2 L 0= E—{ Specifies the actual dividend payout ratio associated with the equity underlyer

dividendPayoutConditions | m = L |2 | Specifies the dividend payout conditions that will be applied in the cage where the actual ratio is not known, typically

0.o0

dividendPayment |2 L o= Ef = I The next upcoming dividend payment or payments.
O PendingPavment

hecause of regulatory of legal uncertainties.

Schema Component Representation

<xsd: conpl exType nane="Di vi dendPayout ">
<xsd: sequence>
<xsd: choi ce>
<xsd: el ement nane="di vi dendPayout Rati 0" type=" xsd:decimal "/>
<xsd: el ement nanme="di vi dendPayout Condi ti ons" type=" xsd:string "/>
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</ xsd: choi ce>
<xsd: el ement nane="di vi dendPaynment " type=" PendingPaynent " m nCccurs="0" naxQccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type EquityAsset

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < EquityAsset (by extension)

Sub-types: None

Name EquityAsset

Used by (from the same Complex Type ConvertibleBond , Element equity

schema document)

Abstract no

Documentation An exchange traded equity asset.

XML Instance Representation

<...
i d=" xsd "> _
<instrunentld> lnstrunentld </instrunentld>

"Identification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<rel at edExchangel d> Exchangeld </rel at edExchangel d>

"A short form unique identifier for a related exchange. If the element is not
present then the exchange shall be the prinmary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assumed to
have the meaning as defined In the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> Exchangeld </optionsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange
for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'

<speci fi edExchangel d> Exchangel d </specifi edExchangel d>
"A short form unique identifier for a specified exchange. |If the elenent is not
present then the exchange shall be default terns as defined in the MCA; unless

v <definition> ProductReference </definition>
ot herwi se specified in the Transaction Suppl enent.’
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Schema Component Representation

<xsd: conpl exType nane="EquityAsset">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTraded "/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ExchangeTraded

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) <
ExchangeTraded (by extension)
Sub-types:
e Bond (by extension)
o ConvertibleBond (by extension)
o EquityAsset (by extension)
o ExchangeTradedCalculatedPrice (by extension)
o ExchangeTradedFund (by extension)
o Index (by extension)
o ExchangeTradedContract (by extension)
o Future (by extension)
Name ExchangeTraded
Abstract yes
Documentation An abstract base class for all exchange traded financial products.

XML Instance Representation

file:///C|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -asset-4-9.xsd.html_type ExchangeTraded.htmi[11/24/2010 12:36:00 PM]

i d=" xsd ">

<instrunentld> |nstrumentld </instrunentld>
"Identification of the underlying asset, using public and/or private identifiers.'

<descri pti on> xsd </ descri ption>
'Long nane of the underlying asset.'

<currency> ldentifiedCurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangel d </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
ﬁurposes of calculating a contractural payoff. The term \"Exchange\" is assunmed to
ave the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> C earanceSystem </ cl earanceSyst enr

"Identification of the clearance system associated with the transaction
exchange.'

<definiti on> Product Ref erence </definition>

"An optional reference to a full FpM product that defines the sinple product in
greater detail. In case of inconsistency between the ternms of the sinple product
and those of the detailed definition, the values in the sinple product override
those in the detailed definition.'

<r el at edExchangel d> </ rel at edExchangel d>

"A short formunique identifier for a related exchange. If the elenent is not
present then the exchange shall be the primary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assuned to
have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> </ opt i onsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange for
the future is different than the one for the option. The options Exchange is
referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'
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XML Schema Documentation - Complex Type ExchangeTraded
<speci fi edExchangel d> </ speci f i edExchangel d>
"A short form unique identifier for a specified exchange. If the elenment is not

present then the exchange shall be default ternms as defined in the MCA; unless
ot herwi se specified in the Transaction Suppl enment.’

EI—(<][> E}dends:Underlyingﬁsset)ﬁ-[@5—| - Exchangeldentiﬂer.mndel

(I:I Underlyingﬁ.sset)

Schema Component Representation

<xsd: conpl exType nanme="ExchangeTraded" abstract="true">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: group ref=" Exchangeldentifier.nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ExchangeTradedCal culatedPrice

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by extension) <
ExchangeTradedCalculatedPrice (by extension)
Sub-types:
« ExchangeTradedFund (by extension)
« Index (by extension)
Name ExchangeTradedCalculatedPrice
Abstract yes
Documentation Abstract base class for all exchange traded financial products with a price which is calculated from exchange

traded constituents.

XML Instance Representation

oo o T e a
V<L H
vid=" xsd "> H
<instrunentld> [nstrunentld </instrunentld>
! "ldentification of the underlying asset, using public and/or private identifiers."' !
<descri pti on> xsd </ descri pti on>
i 'Long name of the underlying asset.'
<currency> ldentifiedCurrency </currency>
'Trading currency of the underlyer when transacted as a cash instrument.'
<exchangel d> Exchangel d </exchangel d>
H "Identification of the exchange on which this asset is transacted for the purposes of calculating a contractural H
H Bg off. The term \"Exchange\" is assuned to have the nmeaning as defined in the |ISDA 2002 Equity Derivatives H
H initions.' H
i <cl earanceSystenr O earanceSystem </ cl ear anceSyst en»
. "ldentification of the clearance system associated with the transacti on exchange.' H
<definition> ProductReference </definition>
H "An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of . H
. inconsistency between the terns of the sinple product and those of the detailed definition, the values in the sinple .
! product override those in the detailed definition.' !
<r el at edExchangel d> Exchangel d </rel at edExchangel d>
! "A short formunique identifier for a related exchange. If the element is not present then the exchange shall be the !
! primary exchange on which listed futures and options on the underlyi nc};. are listed. The term \"Exchange\" is assumed !
! to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions."' !
<opti onsExchangel d> Exchangel d </optionsExchangel d>
"A short formunique identifier for an exchange on which the reference option contract is listed. This is to address
1 the case where the reference exchange for the future is different than the one for the option. The options Exchange !
' is referenced on share options when Merger Elections are selected as Options Exchange Adjustnent.' '
<speci fi edExchangel d> Exchangeld </specifi edExchangel d>
"A short formunique identifier for a specified exchange. |f the element is not present then the exchange shall be
: default terns as defined in the MCA; unless otherwi se specified in the Transaction Suppl enent.' :
i <constituent Exchangel d> </ consti t uent Exchangel d>
"ldentification of all the exchanges where constituents are traded. The term \"Exchange\" is assuned to have the
! meani ng as defined in the | SDA 2002 Equity Derivatives Definitions.' !
: H

(I:l ExchangeTradedZalculatedPrice j = m E|-|_ Ahstract base class for all exchange traded financial products with 3 price which is calculated from exchange traded
constituents.

0. o

(1P »E— b extends: ExchangeTraded ja[(uuja—| constituantExchangeld
[ ExchangeTraded

Schema Component Representation

<xsd: conpl exType nane="ExchangeTradedCal cul at edPri ce" abstract="true">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: el ement nane="constituent Exchangel d" type=
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Exchangeld " mi nQccurs="0" maxCccurs="unbounded"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ExchangeTradedContract

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < ExchangeTradedContract (by extension)

Sub-types: None

Name ExchangeTradedContract

Abstract no

Documentation An exchange traded derivative contract.

XML Instance Representation

<...
i d=" xsd ">
<instrunentld> |Instrunentld </instrunentld>

"ldentification of the underlying asset, using public and/or private
identifiers.'

<descri pti on> xsd </ descri pti on>
'Long nane of the underlying asset.'

<currency> ldentifiedCurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrument.'’

<exchangel d> Exchangel d </exchangel d>

"Identification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst em> J earanceSystem </ cl earanceSyst en»

"Identification of the clearance system associated with the transaction
exchange. '

<definition> Product Reference </definition>

"An optional reference to a full FpM. product that defines the sinple product in
greater detail. In case of inconsistency between the ternms of the sinple product
and those of the detailed definition, the values in the sinple product override
those in the detailed definition.'

<r el at edExchangel d> Exchangel d </rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not
present then the exchange shall be the primary exchange on which listed futures
and options on the underlying are listed. The term\"Exchange\" is assumed to
have the neaning as defined In the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangel d </opti onsExchangel d>

"A short formunique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange
for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'’

<speci fi edExchangel d> Exchangel d </specifi edExchangel d>

"A short formunique identifier for a specified exchange. If the elenment is not
present then the exchange shall be default terms as defined in the MCA; unless
ot herwi se specified in the Transacti on Suppl enment.’

<mul tiplier> </multiplier>
'Specifies the contract multiplier that can be associated with the nunber of
units.'
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XML Schema Documentation - Complex Type ExchangeTradedContract
<contract Ref erence> </ contract Ref erence>

' Specifies the contract that can be referenced, besides the undel yer type.'

' <expirationDat e> </ expi rati onDat e>
' The date when the contract expires.'

</...>

D g A e

(I:I E}:changeTradedCuntractj -] m = I [ I An exchange traded derivative contract. |
EI—( Al extends: ExchangeTradedjE——@

0.1

contractReference |
0.1

expirationDate
0.1

(I:I ExchangeTraded j

Schema Component Representation

<xsd: conpl exType nane="ExchangeTradedContract">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTraded ">
<xsd: sequence>
<xsd: el ement nane="nultiplier" type=" xsd:positivelnteger m nCccurs="0"/>
<xsd: el ement nane="contract Ref erence" type=" xsd:string " mnCccurs="0"/>
<xsd: el enent nane="expirationDate" type=" AdjustableORelativeDate "
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type ExchangeT radedFund

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded (by
extension) < ExchangeTradedCalculatedPrice (by extension) < ExchangeTradedFund (by extension)

Sub-types: None

Name ExchangeTradedFund

Used by (from the same Element exchangeTradedFund

schema document)

Abstract no

Documentation An exchange traded fund whose price depends on exchange traded constituents.

XML Instance Representation

<...
id=" xsd "> )

<instrunentld> [nstrunentld </instrunentld>

"ldentification of the underlying asset, using public and/or private identifiers.'

<descri pti on> xsd </ descri pti on>
'Long nane of the underlying asset.'

<currency> ldentifiedCurrency </currency>
'Trading currency of the underlyer when transacted as a cash instrument.'’

<exchangel d> Exchangel d </exchangel d>

‘ldentification of the exchange on which this asset is transacted for the purposes of
calculating a contractural payoff. The term \"Exchange\" is assuned to have the meaning as
defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> ( earanceSystem </ cl earanceSyst en»
"Identification of the clearance system associated with the transaction exchange.'

<definition> Product Ref erence </definition>

"An optional reference to a full FpM. product that defines the sinple product in greater
detail. In case of inconsistency between the terns of the sinple product and those of the
ge%_al!ed definition, the values in the sinple product override those in the detailed
efinition.’

<r el at edExchangel d> Exchangeld </rel at edExchangel d>

"A short formunique identifier for a related exchange. If the element is not present then
the exchange shall be the primary exchange on which [isted futures and options on the
under | yi n% are listed. The term \"Exchange\" is assumed to have the nmeaning as defined in
the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangeld </ optionsExchangel d>

"A short form unique identifier for an exchange on which the reference option contract is
listed. This is to address the case where the reference exchange for the future is different
than the one for the option. The options Exchange is referenced on share options when Merger
El ections are selected as Options Exchange Adjustnment.'

<speci f i edExchangel d> Exchangel d </ speci fi edExchangel d>

‘A short form unique identifier for a specified exchange. If the element is not present then
the exchange shall be default terns as defined in the MCA; unless otherw se specified in the
Transaction Suppl ement .

<constit uent Exchangel d> Exchangeld </constituent Exchangel d>

‘ldentification of all the exchan?es where constituents are traded. The term \"Exchange\" is
assuned to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<f undManager > </ f undvanager >

' Specifies the fund manager that is in charge of the fund.'
</ . >
Diagram

-
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XML Schema Documentation - Complex Type ExchangeT radedFund

(I:l ExchangeTradedFundj Ij:ﬂ ‘E—|

E|—| An exchange traded fund whose price depends on exchange traded constituents. |

@ EI—( <[> extends: ExchangeTradedCalculatedPrice j -—-—-—-jEI—{ fundiManager

(I:I ExchangeTradedCalculatedPrice j

5 0.1

.

Schema Component Representation

<xsd: conpl exType nanme="ExchangeTradedFund" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTradedCal cul atedPrice ">
<xsd: sequence>
<xsd: el ement nanme="fundManager" type=" xsd:string " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

"

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FacilityType

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < FacilityType (by extension)

Sub-types: None

Name FacilityType

Used by (from the same Complex Type Loan

schema document)

Abstract no

Documentation A type describing the type of loan facility.

XML Instance Representation

____________________________________________________________________________________________________________________

=| |Lﬂ |EI—| EI—| Atype descrihing the type of loan facility. |

...................................

Schema Component Representation

<xsd: conpl exType nanme="FacilityType">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute nane="facilityTypeScheme" type=" xsd:anyURI
defaul t="http://ww. fpm . org/codi ng-schene/facility-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Future

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < Future (by extension)

Sub-types: None

Name Future

Used by (from the same Element future

schema document)

Abstract no

Documentation An exchange traded future contract.

XML Instance Representation

<...
i d=" xsd "> _
<instrunentld> lnstrunentld </instrunentld>

"Identification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<rel at edExchangel d> Exchangeld </rel at edExchangel d>

"A short form unique identifier for a related exchange. If the element is not
present then the exchange shall be the prinmary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assumed to
have the meaning as defined In the | SDA 2002 Equity Derivatives Definitions."'

<opti onsExchangel d> Exchangeld </optionsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange
for the future is different than the one for the option. The options Exchange
is referenced on share options when Merger Elections are selected as Options
Exchange Adj ustnent.'

<speci fi edExchangel d> Exchangel d </specifi edExchangel d>
"A short form unique identifier for a specified exchange. |If the elenent is not
present then the exchange shall be default terns as defined in the MCA; unless

v <definition> ProductReference </definition>
ot herwi se specified in the Transaction Suppl enent.’
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XML Schema Documentation - Complex Type Future

<mul tiplier> </multiplier>

"Specifies the contract multiplier that can be associated with the nunber of
units.'

<f ut ur eContr act Ref er ence> </ futureContract Ref erence>

i ndex reference defined as part of the UnderlyerAsset type.'

<maturity> </maturity>

"Specifies the future contract that can be referenced, besides the equity or
' The date when the future contract expires.'’

__________________________________________________________________________________________________________________

(I:I FuturejD I II;H [= I |D Iﬂxn exchange traded future contract. |

EI—(<][> extends: ExchangeTradedjEl——(-—-—-—-jEl——| multiplier

0.1

—| futureContractReference
0.1

0.1

(I:I ExchangeTraded )

Schema Component Representation

-a

<xsd: conpl exType name="Future">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTraded ">
<xsd: sequence>

<xsd: el emrent name="futureContract Ref erence
m nOccurs="0"/>
<xsd: el ement name="maturity" type=" xsd:date
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

type=" xsd:string

m nOccurs="0"/>

<xsd: el ement name="multiplier" type=" xsd:positivelnteger " m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Futureld

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < Futureld (by extension)

Sub-types: None

Name Futureld

Used by (from the same Complex Type Index

schema document)

Abstract no

Documentation A type defining a short form unique identifier for a future contract.

XML Instance Representation

<...
f ut urel dSchenme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Futureld">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute name="futurel dSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FxConversion

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name FxConversion

Used by (from the same Model Group EquityPrice.model

schema document)

Abstract no

XML Instance Representation

l
V<. > :
' <anount Rel ati veTo> </ anount Rel ati veTo> '
: <f xRat e> </ f xRat e> :
! ' Specifies a currency conversion rate.' !
i </[...> :
Diagram

amountRelativeTo |

Rate DL@D | &

= I Specifies a currency conversion rate.

Schema Component Representation

<xsd: conpl exType nane="FxConver si on">
<xsd: choi ce>
<xsd: el enment nanme="anount Rel ati veTo" type=" Anpunt Ref erence "/>
<xsd: el enent nane="fxRate" type=" ExRate " maxCccurs="unbounded"/>
</ xsd: choi ce>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FxRateA sset

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < FxRateAsset
(by extension)

Sub-types: None

Name FxRateAsset

Used by (from the same Element fxRate

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

<definition> Product Reference </definition>

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<quot edCurrencyPair> </ quot edCur r encyPai r >

"Defines the two currencies for an FX trade and the quotation relationship
bet ween the two currencies.'

<r at eSour ce> </ r at eSour ce>
'Defines the source of the FX rate.'
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XML Schema Documentation - Complex Type FxRateA sset

(D FKRateAssetjEl—( Qlr extends: Underlﬁ;ingﬁxaaetj -—-—-—-j ]

gquotedCurrencyPair |

rateSource

: 0.1

(I:I Underlyingﬁ.ssetj

Schema Component Representation

<xsd: conpl exType nane="FxRat eAsset ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Underlyi hgAsset ">
<xsd: sequence>
<xsd: el enent nanme="quot edCurrencyPair" type=" QuotedCurrencyPair "/>
<xsd: el ement nanme="rateSource" type=" ExSpotRateSource " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type IdentifiedAsset

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < ldentifiedAsset (by extension)

Sub-types:
« Commodity (by extension)
« UnderlyingAsset (by extension)
o Deposit (by extension)
o ExchangeTraded (by extension)
= Bond (by extension)
= ConvertibleBond (by extension)
= EquityAsset (by extension)
= ExchangeTradedCalculatedPrice (by extension)
= ExchangeTradedFund (by extension)
= |ndex (by extension)
= ExchangeTradedContract (by extension)
= Future (by extension)
ExRateAsset (by extension)
Loan (by extension)
Mortgage (by extension)
MutualFund (by extension)
Ratelndex (by extension)
SimpleCreditDefaultSwap (by extension)
SimpleFra (by extension)
SimplelRSwap (by extension)

0O 0O 0O 0o o o oo

Name IdentifiedAsset
Abstract yes
Documentation A generic type describing an identified asset.

XML Instance Representation

<...
i d=" xsd "> .
<instrunent | d> </instrunment!d>

"Identification of the underlying asset, using public and/or private
identifiers.'

<descri pti on> </ descri ption>
‘Long nane of the underlying asset.'

</...>
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XML Schema Documentation - Complex Type IdentifiedAsset

(I:l Identiﬁedﬁxaaetj |];ﬂ |D I |D I A generic type describing an identified asset. |

@ EI—( [» extends: Asset ) EI——@

instrumentld

0.1

description

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType name="IldentifiedAsset" abstract="true">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Asset ">
<xsd: sequence>
<xsd: el emrent name="instrunentld" type=
maxQOccur s="unbounded"/ >
<xsd: el enent nanme="description" type=" xsd:string " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conmpl exType>

Instrunentld

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Index

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < ExchangeTraded
(by extension) < ExchangeTradedCalculatedPrice (by extension) < Index (by extension)

Sub-types: None

Name Index

Used by (from the same Element index

schema document)

Abstract no

Documentation A published index whose price depends on exchange traded constituents.

XML Instance Representation

<...
id=" xsd "> _
<instrunentld> |nstrumentld </instrunentld>
"lIdentification of the underlying asset, using public and/or private identifiers.'

<descri ption> xsd </ descri pti on>
'Long nanme of the underlying asset.'

<currency> ldentifiedCurrency </currency>
'Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangel d </ exchangel d>

"ldentification of the exchange on which this asset is transacted for the
ﬁurposes of calculating a contractural payoff. The term \"Exchange\" is assumed to
ave the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst enr { earanceSystem </ cl ear anceSyst enp

"Identification of the clearance system associated with the transaction
exchange. '

<definition> Product Ref erence </definition>

"An optional reference to a full FpM. product that defines the sinple product in
greater detail. In case of inconsistency between the terns of the sinple product
and those of the detailed definition, the values in the sinple product override
those in the detailed definition.'

<r el at edExchangel d> Exchangeld </rel at edExchangel d>

"A short formunique identifier for a related exchange. |f the element is not
present then the exchange shall be the primary exchange on which listed futures
and options on the underlying are listed. The term \"Exchange\" is assumed to
have the nmeaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<opti onsExchangel d> Exchangeld </optionsExchangel d>

"A short form unique identifier for an exchange on which the reference option
contract is listed. This is to address the case where the reference exchange for
the future is different than the one for the option. The options Exchange Is
referenced on share options when Merger Elections are selected as Options
Exchange Adjustnent.'

<speci fi edExchangel d> Exchangeld </ specifi edExchangel d>

"A short formunique identifier for a specified exchange. If the elenent is not
present then the exchange shall be default ternms as defined in the MCA; unless
ot herwi se specified in the Transaction Suppl enment.'

<const it uent Exchangel d> Exchangeld </constituent Exchangel d>

"ldentification of all the exchanges where constituents are traded. The term
\"Exchange\" is assuned to have the nmeaning as defined in the |ISDA 2002 Equity

file://IC|/Users/dcauthen/FpM L /spec/fpml-4-9-3-lcwd-1/html/schemaRef/f pml -asset-4-9.xsd.html _type_Index.htmi[11/24/2010 12:36:03 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_InstrumentId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_IdentifiedCurrency.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ClearanceSystem.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ProductReference.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html

XML Schema Documentation - Complex Type Index

Derivatives Definitions.'

<futurel d> </futurel d>

‘ "A short form unique identifier for the reference future contract in the case of
an index underlyer."'

</ . >

Diagram

D | ILH |._. I |._. I Apublished indexwhose price depends on exchange traded constituents. |

@ EI—(<][> extends: ExchangeTradedCalculatedF'rice:I ] futureld

! 0.1

(I:l ExchangeTradedCalcuIatedF‘rice)

Schema Component Representation

<xsd: conpl exType nanme="I|ndex">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" ExchangeTradedCal cul atedPrice ">
<xsd: sequence>
<xsd: el ement nane="futureld" type=" Futureld " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Lien

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < Lien (by extension)

Sub-types: None

Name Lien

Used by (from the same Complex Type Loan

schema document)

Abstract no

Documentation A type describing the liens associated with a loan facility.

XML Instance Representation

<...
| i enSchene=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Lien">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schene ">
<xsd:attribute name="lienSchene" type=" xsd:anyUR
default="http://ww. f pm . org/ codi ng- schene/ desi gnated-priority"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Loan

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Loan (by extension)
Sub-types: None

Name Loan

Used by (from the same schema document) Element loan

Abstract no

Documentation A type describing a loan underlying asset.

XML Instance Representation

id=" xsd ">
<instrunent!ld> [nstrunmentld </instrunmentld>
‘lIdentification of the underlying asset, using public and/or private identifiers.'

<descri ption> xsd </ descri ption>
'Long nanme of the underlying asset.'

<currency> ldentifiedCurrency </currency>
"Trading currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
assunmed to have the neaning as defined in the | SDA 2002 Equity Derivatives Definitions.'

<cl earanceSyst en> J earanceSystem </ cl earanceSyst en»
"ldentification of the clearance system associated with the transaction exchange.'

<definition> Product Ref erence </definition>

sinple product and those of the detailed definition, the values in the sinple product override those in the detailed definition.

isn\'t applicable.'

<bor r ower > </ borrower >
<bor r ower Ref er ence> </ bor r over Ref er ence>
<lien> </lien>

' Specifies the seniority level of the lien.'

<facilityType> </facilityType>
'The type of loan facility (letter of credit, revolving, ...)."'
<maturity> </ maturity>

' The date when the principal ambunt of the |oan becones due and payable.'

<cr edi t Agr eenent Dat e> </ credi t Agr eemrent Dat e>

conmpany\'s outstanding | oans are being referenced by knowing to which credit agreenent it belongs. |SDA Standards Terms Suppl enent
Oiginal Credit Agreenent.'

<tranche> </tranche>

'The loan tranche that is subject to the derivative transaction. It will typically be referenced as the Bl oonberg tranche nunber.
Ternms Suppl ement term Bl oonberg Tranche Nunber.*®

‘lIdentification of the exchange on which this asset is transacted for the purtp_oses of calculating a contractural payoff. The term \"Exchange\" is
i

"An optional reference to a full FpM. product that defines the sinple product in greater detail. In case of inconsistency betwee'n the terms of the

' Specifies the borrower. There can be nore than one borrower. It is meant to be used in the event that there is no Bloonberg Id or the Secured List

'The credit agreenent date is the closing date (the date where the agreement has been signed) for the loans in the credit agreenment. Funding of the
facilities occurs on (or sonetimes a little after) the Credit Agreement date. This underlyer attribute is used to help identify which of the

term Date of

| SDA St andar ds
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D [ﬂ] & & IAlype describing a loan underlying asset.|

@ EI—( b extends: UnderlyingAsset)E——(-—-—-—-)E—

0.

harrower

lien

0.1

faciliType

: 0.1

0.1

credithgreementDate

0.1

tranche

0.1

p—
O uUnderlyingfAsset

Schema Component Representation

[0 = F =

Specifies the borrower. There can be more than one horrower. [tis meantto be used in the event that there is no
Bloomberg Id or the Secured Listisn't applicable.

harrowerRefarence

<xsd: conpl exType nanme="Loan">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>

<xsd: choi ce m nCccurs="0" naxCccur s="unbounded" >
<xsd: el ement name="borrower" type=" Legal Entity "/>
<xsd: el ement name="borrower Ref erence" type=" Legal EntityReference "/>

</ xsd: choi ce>

<xsd: el enent nane="lien" type=" Lien " minCccurs="0"/>
<xsd: el ement name="facilityType" type=" FacilityType " minCccurs="0"/>

<xsd: el ement nane="maturity" type=" xsd:date " minCccurs="0"/>
<xsd: el enent nane="creditAgreenentDate" type=" xsd:date " minCccurs="0"/>
<xsd: el ement name="tranche" type=" UnderlyingAssetTranche " ni nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Mortgage

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < IdentifiedAsset (by extension) < UnderlyingAsset (by extension) < Mortgage (by
extension)

Sub-types: None

Name Mortgage

Used by (from the same Element mortgage

schema document)

Abstract no

Documentation A type describing a mortgage asset.

XML Instance Representation

<...
i d=" xsd "> _
<instrunentld> lnstrunentld </instrunentld>

"Identification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

"Applicable to the case of default swaps on MBS terms. For specifying the insurer
nane, when applicable (when the elenent is not present, it signifies that the
i nsurer is Not Applicable)'

<i nsurer> </insurer>
<i nsur er Ref er ence> </ i nsur er Ref er ence>

"Specifies the issuer nanme of a fixed inconme security or convertible bond. This
name can either be explicitly stated, or specified as an href into another elenent
of the docunent, such as the obligor’

<i ssuer Nanme> </ i ssuer Nane>

v <definition> ProductReference </definition>
<i ssuer Part yRef er ence> </i ssuerPartyRef erence>
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<seniority> </seniority>
' The repaynent precedence of a debt instrunent.'’

<couponType> </ couponType>

'Specifies if the bond has a variable coupon, step-up/down coupon or a zero-
coupon. '

<couponRat e> </ couponRat e>

' Specifies the coupon rate (expressed in percentage) of a fixed incone security
or convertible bond.'

<maturity> </maturity>
'The date when the principal anpbunt of a security beconmes due and payable.'

<paynent Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the bond pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fr acti on>
' The day count basis for the bond.'

<ori gi nal Pri nci pal Anount > </ ori gi nal Princi pal Amount >
"The initial issued anobunt of the nortgage obligation.'

<pool > </ pool >
' The norgage pool that is underneath the nortgage obligation.'

<sect or> </ sector>
'The sector classification of the nortgage obligation.'

<t ranche> </tranche>

' The nortgage obligation tranche that is subject to the derivative
transaction.'

</[...>
U
Diagram
I e e

Schema Component Representation

<xsd: conpl exType name="Mbrtgage">
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: choi ce m nCccurs="0">
<xsd: el ement name="insurer" type=" Legal Entity "/>
<xsd: el ement nanme="insurerReference" type=" Legal EntityReference "/>
</ xsd: choi ce>
<xsd: group ref=" BondContent.nodel "/>
<xsd: group ref=" BondCal cul ati on. nodel "/>
<xsd: el ement nanme="origi nal Princi pal Amount” type=" xsd: deci ma
m nCccurs="0"/>
<xsd: el ement name="pool " type=" AssetPool " mi nCccurs="0"/>
<xsd: el ement nane="sector" type=" MortgageSector " m nCccurs="0"/>
<xsd: el enent nanme="tranche" type=" xsd:token " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type MortgageSector

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < MortgageSector (by extension)

Sub-types: None

Name MortgageSector

Used by (from the same Complex Type Mortgage

schema document)

Abstract no

Documentation A type describing the typology of mortgage obligations.

XML Instance Representation

<... :
nort gageSect or Schene=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Mort gageSect or ">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute nanme="nortgageSector Schene" type=" xsd:anyURI
defaul t="http://ww. fpm . org/codi ng- schene/ nort gage- sector"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Mutual Fund

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < MutualFund
(by extension)

Sub-types: None

Name MutualFund

Used by (from the same Element mutualFund

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

‘lIdentification of the clearance system associated with the transaction
exchange. '

<definition> Product Reference </definition>

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<openEndedFund> </ openEndedFund>

'Bool ean indicator to specify whether the nutual fund is an open-ended nutual
fund.'

<f undManager > </ f undManager >

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp
'Specifies the fund manager that is in charge of the fund.'

</. >
Diagram
B

Schema Component Representation

<xsd: conpl exType nanme="Mit ual Fund" >
<xsd: conpl exCont ent >
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<xsd: ext ensi on base=" Underlyi hgAsset ">
<xsd: sequence>
<xsd: el enent nane="openEndedFund" type=" xsd:boolean " m nCccurs="0"/>
<xsd: el emrent nanme="fundManager" type=" xsd:string " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type PendingPayment

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: PaymentBase < PendingPayment (by extension)

Sub-types: None

Name PendingPayment

Used by (from the same Complex Type BasketConstituent , Complex Type DividendPayout ,
schema document) Complex Type SingleUnderlyer

Abstract no

Documentation A structure representing a pending dividend or coupon payment.

XML Instance Representation

i<, :
v id=" xsd ">
: <paynent Dat e> </ paynent Dat e> !
'The date that the dividend or coupon is due.'
' <anount > </ amount > E
' The amount of the dividend or coupon paynment. Value of dividends or coupon
! between ex and pay date. Stock: if we are between ex-date and pay-date and the !
' dividend is payabl e under the swap, then this should be the ex-div amount * # '
: of securities. Bond: regardl ess of where we are vis-a-vis resets: (coupon % * :
' face of bonds on swap * (bond day count fraction using days |ast coupon pay '
date of the bond through today).'
' <accruedl nterest > </ accruedl nt er est >
"Accrued interest on the dividend or coupon paynent. \Wen the TRS is structured
! to pay a dividend or coupon on reset after payable date, you nmay earn interest !
; on these anmounts. This field indicates the interest accrued on dividend/ coupon :
' from pay date to statenent date. This will only apply to a handful of '
: agreenments where dividendss are held to the next reset AND you receive/ pay :
i nterest on unpaid anpbunts.'
i<l :
Diagram

@ E

Schema Component Representation

<xsd: conpl exType nanme="Pendi ngPaynent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Paynent Base ">
<xsd: sequence>
<xsd: el enent nanme="paynent Date" type=" xsd:date "/>
<xsd: el enrent nane="anount" type=" Money "/>
<xsd: el ement nanme="accruedlnterest” type=" Mney " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Price

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name Price

Used by (from the same Complex Type BasketConstituent
schema document)

Abstract no

Documentation A type describing the strike price.

XML Instance Representation

<, ..>
<commi ssi on> </ conmi ssi on>

"This optional conponent specifies the conmission to be charged for executing
the hedge transactions.'

<det er mi nati onMet hod> </ det er m nati onMet hod>
' Specifies the nmethod according to which an ampunt or a date is determ ned.'

<gr ossPri ce> </ grossPrice>
' Specifies the price of the underlyer, before conm ssions.'

<net Pri ce> </ netPrice>
' Specifies the price of the underlyer, net of comm ssions.'

<accruedl nterestPrice> </ accruedl nterestPrice>

"Specifies the accrued interest that are part of the dirty price in the
case of a fixed incone security or a convertible bond. Expressed in
percentage of the notional.'

<f xConver si on> </ f xConver si on>

! "Specifies the currency conversion rate that applies to an amount. This
! rate can either be defined el sewhere in the docunent (case of a quanto
! swap), or explicitly described through this conponent.'

<anount Rel ati veTo> </ ampunt Rel ati veTo>

"The href attribute value will be a pointer style reference to the el enent
or conponent el sewhere in the docunent where the anchor anount is defined.'

<grossPrice> </ grossPrice>
'Specifies the price of the underlyer, before com ssions.'

<net Pri ce> </ netPrice>
'Specifies the price of the underlyer, net of conm ssions.'

<accruedl nterestPrice> </ accruedl nterestPrice>
"Specifies the accrued interest that are Fart of the dirty price in the case
of a fixed income security or a convertible bond. Expressed in percentage of

the notional.'

<f xConver si on> </ f xConver si on>

'Specifies the currency conversion rate that applies to an amount. This rate
can either be defined el sewhere in the docunment (case of a quanto swap), or
explicitly described through this conponent."
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XML Schema Documentation - Complex Type Price

<cl eanNet Pri ce> </ cl eanNet Pri ce>

' The net price excluding accrued interest. The \"Dirty Price\" for bonds is put
in the \"netPrice\" elenment, which includes accrued interest. Thus netPrice -

cl eanNet Pri ce = accruedlnterest. The currency and price expression for this

field are the sane as those for the (dirty) netPrice.'
: <quot ati onCharacteristics> </ quot ati onCharacteristics>

"Allows information about how the price was quoted to be provided."'

<[...>
Diagram
(@

Schema Component Representation

<xsd: conpl exType nane="Price">
<xsd: sequence>
<xsd: el enent nanme="conm ssion" type=" Conm Ssion
<xsd: choi ce>
<xsd: sequence>
<xsd: el emrent nanme="det erm nati onMet hod" type=" Determ nationMethod "/>
<xsd:group ref=" EquityPrice.mdel " m nCccurs="0"/>
</ xsd: sequence>
<xsd: el ement nane="anount Rel ati veTo" type=
<xsd:group ref=" EquityPrice. nodel "/>
</ xsd: choi ce>
<xsd: el ement name="cl eanNet Pri ce" type=" xsd: deci nal m nOccurs="0"/>
<xsd: el enent nane="quotati onCharacteristics" type=" QuotationCharacteristics "
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

Anmount Ref erence "/ >

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type PriceQuoteUnits

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < PriceQuoteUnits (by extension)
Sub-types: None
Name PriceQuoteUnits

Used by (from the same Model Group QuotationCharacteristics.model

schema document)

Abstract no
Documentation The units in which a price is quoted.

XML Instance Representation

<... :
pri ceQuot eUni t sSchene=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="PriceQuoteUnits">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute name="pri ceQuoteUnitsSchene" type=" xsd:anyURI
default="http://ww. f pm . org/codi ng- schene/ pri ce-quote-units"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type QuantityUnit

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < QuantityUnit (by extension)
Sub-types: None
Name QuantityUnit

Used by (from the same Model Group CommodityReferencePriceFramework.model
schema document)

Abstract no

XML Instance Representation

<... :
quant i tyUni t Scheme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="QuantityUnit">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute name="quantityUnitSchene" type=" xsd:anyURI
default="http://ww. fpm . org/codi ng- schene/ pri ce-quote-units"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type QuotationCharacteristics

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name QuotationCharacteristics

Used by (from the same Complex Type Price

schema document)

Abstract no

Documentation A type representing a set of characteristics that describe a quotation.

XML Instance Representation

<...>
<neasur eType> </ measur eType>

"The type of the value that is measured. This could be an NPV, a cash flow, a
clean price, etc.'

<quot eUni t s> </ quot eUni t s>

'The optional units that the measure is expressed in. If not supplied, this is
assuned to be a price/value in currency units.'

<si de> </ si de>
'The side (bid/md/ask) of the neasure.'’

<currency> </ currency>

'The optional currency that the measure is expressed in. If not supplied, this
is defaulted from the reportingCurrency in the val uati onScenarioDefinition.'

<tim ng> </timng>

"When during a day the quote is for. Typically, if this element is supplied,
the QuotelLocation needs also to be supplied.'

"Where the quote is from'

<busi nessCent er > </ busi nessCent er >
"Acity or other business center.’

<exchangel d> </ exchangel d>
' The exchange (e.g. stock or futures exchange) from which the quote is
obt ai ned. '

<i nf or mat i onSour ce> </i nf or mati onSour ce>

"The information source where a published or displayed nmarket rate will be

obtai ned, e.g. Telerate Page 3750.'

<tinme> </time>
"When the quote was observed or derived.'

<val uati onDat e> </ val uat i onDat e>
"When the quote was conputed.'

<expi ryTi ne> </ expi ryTi me>
"When does the quote cease to be valid.'
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XML Schema Documentation - Complex Type QuotationCharacteristics

<cashFl owType> </ cashFl owType>

'For cash flows, the type of the cash flows. Exanples include: Coupon paynent,
Premi um Fee, Settlenent Fee, Brokerage Fee, etc.'

</[...>
L r e e e e e e e m e cmfcmm e ccmmmmmmmmmm e cmm e _ec_m_ece_e_ece_e_e_e_e e e e e e e m e mm e e e e e e e e m e m e mmm e mmmmmmmm e e mmmmmmmmmmmmm—mmm———————————— = - N
Diagram
l
[ :

Schema Component Representation

<xsd: conpl exType name="Quotati onCharacteristics">
<xsd: sequence>
<xsd:group ref=" QuotationCharacteristics.nodel "/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file://IC|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -asset-4-9.xsd.html_type_QuotationCharacteristics.htmi[11/24/2010 12:36:07 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_CashflowType.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type QuoteTiming

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < QuoteTiming (by extension)
Sub-types: None
Name QuoteTiming

Used by (from the same Model Group QuotationCharacteristics.model

schema document)

Abstract no
Documentation The type of the time of the quote.

XML Instance Representation

<... i
quot eTi m ngScheme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Quot eTi m ng" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Scheme ">
<xsd:attribute name="quot eTi ni ngSchene" type=" xsd: anyUR
default="http://ww. fpm . org/codi ng- schenme/ quote-tini ng"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file:///C|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -asset-4-9.xsd.html_type_QuoteTiming.html[11/24/2010 12:36:07 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Scheme.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Scheme.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Scheme.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type Ratel ndex

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < Ratelndex (by
extension)

Sub-types: None

Name Ratelndex

Used by (from the same Element ratelndex

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst enm> (O earanceSystem </ cl ear anceSyst enp
' ‘lIdentification of the clearance system associated with the transaction
' exchange. '

<definition> Product Ref erence </definition>

"An optional reference to a full FpM. product that defines the si r‘rﬁl e product
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<fl oat i ngRat el ndex> </ fl oati ngRat el ndex>
<ternmnp </ternmp

"Specifies the term of the sinple swap, e.g. 5Y.'

<payment Fr equency> </ payment Fr equency>
' Specifies the frequency at which the index pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fr acti on>
' The day count basis for the index.'

</ . >

Diagram

B

file:/lIC|/Users/dcauthen/FpM L /spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -asset-4-9.xsd.html_type_Ratelndex.html[11/24/2010 12:36:07 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_InstrumentId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_IdentifiedCurrency.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ExchangeId.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ClearanceSystem.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_ProductReference.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_FloatingRateIndex.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Period.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Period.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_DayCountFraction.html

XML Schema Documentation - Complex Type Ratel ndex

Schema Component Representation

<xsd: conpl exType nane="Rat el ndex" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd: el ement name="fl oati ngRat el ndex" type=
<xsd: el enent nanme="term' type=" Period "/>
<xsd: el emrent nanme="paynent Frequency" type=
<xsd: el enent nanme="dayCount Fracti on" type="
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conmpl exType>

Fl oati ngRat el ndex "/ >

m nCccurs="0"/>

Peri od
DayCount Fracti on

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file:/lIC|/Users/dcauthen/FpM L /spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -asset-4-9.xsd.html_type_Ratelndex.html[11/24/2010 12:36:07 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_FloatingRateIndex.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Period.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_Period.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-asset-4-9.xsd.html_type_DayCountFraction.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type SimpleCreditDefaultSwap

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) <
SimpleCreditDefaultSwap (by extension)

Sub-types: None

Name SimpleCreditDefaultSwap

Used by (from the same Element simpleCreditDefaultSwap
schema document)

Abstract no

XML Instance Representation

r<. .. :
id=" xsd ">

<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>
"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

<definition> Product Ref erence </definition>

"An optional reference to a full FpM. product that defines the si r‘rﬁl e product
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<referenceEntity> </referenceEntity>
'The entity for which this is defined."'

<credi tEntityReference> </creditEntityReference>
"An XML reference a credit entity defined el sewhere in the docunent.'

<ternmnp </termp
'Specifies the term of the sinmple CD swap, e.g. 5Y.'

<paynent Fr equency> </ paynent Fr equency>
' Specifies the frequency at which the swap pays, e.g. 6M'
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XML Schema Documentation - Complex Type SimpleCreditDefaultSwap

Schema Component Representation

<xsd: conpl exType nane="Si npl eCr edi t Def aul t Swap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Underlyi ngAsset ">
<xsd: sequence>
<xsd:group ref=" CreditEntity. nodel "/>
<xsd: el enent nanme="term' type=" Period "/>
<xsd: el emrent nanme="paynent Frequency" type='
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Period " m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type SimpleFra

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) < SimpleFra (by
extension)

Sub-types: None

Name SimpleFra

Used by (from the same Element simpleFra

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

<definition> Product Reference </definition>

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<start Ter nmp </startTernmp
'Specifies the start termof the sinple fra, e.g. 3M'

<endTer n» </ endTer np
"Specifies the end term of the sinple fra, e.g. 9M'

<dayCount Fracti on> </ dayCount Fracti on>
'The day count basis for the FRA'

</[...>
Diagram
@

Schema Component Representation
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XML Schema Documentation - Complex Type SimpleFra

<xsd: conpl exType nanme="Si npl eFra">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Underlyi hgAsset ">
<xsd: sequence>
<xsd: el enent nane="startTerm' type=" Period "/>
<xsd: el emrent nanme="endTernm' type=" Period "/>
<xsd: el ement nanme="dayCount Fracti on" type=" DayCountFraction
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type SimplelRSwap

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension) <
SimplelRSwap (by extension)

Sub-types: None

Name SimpleIRSwap

Used by (from the same Element simplelrSwap

schema document)

Abstract no

XML Instance Representation

<...
i d=" xsd "> _
<instrunmentld> lnstrunentld </instrunentld>

"lIdentification of the underlying asset, using public and/or private
identifiers.'

<descri ption> xsd </ descri pti on>
‘Long nane of the underlying asset.'

<currency> ldentifiedCQurrency </currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> Exchangeld </exchangel d>

"ldentification of the exchange on which this asset is transacted for the
purposes of calculating a contractural payoff. The term \"Exchange\" is assuned
}Jgf' ave the meaning as defined in the | SDA 2002 Equity Derivatives

initions.'

<cl earanceSyst en> (O earanceSyst em </ cl ear anceSyst enp

‘lIdentification of the clearance system associated with the transaction
exchange. '

<definition> Product Reference </definition>

"An optional reference to a full FpM product that defines the si rrﬁle pr oduct
in greater detail. In case of inconsistency between the terns of the sinple
product and those of the detailed definition, the values in the sinple product
override those in the detailed definition.'

<terne </ternp
'Specifies the term of the sinple swap, e.g. 5Y.'

<paynment Fr equency> </ paynent Fr equency>
'Specifies the frequency at which the swap pays, e.g. 6M'

<dayCount Fracti on> </ dayCount Fracti on>
'The day count basis for the swap.'

</[...>
Diagram
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Schema Component Representation
I 1
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XML Schema Documentation - Complex Type SimplelRSwap

<xsd: conpl exType nanme="Si npl el RSwap" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Underlyi hgAsset ">
<xsd: sequence>
<xsd: el enent nanme="term' type=" Period "/>
<xsd: el emrent nanme="paynent Frequency" type=" Period " m nQccurs="0"/>
<xsd: el emrent name="dayCount Fraction" type=" DayCountFraction "
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type SingleUnderlyer

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name SingleUnderlyer

Used by (from the same Complex Type Underlyer
schema document)

Abstract no

Documentation A type describing a single underlyer

XML Instance Representation

1< L > :
+  <underlyingAsset > ... </underlyingAsset> E
: <openUni t s> </ openUni t s> !
' " The nunmber of units (index or securities) that constitute the underlyer of the '
: swap. In the case of a basket swap, this element is used to reference both the |
| numoer of basket units, and the number of each asset conponents of the basket |
: when these are expressed in absolute terms.' :
+ <di vi dendPayout > </ di vi dendPayout > i
: ' Speci fies the dividend Payout ratio associated with an equity underlyer. A :
' basket swap can have different payout ratios across the various underlying

: constituents. In certain cases the actual ratio is not known on trade

. inception, and only general conditions are then specified. Users should note

» that FpM. makes a distinction between the derivative contract and the underlyer :
» of the contract. It would be better if the agreed dividend payout on a

: derivative contract was nodelled at the [evel of the derivative contract, an

' approach which may be adopted in the next major version of FpM.' '
E <couponPaynent > </ couponPaynent > E
' ' The next upcom ng coupon paynent.' '
i <averageDai!YTradinngIune> i
' </ aver ageDai | yTr adi ngVol une> '
i ' The average anount of individual securities traded in a day or over a i
! speci fied amount of tine.' !
E <deposi t oryRecei pt > </ deposi t or yRecei pt > E
E "A Depository Receipt is a negotiable certificate issued by a trust conpany or E
: security depository. This elenent is used to represent whether a Depository :
: Receipt is applicable or not to the underlyer.' :
v<l.> i
Diagram

L a
) [ :

Schema Component Representation

<xsd: conpl exType nane="Si ngl eUnder| yer ">
<xsd: sequence>
<xsd: el ement ref=" underlyingAsset "/>
<xsd: el enent nane="openUnits" type=" xsd:decimal " mnCccurs="0"/>
<xsd: el ement nanme="di vi dendPayout " type=" DividendPayout " m nQccurs="0"/>
<xsd: el ement name="couponPaynent"” type=" Pendi ngPaynent m nCccurs="0"/>
<xsd: el enent nane="averageDail yTradi ngVol une" type="
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Aver ageDai | yTradi ngVolunelinit " m nCccurs="0"/>
<xsd: el ement nanme="depositoryRecei pt" type=" xsd: bool ean

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

m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type:

[Table of contents]

Super-types: Scheme < TimeZone (by extension)
Sub-types: None
Name TimeZone

Used by (from the same Complex Type CommodityBusinessCalendarTime
schema document)

Abstract no
Documentation Defines an identifier for a specific location or region which translates into a

combination of rules for calculating the UTC offset.

XML Instance Representation

<... ‘
ti meZoneScheme=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Ti neZone" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute name="ti meZoneSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name Underlyer

Abstract no

Documentation A type describing the whole set of possible underlyers: single underlyers or

multiple underlyers, each of these having either security or index components.

XML Instance Representation

<.

' <si ngl eUnder | yer > </ si ngl eUnder| yer >

! "Describes the swap\'s underlyer when it has only one asset conponent.'
<basket > </ basket >

"Describes the swap\'s underlyer when it has nultiple asset components.’
<>

Diagram

;[

Schema Component Representation

<xsd: conpl exType name="Underl yer">
<xsd: choi ce>
<xsd: el ement nane="si ngl eUnderlyer" type=" SingleUnderlyer "/>
<xsd: el enent nane="basket" type=" Basket "/>
</ xsd: choi ce>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type:

[Table of contents]

Super-types: Asset < |dentifiedAsset (by extension) < UnderlyingAsset (by extension)

Sub-types:
o Deposit (by extension)
o ExchangeTraded (by extension)

o Bond (by extension)
= ConvertibleBond (by extension)

o EquityAsset (by extension)

o ExchangeTradedCalculatedPrice (by extension)
= ExchangeTradedFund (by extension)
= Index (by extension)

o ExchangeTradedContract (by extension)

o FEuture (by extension)

o ExRateAsset (by extension)

o Loan (by extension)

« Mortgage (by extension)

o MutualFund (by extension)

« Ratelndex (by extension)

o SimpleCreditDefaultSwap (by extension)
o SimpleFra (by extension)

o SimpleIRSwap (by extension)

Name UnderlyingAsset
Abstract yes
Documentation Abstract base class for all underlying assets.

XML Instance Representation

<...
i d=" xsd "> _
<instrunentld> [nstrunentld </instrunentld>

"Identification of the underlying asset, using public and/or private
identifiers.'

<descri pti on> xsd </ descri ption>
‘Long nane of the underlying asset.'

<currency> </ currency>
"Tradi ng currency of the underlyer when transacted as a cash instrunent.'

<exchangel d> </ exchangel d>

' ‘"lIdentification of the exchange on which this asset is transacted for the

' pur poses of calculating a contractural payoff. The term \"Exchange\" is assuned
to have the neaning as defined in the | SDA 2002 Equity Derivatives

Definitions.'

<cl ear anceSyst enp </ cl earanceSyst enr

"Identification of the clearance system associated with the transaction
exchange. '

<definition> </ definition>

"An optional reference to a full FpM product that defines the sinple product
in greater detail. In case of inconsistency between the terns of the sinple

product and those of the detailed definition, the values in the sinple product
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override those in the detailed definition.'

</. >

Diagram
A
2| :

Schema Component Representation

<xsd: conpl exType nanme="Underlyi ngAsset" abstract="true">
<xsd: conpl exCont ent >
<xsd: extensi on base=" ldentifiedAsset ">
<xsd: sequence>
<xsd: el enent nanme="currency" type=" |dentifiedCurrency " m nCccurs="0"/>
<xsd: el ement nanme="exchangel d" type=" Exchangeld " m nCccurs="0"/>
<xsd: el enent nane="cl earanceSystem' type=" ( earanceSystem " m nCccurs="0"/>
<xsd: el enent nanme="definition" type=" ProductReference " m nQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < UnderlyingAssetTranche (by extension)
Sub-types: None

Name UnderlyingAssetTranche

Used by (from the same Complex Type Loan

schema document)

Abstract no

XML Instance Representation

<... '
| oanTr ancheSchene=" "> :

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Under!| yi ngAsset Tranche" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" Scheme ">
<xsd:attribute name="l|oanTrancheSchene" type=" xsd:anyUR
default="http://ww. f pm . or g/ codi ng- schene/ under | yi ng- asset -tranche"/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Table of Contents

o Schema Document Properties
« Global Declarations

o Element: bondOption
« Global Definitions
Complex Type: BondOption
Complex Type: BondOptionStrike
Complex Type: MakeWholeAmount
Complex Type: ReferenceSwapCurve
Complex Type: SwapCurveValuation

o

O O o o

e Legend
o Glossary

Schema Document Properties

Target Namespace http://www.fpml.org/2010/FpML-4-9
Version $Revision: 7265 $

Element and Attribute
Namespaces » Global element and attribute declarations belong to this schema'’s

target namespace.

o By default, local element declarations belong to this schema's target
namespace.

o By default, local attribute declarations have no namespace.

Schema Composition
e This schema includes components from the following schema

document(s):
o fpml-option-shared-4-9.xsd
o fpml-mktenv-4-9.xsd

Declared Namespaces

Prefix Namespace

Default namespace http://www.fpml.org/2010/FpML-4-9
ecore http://www.eclipse.org/emf/2002/Ecore

xml http://www.w3.0rg/XML/1998/namespace
xsd http://www.w3.0rg/2001/XMLSchema

fpml http://www.fpml.org/2010/FpML-4-9

Schema Component Representation

<xsd: schema nsPrefix="fpm " package="org.fpm " docunent Root =" FpM."
target Nanmespace="http://ww. f prl . or g/ 2010/ FpM.- 4- 9" ver si on="$Revi si on: 7265 $"
attri but eFor nDef aul t ="unqual i fi ed" el enment For nDef aul t =" qual i fied">

<xsd: i nclude schemalLocati on="fpnl - opti on-shared- 4-9. xsd"/ >

<xsd: i nclude schenaLocation="fpm -nktenv-4-9. xsd"/>

</ xsd schema>
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Legend
Complex Type: AusAddress
Schema Component Type Schema Component Name
Super-types: Address < AusAddress (by extension)
Sub-types:
e QLDAddress (by restriction)

If this schema component is a type definition, its type hierarchy is shown in a gray-bordered box.

Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

1<... country="Australia" >
! <uni t No> string </unitNo> [O0..1]

! <houseNo> string </houseNo> {l]

! <street> string </street> [1

! Start Choice [1]

! <city> string </city> [1

! <town> string </town> [1

'+ End Choice

: <state> AusStates </state> [1]

' <postcode> string <<pattern = [1-9][0-9]{3}>> </postcode> | 1]
! LS

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g.
[0..1].
« Model group information are shown in gray, e.g. Start Choice ... End Choice.
o For type derivations, the elements and attributes that have been added to or changed from the base type's
content are shown in bold.
o If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
o Otherwise, the type of the element/attribute is displayed.
o If the element/attribute's type is in the schema, a link is provided to it.
o For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern =
[1-9][0-9]{3}>>.

Schema Component Representation

<conpl exType name="AusAddress" >
<conpl exCont ent >
<extension base=" Address ">
<sequence>
<el enent nane="state" type=
<el ement nane="postcode">
<si nmpl eType>
<restriction base=" string ">
<pattern value="[1-9][0-9]{3}"/>
</restriction>
</ simpl eType>
</ el ement >
</ sequence>
<attribute nanme="country" type=
</ ext ensi on>
</ conpl exCont ent >

AusStates "/ >

string fixed="Australia"/>
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</ conpl exType>

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to
validate an element instance. If there is a reference to an abstract element, only element declarations that can substitute the
abstract element can be used to validate the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-
all.

Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32). Then, collapse contiguous sequences of space characters into single space character, and remove leading and trailing space
characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot
be used in place of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction,
are specified, then the given element declaration will not validate element instances that have types derived from the element
declaration's type using the specified derivation methods. Normally, element instances can override their declaration's type by
specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See:
http://www.w3.0org/TR/xmlIschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness
Constraint. See: http://www.w3.org/TR/xmlschema-1/#cldentity-constraint Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of
times the group of element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The
XSi : ni| attribute is the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element
instance has an xsi : ni | attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type,
NOTATION, must come from the names of declared notations. See: http://www.w3.org/TR/xmIschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.

Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given
type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified
derivation methods from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the
substitution group is referenced.
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Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves
as being able to substitute a given element declaration, if they have types that are derived from the original element's type using
the specified derivation methods.

Target Namespace The target hamespace identifies the namespace that components in this schema belongs to. If no target
namespace is provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope.
See: http://www.w3.0rg/TR/xmlschema- 1/#cldentity-constraint Definitions.

top

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:

o product
Name bondOption
Type BondOption
Nillable no
Abstract no
Documentation A component describing a Bond Option product.

Logical Diagram

BondOption

hondOption
http: o fpm o rg20100F phiL-4-9

i
0

i FroductType

productType
http :famrany fpmlL orgf20900F phd -2

0.e0

Froductld

productid
httpfhwnm fpmlorg20100F phl -9

0.z

\-—(I—I—I—I)E——(I—I—I—I) FartyOrTradeSideReference

buyerPartyReference
http: Ao fpmlorgf20100F phiL-42

FartyOrTradeSideReference
sellerPartyReference
http: Ao fpmlorgf20100F phiL-42

OptionTypeEnum
- optionType
httpfhwnm fpmlorg20100F phl -9

\—@El— Framium

— premium
hitp:fhun fpml . orgf20100F phd -9

0.1
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payerPartyReference
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Exercise
exercise
http: Ao fpmlorg/2010/F phiL-4-9

ExercizeProcedure
exerciseProcedure
hitp:fhun fpml . orgf20100F phd -9

RCOSRCOS

-

receiverPartyReference
hitpfnn fpmlorg20100F phl -8

Money

— paymentAmount
httptmamn fp mlorg20100F phiL-4-9

- paymentDate

AdjustableOrRelativeAndAdjustedDate

httpdtemrmn. fp ml g 201 00F phd L-4-91

FremiumTypeEnum
premiumType
http:fhamimry fpmil org20900F phd L-3-5

0.1

hdoney
pricePerOption
hitpfnn fpmlorg20100F phl -8

0.1

decimal

percentageOfNotional
http:fhamimry fpmil org20900F phd L-3-5

0.1

0.1

decimal
discountFactor
hitpfnn fpmlorg20100F phl -8

0.1

foney
presentvalueAmount
http:fhamimry fpmil org20900F phd L-3-5

0.1

_{ ManualExercize
manualExercise

hitp S fpml.orgf20100F p b L--9

AutomaticExercize
automaticExercise
http: Ao fpmlorgf20100F paL-4-2

boolean

followUpConfirmation
http A fpmilorg/20900F phd L-3-5
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limitedRightToConfirm
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— feature
http: Ao fpmlorg/20100F phiL-4-9

OptionFeature

0.1

0.1

MotionalAmountReference
notionalReference
http i, fp mlorgf 201 00F phd L2

Ml omey
notionalAmount
http i fpml o rg 201 00F phd L9

0.1

splitTicket

http A fpmil. org/20900F ph L-3-9

boolean

()

)

0.1

Fositiverecimal

optionEntitlement
http :famrany fpmlL orgf20900F phd -2
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0.1

FxFeature
TxFeature
httptowrmn. fp ml o rg 201 00F phd L-4-9

0.1

Strate gyFeature
strateqpFeature
httptomnmn. fp mlorg 201 00F phd L-4-9

0.1

Asian

—1 asian

httpdtommn. fp mlorg£20100F phd L2

0.1

Barrier

— harrier

httpdtomnmn fp mlorgZ20100F phd L-4-0

0.1

Knock

— knock

httpdtvmmn. fp mlorgf20100F phd L2

0.1

Faz=Through

- passThrough

httptmamn fp mlorg20100F phiL-4-9

0.1

currency

Currency

httpcfmnan fpml orgZ20100F phd L-4-0

—— EL amount

http:fiamnmny fpml org 209 00F phd -2

decimal
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Currency
entitlementCurrency
httpfhwnm fpmlorg20100F phl -9

0.1

Fositiverecimal

numberOfOptions
http :famrany fpmlL orgf20900F phd -2

0.1

SettlementTypeEnum
settlement Type
httpfhwnm fpmlorg20100F phl -9

0.1

AdjustableOrRelativeDate
settlementDate
http :famrany fpmlL orgf20900F phd -2

0.1

settiementAmount
0.1 http v fpml.orgf20

honey

A0CFphlL-4-0

http v fpml.orgf20

Currency

settlementCurrency

A0CFphlL-4-0

BondOptionStrike
strike
hitp At fpm | orgf20100F ph L-3-2

:

reference

bond

http A fpmil org/20900F phd L-3-2

ReferencefmapCunse

SwapCurve

http:thomama fpmlorgf20100F pha L2

price

OptionStrike

http: oo fpmlLorgf20100F phdL-4-2

Bond

corvertibleBond

ConvertibleBond

hitpfvonu fpmlorgf20100F phl -8

<bondOpti on
id="

<pr oduct Type> </ pr oduct Type>
"A classification of the type of product.

<pr oduct | d> </ product | d>
that the domain values for this elenent are not

<buyer Part yRef er ence>

"A product reference identifier allocated by a party. FpM. does not r
strictly an enunerated list.

</ buyer Part yRef erence>

define t
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FpM. defines a sinple product categorization using a coding schene.'

he domai n val ues associated with this elenment. Note
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2000 | SDA definitions Article 11.1 (b). In the case of FRAs this the fixed rate payer.'

straddl e strategy, that conbine a call and a put with the same strike.'

<prem un </ prem une

' The option prem um payable by the buyer to the seller.’
<exercise> ... </exercise> )

<exer ci seProcedur e> </ exer ci seProcedur e>

'A set of paranmeters defining procedures associated with the exercise.'

<f eat ure> </ feature>
'An Option feature such as quanto, asian, barrier, knock.'

' A choice between an explicit representation of the notional anpunt, or a reference to a notional

docunent .’
<not i onal Ref erence> </ noti onal Ref erence>
<not i onal Amount > </ noti onal Amount >
<opti onEntitl enent > </ optionEntitlenment>
' The nunber of units of underlyer per option conprised in the option transaction.'
<entitl ement Currency> </entitl enment Currency>
' TODO
<numrber O Opt i ons> </ nurmber O Opt i ons>

' The nunber of options conprised in the option transaction.'

<sett| ement Type> </ settl ement Type>
<sett| enent Dat e> </ sett| enent Dat e>
<sett| enment Anmount > </ sett| ement Anount >

'Settl enent Anount'’

<settl enment Currency> </ settl ement Currency>
"Settlenent Currency for use where the Settlement Anpunt cannot be known in advance'

<strike> </strike>
"Strike of the the Bond Option.'

<bond> ... </bond>
"A bond instrunment referenced by a contract'

<convertibleBond> ... </convertibl eBond>
"A convertible bond instrunent referenced by a contract.'

</ bondOpt i on>

'A reference to the party that buys this instrument, ie. pays for this instrunent and receives the rights defined by it. See

<sel | er Part yRef erence> </ sel | er Part yRef er ence>

"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the rights defined by this instrument and

in return receives a paynent for it. See 2000 | SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate
payer.

<opti onType> </ opti onType>

' The type of option transaction. From a usage standpoint, f)ut/_call is the default option type, while payer/receiver indicator

is used for options index credit default swaps, consistently with the industry practice. Straddle is used for the case of

anount defined el sewhere in this
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[ boncoption |e—{ 0 |7—]

~ (@ smomm)e—{ 0
EI—(<][> extends: OptinnBaseE}dended)D ( :ID I strike

s BondChoicemodel
A

EI—| Acampanent describing a Bond Option praoduct. |

E—— 4 Bond Optian |

(D OptionBaseExtended j

-

I An abstract element used as a place holder for the substituting product elements.

|

0

=
o
Ay

| product |D

[] Product

hondOption

strategy

creditDefaultSwan

0 PO 0000 0oNEO 000000000 NE 0000000000 MR EC000000a0

-

| creditDefaultSwapOption |

Schema Component Representation

<xsd: el enent nane="bondOption" type=" BondOption " substitutionG oup="product"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: OptionBaseExtended < BondOption (by extension)
Sub-types: None

Name BondOption

Used by (from the same Element bondOption

schema document)

Abstract no

Documentation A Bond Option

XML Instance Representation
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<

i d=" xsd ">

<pr oduct Type> Product Type </ product Type>

"A classification of the type of product. FpM. defines a sinple product categorization
using a coding schene.'

<product | d> Productld </productld>

"A product reference identifier allocated b% a party. FpM. does not define the domain
val ues associated with this element. Note that the dommin values for this element are
not strictly an enunerated |ist.'

<buyer PartyRef erence> PartyO Tr adeSi deRef erence </ buyer PartyRef er ence>

"Areference to the party that buys this instrunent, ie. pays for this instrument and
receives the rights defined by it. See 2000 |ISDA definitions Article 11.1 (b). In the
case of FRAs this the fixed rate payer.'

<sell erPartyReference> PartyO Tr adeSi deRef erence </sell erPartyReference>

"Areference to the party that sells (\"wites\") this instrunent, i.e. that grants
the rights defined by this instrunment and in return receives a paynent for it. See
2000 | SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate
payer.'

<optionType> OptionTypeEnum </ opti onType>

" The type of \(xﬁ.tion transaction. From a usage standpoint, put/call is the default
option type, ile payer/receiver indicator is used for options index credit default
swaps, consistently with the industry practice. Straddle is used for the case of
straddl e strategy, that combine a call and a put with the sanme strike.'

<prem un® Prem um </ premni un
' The option prem um payabl e by the buyer to the seller.’

<exercise> ... </exercise> )
<exer ci seProcedure> Exerci seProcedure </exerciseProcedure>

"A set of paraneters defining procedures associated with the exercise.'

<feature> OptionFeature </feature>

"An Option feature such as quanto, asian, barrier, knock.'

" A choice between an explicit representation of the notional amount, or a reference to a
notional amount defined el sewhere in this document.’

<noti onal Ref erence> Noti onal Amount Ref erence </ noti onal Ref erence>
<noti onal Amount > Money </ noti onal Anmount >

<optionEntitlenment> PositiveDecinmal </optionEntitlenent>
' The nunmber of units of underlyer per option conprised in the option transaction.'

<entitlenmentCurrency> Currency </entitlenentCurrency>
' TODO
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<number O Opti ons> PositiveDeci mal </ nunmber O Opti ons>
' The nunmber of options conprised in the option transaction.'

<sett| ement Type> Settl| enent TypeEnum </ settl| ement Type>
<settl enent Date> AdjustableO Rel ati veDate </settl enentDate>

<sett| enent Amount > Money </settl enent Amount >
'Settl enent Anpunt'

<set tl ement Currency> Currency </settlenmentCurrency>

§ett|ement Currency for use where the Settlenent Ampbunt cannot be known in
advance

<strike> </strike>
"Strike of the the Bond Option.'

<bond> ... </bond>
"A bond instrunent referenced by a contract'

<convertibl eBond> ... </convertibl eBond>
"A convertible bond instrument referenced by a contract.'

[ Bondoption )& 0 |=— &

E——| ABond Option |

(I:I OptionBaseExtended jl

EI—(<][> extends: OptlnnBaaeE}dended)
- BnndChnice.mndel

Schema Component Representation

<xsd: conpl exType nane="BondOption">
<xsd: conpl exCont ent >
<xsd: extensi on base=" OptionBaseExtended ">
<xsd: sequence>
<xsd: el ement nane="strike" type=" BondOptionStrike "/>
<xsd: group ref=" BondChoice. nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None
Sub-types: None

Name BondOptionStrike

Used by (from the same schema document) Complex Type BondOption

Abstract no

Documentation A complex type to specify the strike of a bond or convertible bond option.

XML Instance Representation

<> :
<r ef erenceSwapCur ve> </ ref erenceSwapCurve>
' 'The strike of an option when expressed by reference to a swap curve. (Typically the case for a convertible bond option.)’ '
<price> </price>
i<l
Lo e e e e e e e e e e H
Diagram

(D BondOptionStrike jD I |ﬂ] |D I _E = I Acomplex type to specify the strike of a bond or conwertible bond option.

E—{ The strike of an option when expressed by reference to a swap curve. (Typically the case for a corwertible bond option)

referenceSwapCurve |EI-[{ [LI] |EI—{

(I:I ReferenceSwapCure )

nrice

Schema Component Representation

<xsd: conpl exType nanme="BondOptionStrike">
<xsd: choi ce>
<xsd: el ement name="ref erenceSwapCurve" type=" ReferenceSwapCurve "/>
<xsd: el enent nane="price" type=" ptionStrike "/>
</ xsd: choi ce>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: SwapCurveValuation < MakeWholeAmount (by extension)

Sub-types: None

Name MakeWholeAmount

Used by (from the same schema Complex Type ReferenceSwapCurve

document)

Abstract no

Documentation A complex type to specify the amount to be paid by the buyer of the option if the option is exercised prior to

the Early Call Date (Typically applicable to the convertible bond options).

XML Instance Representation

<>
<f 1 oati ngRat el ndex> Fl oati ngRat el ndex </fl oatingRatel ndex>
<i ndexTenor> Period </indexTenor>

'The | SDA Designated Maturity, i.e. the tenor of the floating rate.’

<spread> xsd </ spread>
'Spread in basis points over the floating rate index.'

i <side> Quot ati onSi deEnum </ si de>
. 'The side (bid/md/ask) of the neasure.'

<i nt er pol ati onMet hod> </interpol ati onMet hod>
'The type of interpolation nethod that the cal cul ati on agent reserves the right to use.'

<ear| yCal | Dat e> </ ear| yCal | Dat e>

‘Date prior to which the option buyer will have to pay a Make Wiole Anount to the option seller

exercises the option.'

(D MakeWhoIeAmountj Lﬂ] |E|—{

Date {Typically applicable to the convertible bond options).

EH | Acomplextype to specify the amount ta be paid by the buyer of the option ifthe option is exercised priorto the Early Call

E|—(<][> extends: SwapCur\teVaIuatinnj -—-—-—-j

interpolationMethod |

0.1

earlyCallDate

(D SwapCurvevaluation j

Schema Component Representation

<xsd: conpl exType name="MakeWhol eAmount ">
<xsd: conpl exCont ent >

<xsd:extension base=" SwapQurveValuation ">

<xsd: sequence>

<xsd: el enent nane="earl yCal
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Date" type=" ldentifiedDate "/>

<xsd: el enent nanme="interpol ati onMet hod" type=" lnterpolationMethod " m nCccurs="0"/>
Il ' i

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name ReferenceSwapCurve

Used by (from the same Complex Type BondOptionStrike

schema document)

Abstract no

Documentation A complex type used to specify the option and convertible bond option strike

when expressed in reference to a swap curve.

XML Instance Representation

<> :
: <swapUnwi ndVal ue> </ swapUnwi ndVal ue>
<makeWhol eAnount > </ makeWhol eArmount >

"Anount to be paid by the buyer of the option if the option is exercised prior
' to the Early Call Date. (The market practice in the convertible bond option !
! space being that the buyer should be penalized if he/she exercises the option !

early on.)’
</. >
L e e e e e e e fmmmmmmfmmmmmmmmmmm e mmmm e _e_ e _e e ;e ;e ce e ;_e e e e e e e e e e e e e e e e mm e e e mmmmmmmmmmmmmmmmmmmm = mm = mmmmmmmmmmmmm———————— - = 4
Diagram
e l
7 :

Schema Component Representation

<xsd: conpl exType nanme="Ref er enceSwapCurve" >
<xsd: sequence>
<xsd: el ement name="swapUnwi ndVal ue" type=" SwapCurveValuation "/>
<xsd: el enent nanme="makeWhol eAnmount " type=" MakeWhol eAnount " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Complex Type:

[Table of contents]

Super-types: None
Sub-types:
« MakeWholeAmount (by extension)
Name SwapCurveValuation
Used by (from the same Complex Type ReferenceSwapCurve
schema document)
Abstract no
Documentation A complex type to specify a valuation swap curve, which is used as part of the

strike construct for the bond and convertible bond options.

XML Instance Representation

<...>
<f| oati ngRat el ndex> Fl ( </fl oati ngRat el ndex>
<i ndexTenor > </ i ndexTenor >

'"The | SDA Designated Maturity, i.e. the tenor of the floating rate.'

<spread> </ spread>
'Spread in basis points over the floating rate index.'

<si de> </si de>
'The side (bid/md/ask) of the neasure.'

<l...>
b e m e e cc e ccce e e cc e c e e e e e e e m e e m m m E m mmmmm e mmm e mmm === e == === = = = = = = = = = = = = = = = e = = = === === == .l
Diagram
l
7| :

Schema Component Representation

<xsd: conpl exType name="SwapCurveVal uati on">
<xsd: sequence>
<xsd: group ref=" EloatingRatelndex. nodel "/>
<xsd: el ement name="spread" type=" xsd:decimal "/>
<xsd: el enent nanme="side" type=" QuotationSideEnum " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file://IC|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -bond-option-4-9.xsd.html_type_SwapCurveV aluation.html[11/24/2010 12:36:13 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-bond-option-4-9.xsd.html_type_FloatingRateIndex.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-bond-option-4-9.xsd.html_type_Period.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-bond-option-4-9.xsd.html_type_QuotationSideEnum.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-bond-option-4-9.xsd.html_group_FloatingRateIndex.model.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-bond-option-4-9.xsd.html_type_QuotationSideEnum.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation

XML Schema Documentation

Table of Contents

o Schema Document Properties
« Global Declarations

o Element: creditDefaultSwa

o Element: creditDefaultSwapOption
« Global Definitions

o Complex Type: AdditionalFixedPayments
Complex Type: AdditionalTerm
Complex Type: AdjustedPaymentDates
Complex Type: BasketReferencelnformation
Complex Type: CalculationAmount
Complex Type: CashSettlementTerms
Complex Type: CreditDefaultSwap
Complex Type: CreditDefaultSwapOption
Complex Type: CreditOptionStrike
Complex Type: DeliverableObligations
Complex Type: DeprecatedScheduledTerminationDate
Complex Type: EntityType
Complex Type: Feel.eg
Complex Type: FixedAmountCalculation
Complex Type: FixedRate
Complex Type: FixedRateReference
Complex Type: FloatingAmountEvents
Complex Type: FloatingAmountProvisions
Complex Type: GeneralTerms
Complex Type: IndexAnnexSource
Complex Type: Indexid
Complex Type: IndexName
Complex Type: IndexReferencelnformation
Complex Type: InitialPayment
Complex Type: InterestShortFall
Complex Type: LoanParticipation
Complex Type: MatrixSource
Complex Type: MultipleValuationDates
Complex Type: NotDomesticCurrency
Complex Type: Obligations
Complex Type: PCDeliverableObligationCharac
Complex Type: PeriodicPayment
Complex Type: PhysicalSettlementPeriod
Complex Type: PhysicalSettlementTerms
Complex Type: ProtectionTerms
Complex Type: ProtectionTermsReference
Complex Type: Referencelnformation
Complex Type: ReferenceObligation
Complex Type: ReferencePair
Complex Type: ReferencePool
Complex Type: ReferencePoolltem
Complex Type: ScheduledTerminationDate
Complex Type: SettledEntityMatrix
Complex Type: SettlementTerms
Complex Type: SettlementTermsReference
Complex Type: SinglePayment
Complex Type: SingleValuationDate
Complex Type: SpecifiedCurrency
Complex Type: Tranche

O 0O 0O O OOOOOOOOOOOOOOOOOOOOOOOOO OOOOOOOOOO OOO OO O O O ©°
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o Complex Type: ValuationDate
o Model Group: FixedRecovery.model

e« Legend
o Glossary
top
Schema Document Properties
Target Namespace http://www.fpml.org/2010/FpML-4-9
Version $Revision: 7458 $
Element and Attribute
Namespaces « Global element and attribute declarations belong to this schema's
target namespace.
o By default, local element declarations belong to this schema's target
namespace.
o By default, local attribute declarations have no namespace.
Schema Composition
e This schema includes components from the following schema
document(s):
o fpml-option-shared-4-9.xsd
Declared Namespaces
Prefix Namespace
Default namespace http://www.fpml.org/2010/FpML-4-9
ecore http://lwww.eclipse.org/emf/2002/Ecore
xml http://www.w3.0rg/XML/1998/namespace
fpml-annotation http://www.fpml.org/annotation
xsd http://www.w3.0rg/2001/XMLSchema
fpml http://www.fpml.org/2010/FpML-4-9
Schema Component Representation
<xsd: schema nsPrefix="fpm " package="org.fpm " docunent Root ="FpM."
t ar get Nanmespace="http://ww. f pm . or g/ 2010/ FpM.- 4- 9" versi on="$Revi si on: 7458 $"
attribut eFornDef aul t ="unqual i fi ed" el enent For nDef aul t =" qual i fi ed">
<xsd:include schenmaLocation="fpm -opti on-shared-4-9.xsd"/>
</ xsd: schema>
top

Legend

Complex Type:

Super-types: Address < AusAddress (by extension)

Sub-types:
e QLDAddress (by restriction)
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Name AusAddress
Abstract no

The table above displays the properties of this schema component.

XML Instance Representation

1<... country="Australia" >

: <uni tNo> string </unitNo> [O0..1]
! <houseNo> string </ houseNo> J[l]
: <street> string </street> [1

! Start Choice [1]

: <city> string </city> [1
! <town> string </town> [1

'+ End Choice

! <state> AusStates </state> [1]

' <postcode> siring <<pattern = [1-9][0-9]{3}>> </postcode> | 1]

The XML Instance Representation table above shows the schema component's content as an XML instance.

« The minimum and maximum occurrence of elements and attributes are provided in square brackets, e.g.
[0..1].
o Model group information are shown in gray, e.g. Start Choice ... End Choice.
o For type derivations, the elements and attributes that have been added to or changed from the base type's
content are shown in bold.
o If an element/attribute has a fixed value, the fixed value is shown in green, e.g. country="Australia".
o Otherwise, the type of the element/attribute is displayed.
o If the element/attribute’'s type is in the schema, a link is provided to it.
o For local simple type definitions, the constraints are displayed in angle brackets, e.g. <<pattern =
[1-9][0-9]{3}>>.

Schema Component Representation

<conpl exType nane=" AusAddress" >
<conpl exCont ent >
<ext ension base=" Address ">
<sequence>
<el ement nane="state" type=" AusStates "/>
<el enent nane="postcode">
<si npl eType>
<restriction base=" string ">
<pattern value="[1-9][0-9]{3}"/>
</restriction>
</ simpl eType>
</ el emrent >
</ sequence>
<attribute name="country" type=" string
</ ext ensi on>
</ conpl exCont ent >
</ compl exType>

fixed="Australia"/>

The Schema Component Representation table above displays the underlying XML representation of the schema
component. (Annotations are not shown.)

Glossary

Abstract (Applies to complex type definitions and element declarations). An abstract element or complex type cannot used to
validate an element instance. If there is a reference to an abstract element, only element declarations that can substitute the
abstract element can be used to validate the instance. For references to abstract type definitions, only derived types can be used.

All Model Group Child elements can be provided in any order in instances. See: http://www.w3.org/TR/xmlschema-1/#element-

file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html[11/24/2010 12:36:14 PM]
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Choice Model Group Only one from the list of child elements and model groups can be provided in instances. See:
http://www.w3.org/TR/xmlschema-1/#element-choice.

Collapse Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32). Then, collapse contiguous sequences of space characters into single space character, and remove leading and trailing space
characters.

Disallowed Substitutions (Applies to element declarations). If substitution is specified, then substitution group members cannot
be used in place of the given element declaration to validate element instances. If derivation methods, e.g. extension, restriction,
are specified, then the given element declaration will not validate element instances that have types derived from the element
declaration's type using the specified derivation methods. Normally, element instances can override their declaration's type by
specifying an xsi : t ype attribute.

Key Constraint Like Uniqueness Constraint, but additionally requires that the specified value(s) must be provided. See:
http://www.w3.org/TR/xmlschema-1/#cldentity-constraint_Definitions.

Key Reference Constraint Ensures that the specified value(s) must match value(s) from a Key Constraint or Uniqueness
Constraint. See: http://www.w3.org/TR/xmlschema- 1/#cldentity-constraint_Definitions.

Model Group Groups together element content, specifying the order in which the element content can occur and the number of
times the group of element content may be repeated. See: http://www.w3.org/TR/xmlschema-1/#Model_Groups.

Nillable (Applies to element declarations). If an element declaration is nillable, instances can use the xsi : ni | attribute. The
xsi : ni | attribute is the boolean attribute, nil, from the http://www.w3.0rg/2001/XMLSchema-instance namespace. If an element
instance has an xsi : ni | attribute set to true, it can be left empty, even though its element declaration may have required content.

Notation A notation is used to identify the format of a piece of data. Values of elements and attributes that are of type,
NOTATION, must come from the names of declared notations. See: http://www.w3.0org/TR/xmIschema-1/#cNotation_Declarations.

Preserve Whitespace Policy Preserve whitespaces exactly as they appear in instances.

Prohibited Derivations (Applies to type definitions). Derivation methods that cannot be used to create sub-types from a given
type definition.

Prohibited Substitutions (Applies to complex type definitions). Prevents sub-types that have been derived using the specified
derivation methods from validating element instances in place of the given type definition.

Replace Whitespace Policy Replace tab, line feed, and carriage return characters with space character (Unicode character
32).

Sequence Model Group Child elements and model groups must be provided in the specified order in instances. See:
http://www.w3.0org/TR/xmlschema-1/#element-sequence.

Substitution Group Elements that are members of a substitution group can be used wherever the head element of the
substitution group is referenced.

Substitution Group Exclusions (Applies to element declarations). Prohibits element declarations from nominating themselves
as being able to substitute a given element declaration, if they have types that are derived from the original element's type using
the specified derivation methods.

Target Namespace The target namespace identifies the namespace that components in this schema belongs to. If no target
namespace is provided, then the schema components do not belong to any namespace.

Uniqueness Constraint Ensures uniqueness of an element/attribute value, or a combination of values, within a specified scope.
See: http://Iwww.w3.org/TR/xmlschema- 1/#cldentity-constraint_Definitions.

top

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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Element:

[Table of contents]

e This element can be used wherever the following element is referenced:

o product
Name creditDefaultSwap
Used by (from the same schema Complex Type CreditDefaultSwapOption
document)
Type CreditDefaultSwap
Nillable no
Abstract no
Documentation 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.

Logical Diagram

CreditDefaultSwap
creditDefaultSwap
http:vwwn fpm L org/2010/F phiL-4-2

FartyOrTradeSideReference
— sellerPartyReference
http: S fpmlorg20100F phiL-4-2

E ProductType

! productType

E hitp:ianen fpml orgf20100F p A L-3-9

| 0..e0

i Productld

H productld

H httpe o fpml orgf20100F phdL-4-9

E 0.

E —] - |F General Terms E-I—@El— Adjustablel atez
— generalTerms — effectiveDate
E httpdtann fpml orgf 201 00F p A L-4-9 http Mo fpmilorg20100F phd -39

: 0.1

E DeprecatedScheduledTerminationDate
! — scheduledTerminationDate
' http: S fpm il orgf20100F phi -9

; 0.1
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FartyOrTradeSideRefarence

—1 buyerPartyReference

hitp it fpml. orgf20100F phL-4-2

Businessh ayAdjustments

— datefdjustments

http Mo fpmilorgf20100F phdL-4-2

(4 e

0.1

Referencelnformation
referencelnformation
hitp it fpml.orgd2010/F phiL-4-9

IndexReferencelnformation
indexReferencelnformation
http:dfomom fpml orgf2010/F phiL-3-9

BasketReferancelnformation
bhasketReferencelnformation
http i fpml orgf2010/F phiL-34-9

Additional Term
additionalTerm
http: S fpm il orgf20100F phi -9

0. e

Empty
substitution
http: S fpmlorg20100F phdL-4-8

0.1

Feelag

feeleg
http:fwn fpml. orgf20104F phAL-4-9

]

Empty
modifiedEquityDeliveny
http Mo fpmilorgf20100F phdL-4-2

0.1

InitialP ayment
initialPayment
http: M fpmlorgf2Z0100F phdL-4-2

0.1

SingleP ayment
singlePayment
http: S fpm il orgf20100F phi -9

0. e

FeriodicP ayment
periodicPayment
http: S fpmlorg20100F phdL-4-8

0.1
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FrotectionTerms

protectionTerms
httpe o fpml orgf20100F phdL-4-9

1.0

decimal
marketFizedRate
http Mo fpmilorgf20100F phdL-4-2

0.1

boolean

paymentiDelay
hitp it fpml orgf20100F phdL-4-9

0.1

decimal
initialPoints
http: M fpmlorgf2Z0100F phdL-4-2

0.1

QuotationStyleEnum
quotationStyle
http: S fpm il orgf20100F phi -9

0.1

b omeny
calculationAmount
http Mo fpmilorgf20100F phdL-4-2

CraditEvents
creditEvents
http: S fpmlorg20100F phiL-4-2

0.1

Obligations
ohligations
http Mo fpmilorgf20100F phdL-4-2

0.1

FloatingAmountEvents

floatingAmountEvents
hitp it fpml orgf20100F phdL-4-9

CashSettlementTerms

0.1

cashSettlementTerms
http:dfomom fpml orgf2010F phiL-4-2

Currancy
settlementCurrency
hitp o fpmlorg20100F phiL-4-9

0.1
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U

BuzinessCenterTime
valuationTime
hitp o fpmilorg/20100F phiL-4-2

0.1

QuotationRate TypeEnum

quotationMethod
hitp it fpml.org/20100F phdL-4-2

0.1

hd omey
fgquotationAmount
http e fpmlorg/20100F phiL-4-2

0.1

hd opey
minimumQuotationAmount
hitp o fpmlorg20100F phiL-4-9

0.1

string
dealer
http:vww fpmlorg/2010/F phiL-4-2

0.z

nonMegativelnteger
cashSettlementBusinessDays
http e fpmlorg/20100F phiL-4-2

0.1

JE cashSettlement Amount

Money

0.1 hitp v fprml o rgi20100F phdL-4-9

recoveryFactor

RestrictadParcantage

hitp:omae fpmlorgf20100F phd L-3-2

boalean
fixedSettlement
http:vww fpmlorg/2010/F phiL-4-2

0.1

boolean
accruedinterest
hitp o fpmilorg/20100F phiL-4-2

0.1

R

aluationMethodEnum
valuationMethod
hitp it fpml.org/20100F phdL-4-2

0.1
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PhysicalSettlementTerms
physicalSettlementTerms

http:dfomom fpml orgf2010F phiL-4-2

Currency
settlementCurrency
hitp o fpmlorg20100F phiL-4-9

0.1

FhysicalSettlementPeriod
physicalSettlementPeriod
http:vww fpmlorg/2010/F phiL-4-2

0.1

DaliverableObligations
deliverableObligations
hitp o fpmilorg/20100F phiL-4-2

0.1

boalean
escrow
hitp it fpml.org/20100F phdL-4-2

0.1

boolean

sixtyBusinessDaySettlementCap

http e fpmlorg/20100F phiL-4-2

0.1

r<_ccr‘edi t Def aul t Swap
i g=" "
<product Type> </ product Type>

"A classification of the type of product.

>

<product | d> </ product | d>

Note that the dommin values for this element are not strictly an enunerated |ist.

<gener al Ter ns> </ gener al Ter ns>

'This el ement contains all the data that appears in the section entitled \"1. General Terns\"
Derivatives Confirmation.'

<f eeLeg> </ feelLeg>

<protectionTer ns> </ protectionTer ms>

events and associated conditions to settlenent, and reference obligations.

<cashSett| ement Ter ng> </ cashSettl| ement Ter ng>
Term Cash Settlenent’
<physi cal Sett| enent Ter ns> </ physi cal Sett| enent Ter n>

| SDA 2003 Term Physical Settlenent'

</ credi t Def aul t Swap>
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in the 2003

'This elenment contains all the ISDA ternms relevant to cash settlenent for when cash settl enent

"This elenent contains all the |SDA terns relevant to physical settlenent for when physical

FpML defines a sinple product categorization using a coding schene.'

" A product reference identifier allocated by a party. FoM. does not define the domain values associated with this elenent.

| SDA Credit

'"This element contains all the terms relevant to defining the fixed anpunts/paynents per the applicable |SDA definitions.'

'This elenment contains all the terns relevant to defining the applicable f'I oating rate payer calculation anpbunt, credit

is applicable. |SDA 2003

is applicable.
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creditDefaultSwap |E|——{ |£1] |E|—|

E|-| It & credit default swap one party {dhe protection seller agrees to compensate another party {he protection buyer) if 3
specified company ar Sovereign the reference entit) experiences a credit event, indicating itis or may be unahle to
setvice its debts. The protection seller is typically paid a fee andfor premiurm, expressed as an annualized percent afthe

notional in basis points, regularly owver the life of the transaction or otherwise as agreed by the parties.

L (EI CreditDefaultSwaij H e (<][> extends: Prnduct)E!——(H—HjEl——' generalTarms |

1.m
cashSettiementTerms |
0. .m nhysicalSettlementTerms |
p—
] Product
~— | [ &P |
| product |D | ILI] |D | _E =) | An ahstract element used as a place holder for the substituting product elements.

[] Product

) | creditDefaultSwanp |

i‘"
4

| creditDefaultSwapOption |

Schema Component Representation

<xsd: el enent nanme="creditDef aul t Swap" type=" CreditDefaul t Swap substitutionG oup="product"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Element creditDefaultSwapOption

XML Schema Documentation

Element:

[Table of contents]

« This element can be used wherever the following element is referenced:

o product
Name creditDefaultSwapOption
Type CreditDefaultSwapOption
Nillable no
Abstract no
Documentation An option on a credit default swap.

Logical Diagram

CreditbefaultSwapOption

creditDefaultSwapOption
http: o fpm o rg20100F phiL-4-9

=1 =] i FroductType
productType
http :famrany fpmlL orgf20900F phd -2
0.m0
Froductld
productid
httpfhwnm fpmlorg20100F phl -9
0.z
\-—(I—I—I—I)E——(I—I—I—I) FartyOrTradeSideReference
buyerPartyReference

http: Ao fpmlorgf20100F phiL-42

FartyOrTradeSideReference
sellerPartyReference
http: Ao fpmlorgf20100F phiL-42

OptionTypeEnum
- optionType
httpfhwnm fpmlorg20100F phl -9

\—@El— Framium

— premium
hitp:fhun fpml . orgf20100F phd -9

0.1
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FatyOrfAccountReferance

payerPartyReference
http:fhamimry fpmil org20900F phd L-3-5

FatyOrfAccountReferance


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_element_product.html

XML Schema Documentation - Element creditDefaultSwapOption

Exercise
exercise
http: Ao fpmlorg/2010/F phiL-4-9

ExercizeProcedure
exerciseProcedure
hitp:fhun fpml . orgf20100F phd -9

RCOSRCOS

-

receiverPartyReference
hitpfnn fpmlorg20100F phl -8

Money

— paymentAmount
httptmamn fp mlorg20100F phiL-4-9

- paymentDate

AdjustableOrRelativeAndAdjustedDate

httpdtemrmn. fp ml g 201 00F phd L-4-91

FremiumTypeEnum
premiumType
http:fhamimry fpmil org20900F phd L-3-5

0.1

hdoney
pricePerOption
hitpfnn fpmlorg20100F phl -8

0.1

decimal

percentageOfNotional
http:fhamimry fpmil org20900F phd L-3-5

0.1

0.1

decimal
discountFactor
hitpfnn fpmlorg20100F phl -8

0.1

foney
presentvalueAmount
http:fhamimry fpmil org20900F phd L-3-5

0.1

_{ ManualExercize
manualExercise

hitp S fpml.orgf20100F p b L--9

AutomaticExercize
automaticExercise
http: Ao fpmlorgf20100F paL-4-2

boolean

followUpConfirmation
http A fpmilorg/20900F phd L-3-5
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boolean

limitedRightToConfirm

http A fpmilorg/20900F phd L-3-5




XML Schema Documentation - Element creditDefaultSwapOption

— feature
http: Ao fpmlorg/20100F phiL-4-9

OptionFeature

0.1

0.1

MotionalAmountReference
notionalReference
http i, fp mlorgf 201 00F phd L2

Ml omey
notionalAmount
http i fpml o rg 201 00F phd L9

0.1

splitTicket

http A fpmil. org/20900F ph L-3-9

boolean

()

)

0.1

Fositiverecimal

optionEntitlement
http :famrany fpmlL orgf20900F phd -2
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0.1

FxFeature
TxFeature
httptowrmn. fp ml o rg 201 00F phd L-4-9

0.1

Strate gyFeature
strateqpFeature
httptomnmn. fp mlorg 201 00F phd L-4-9

0.1

Asian

—1 asian

httpdtommn. fp mlorg£20100F phd L2

0.1

Barrier

— harrier

httpdtomnmn fp mlorgZ20100F phd L-4-0

0.1

Knock

— knock

httpdtvmmn. fp mlorgf20100F phd L2

0.1

Faz=Through

- passThrough

httptmamn fp mlorg20100F phiL-4-9

0.1

currency

Currency

httpcfmnan fpml orgZ20100F phd L-4-0

—— EL amount

http:fiamnmny fpml org 209 00F phd -2

decimal




XML Schema Documentation - Element creditDefaultSwapOption

Currency
entitlementCurrency
httpfhwnm fpmlorg20100F phl -9

0.1

Fositiverecimal

numberOfOptions
http :famrany fpmlL orgf20900F phd -2
0.1
] e | SettlementTypeEnum
— settlementType
httpfhwnm fpmlorg20100F phl -9
0.1
AdjustableOrRelativeDate
— settiementDate
http :famrany fpmlL orgf20900F phd -2
0.1
_/i Mo Ry
settlement Amount
0.1 hitpfivonn fpml.org20100F phl -8
Currency
settlementCurrency
hitpfivonn fpml.org20100F phl -8

\—@E— CreditQptionStrike % =8 decimal
— strike = — spread

hitp At fpm | orgf20100F ph L-3-2 http:thomama fpmlorgf20100F pha L2

decimal
— price
http: oo fpmlLorgf20100F phdL-4-2

FizxedRateRefarence
*~—| strikeReference
http: oo fpmlLorgf20100F phdL-4-2

CreditbefaultSwap
- creditDefaultSwap
httpfhan fpm L org20100F phlL-4-8

<'C(; edi t Def aul t SwapOpti on
id=" ">

<pr oduct Type> </ pr oduct Type>
"A classification of the type of product. FpM. defines a sinple product categorization using a coding schene.'

<pr oduct | d> </ product | d>

" A product reference identifier allocated by a party. FpM. does not define the domain values associated with this element. Note

that the domain values for this element are not strictly an enunerated list.

<buyer Part yRef er ence> </ buyer Part yRef erence>
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XML Schema Documentation - Element creditDefaultSwapOption

'A reference to the party that buys this instrument, ie. pays for this instrunent and receives the rights defined by it. See

2000 | SDA definitions Article 11.1 (b). In the case of FRAs this the fixed rate payer.'

<sel | er Part yRef erence> </ sel | er Part yRef er ence>

"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the rights defined by this instrument and

in return receives a paynent for it. See 2000 | SDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate
payer.

<opti onType> </ opti onType>

' The type of option transaction. From a usage standpoint, f)ut/_call is the default option type, while payer/receiver indicator

is used for options index credit default swaps, consistently with the industry practice. Straddle is used for the case of

straddl e strategy, that conbine a call and a put with the same strike.'

<prem un </ prem une

' The option prem um payable by the buyer to the seller.’
<exercise> ... </exercise> )

<exer ci seProcedur e> </ exer ci seProcedur e>

'A set of paranmeters defining procedures associated with the exercise.'

<f eat ure> </ feature>
'An Option feature such as quanto, asian, barrier, knock.'

' A choice between an explicit representation of the notional anpunt, or a reference to a notional

docunent .’
<not i onal Ref erence> </ noti onal Ref erence>
<opti onEntitl enent > </ optionEntitlenment>
' The nunber of units of underlyer per option conprised in the option transaction.'
<entitl ement Currency> </entitl enment Currency>
' TODO
<numrber O Opt i ons> </ nurmber O Opt i ons>

' The nunber of options conprised in the option transaction.'

<sett| ement Type> </ settl ement Type>
<sett| enent Dat e> </ sett| enent Dat e>
<sett| enment Anmount > </ sett| ement Anount >

'Settl enent Anount'’

<settl enment Currency> </ settl ement Currency>
"Settlenent Currency for use where the Settlement Anpunt cannot be known in advance'

<strike> </strike>

<not i onal Arount > </ noti onal Arount >
'Specifies the strike of the option on credit default swap.'

<creditDefaul t Swap> ... </creditDefaultSwap>
1</ credit Def aul tSwapf%t i on>

anount defined el sewhere in this
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XML Schema Documentation - Element creditDefaultSwapOption

creditDefaultSwapOption |D I I} |D I £

= I Anaption an a credit default swap. |

(O creditbetaultswapoption )E 0 |2—

E|—| Acomplex type to suppor the credit default swap aption. |

E—(<]I> extends:OptiDnElaseErtended:ID = strike
creditDefauItSwap

(D OptionBaseExended )

[ | An abstract elerment used as a place holder for the substituting product elements.

+----*—---""
'
'

[] Product

creditDefaultSwap

N | creditDefaultSwapQption |

Schema Component Representation

<xsd: el enent nanme="credit Def aul t SwapOpti on" type=" i f aul ion substitutionG oup="product"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Model Group FixedRecovery.model

XML Schema Documentation

Model Group:

[Table of contents]

Name FixedRecovery.model
Used by (from the same schema document) Complex Type CashSettlementTerms
XML Instance Representation

<cashSet t | enent Anount > </ cashSet t | ement Anount >

' The anount paid by the seller to the buyer for cash settlement on the cash settlenent date. If not otherw se specified, would typically be
calculated as 100 (or the Reference Price) minus the price of the Reference Cbligation (all expressed as a percentage) times Floating Rate
Payer Cal cul ation unt. | SDA 2003 Term Cash Settlenent Anount.'

<recover yFact or > </ recover yFact or >

‘Used for fixed recovery, specifies the recovery level, determ ned at contract inception, to be applied on a default. Used to calculate the
ampunt paid by the seller to the buyer for cash settlement on the cash settlenent date. Anount calculation is (1 minus the Recovery Factor)
multiplied by the Floating Rate Payer Calcul ati on Amount. The currency will be derived fromthe Floating Rate Payer Calcul ati on Amount.'

E|—|_ The amount paid by the seller to the buyer for cash settlernent on the cash settlernent date. If not otherwise specified,
walld typically be calculated as 100 {or the Reference Price) minus the price of the Reference Obligation {all expressed
as a percentage) times Floating Rate Payer Calculation Amount, 1SDA 2003 Term: Cash Settlerment Amount.

. FixedRecoverymodel |E|_—| cashSetiementamount | 0 Je—]

calculate the amount paid by the seller ta the buyer far cash settlement on the cash settlernent date. Amount calculation is
{1 minus the Recovery Factor) multiplied by the Floating Rate Payver Calculation Amount. The currency will be derived fram
the Floating Rate Payer Calculation Amaunt.

EL Used for fixed recovery, specifies the recovery level, determined at contractinception, to be applied on a default. Used to

(17 RestrictedPercentage )

\—| recoveryFactor | L[;[] |E|—{

Schema Component Representation

<xsd: group name="Fi xedRecovery. nodel ">
<xsd: choi ce>
<xsd: el ement nane="cashSettl| ement Amount " type=" Money "/>
<xsd: el ement nanme="recoveryFactor" type=" ri Percen ">
</ xsd: choi ce>
</ xsd: gr oup>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Additional FixedPayments

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name AdditionalFixedPayments

Used by (from the same schema document) Complex Type EloatingAmountEvents
Abstract no

XML Instance Representation

HE H
i <interestShortfal |l Rei nbursenent > </interestShortfallRei mbursenent>
H "An additional Fixed Payment Event. Corresponds to the paynent by or on behalf of the Issuer of an actual interest anpunt in respect to the reference H
H obligation that is greater than the expected interest amount. |SDA 2003 Term Interest Shortfall Reinbursenent.’ H
<pri nci pal Shortfal | Rei mbur senent > </ princi pal Shortfal |l Rei mbur senent >
! *An additional Fixed Payment Event. Corresponds to the payment by or on behalf of the Issuer of an actual principal anpunt in respect to the reference !
! obligation that is greater than the expected principal anmpbunt. |SDA 2003 Term Principal Shortfall Reinbursenent.’ !
<wri t edownRei mbur senent > </ wri t edownRei nmbur senent >
' ' An Additional Fixed Paynent. Corresponds to the payment by or on behalf of the issuer of an ampunt in respect to the reference obligation in reduction '
! of the prior witedowns. |SDA 2003 Term Witedown Rei nbursenent. !
<>
P H
Diagram

0 arnount in respect to the reference obligation thatis greaterthan the expected interast amount. ISDA 2003 Term: Interest

Shortfall Reimbursement.

(D AdditionalFixedPayments jE—(-—-—-—-jE!——{ interestShortfallReimbursement |>[- =} E|-|_ An additional Fixed Payment Event. Corresponds to the payment by or on behalf of the lssuer of an actual interest

D Etripaty

0.1
Principal Shortfall Reimbursement.

D Empty J@

01 reference ohligation in reduction of the priorwritedowns. 1SDA 2003 Term: Wiritedown Reimhursement.

\_{ writedownReimhbursement |l—[-l—-E|—|_ An Additional Fixed Payment. Corresponds to the payment by or on behalf of the issuer of an amount in respectto the

EI Ermnpty JE

—{ principalShorfallReimbursermeant | I—-E|—|_ An additional Fiked Payment Event. Corresponds to the payment by or on hehalf of the |ssuer af an actual principal
amaount in respect to the reference obligation that is greater than the expected principal amount. 1ISDA 2003 Term:

Schema Component Representation

<xsd: conpl exType nanme="Addi ti onal Fi xedPayments">
<xsd: sequence>
<xsd: el enent name="interestShortfall Rei nbursement" type=" Enpty m nCccurs="0"/>
<xsd: el ement nanme="princi pal Shortfal |l Rei nbursement” type=" m nCccurs="0"/>
<xsd: el ement nanme="writedownRei nbursenent" type=" Enpty " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
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XML Schema Documentation - Complex Type Additional FixedPayments
Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Additional Term

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < AdditionalTerm (by extension)
Sub-types: None

Name AdditionalTerm

Used by (from the same Complex Type GeneralTerms
schema document)

Abstract no

XML Instance Representation

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Additional Term'>
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nanme="additional TernSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type AdjustedPaymentDates

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name AdjustedPaymentDates

Used by (from the same schema document) Complex Type PeriodicPayment
Abstract no

XML Instance Representation

L

<adj ust edPaynent Dat e> </ adj ust edPaynent Dat e>

' The adjusted paynent date. This date should already be adjusted for any applicable business day convention. This conponent is not intended
for use in trade confirmation but ny be specified to allow the fee structure to also serve as a cashflow type conponent (all dates the the
Cashfl ows type are adjusted paynent dates).'

<paynent Amount > </ payment Anount >
' The currency anount of the paynent.'
</. >
Diagram

adjustedPaymentDate | ILI] |E|—{ |E|—|_ The adjusted payment date. This date should already he adjusted for any applicable business day convention. This
companentis not intended for use intrade confirmation but my be specified to allow the fee structure to also serve as a
cashflow type companent (all dates the the Cashflows type are adjusted payment dates).

= m E|—| The currency amount of the payment.

Schema Component Representation

<xsd: conpl exType nane="Adj ust edPaynent Dat es" >
<xsd: sequence>
<xsd: el enent nanme="adj ust edPaynment Date" type=" xsd:date "/>
<xsd: el ement nane="paynent Amount" type=" Nbney "/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type BasketReferencel nformation

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name BasketReferencelnformation
Used by (from the same schema document) Complex Type GeneralTerms
Abstract no

Documentation CDS Basket Reference Information

XML Instance Representation

'Reuses the group that specifies a nane and an identifier for a given basket.'

<basket Nane> </ basket Nane>
' The nanme of the basket expressed as a free format string. FpM. does not define usage rules for this elenent.’

<basket | d> </ basket | d>
" A CDS basket identifier’

<basket | d> </ basket | d>
' A CDS basket identifier’

<r ef er encePool > </ r ef erencePool >
"This element contains all the reference pool itenms to define the reference entity and reference obligation(s) in the basket'

<nt hToDef aul t > </ nt hToDef aul t >
"N th reference obligation to default triggers payout.'

<nt hToDef aul t > </ nt hToDef aul t >
"Mth reference obligation to default to allow representation of Nth to Mth defaults."'

<tranche> </tranche>
'This elenent contains CDS tranche terns.'
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XML Schema Documentation - Complex Type BasketReferencel nformation

02— &

E|—| CDS Basket Reference Information |

(D BasketReferencelnformation jE!-[{(

=2

|5 B |5 Reuses the group that speciies a name and an identifier for 3 given basket

_{ - Basketldemiﬂer.modeléﬂ LI ]

0.1

2s Basketldentifier model

0]=—&

= 1 Thig element contains all the reference poal items to define the reference entity and reference obligation{s) in the basket

—{ referencePool |D

Schema Component Representation

-k

O ReferencePool

—(==)

nthTaDefault |D LI @ |D I |D I I th reference ohligation to default trigoers pavout.

[ positivelnteger

= I t th reference obligation to default to allow representation of N th to M th defaults.

0.1

mthToDefault |DL| 0 |s—| &

[ positivelnteger

e

= I This element containg CDS tranche terms.

<xsd: conpl exType nane="Basket Ref er encel nf or mati on">

<xsd: sequence>
<xsd: group ref=" Basketl

ntifier.

<xsd: el ement nane="ref er encePool "
<xsd: choi ce m nCccurs="0">

<xsd: sequence>

<xsd: el enent nane="nt hToDef aul t"

type=

L " mnCccurs="0"/>
Ref er encePool

">

type=" xsd: positivel nteger

<xsd: el ement name="nthToDefaul t" type=" xsd: positivelnteger

</ xsd: sequence>

">
" mnCccurs="0"/>

<xsd: el enent nanme="tranche" type=" TIranche "/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>
Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Cal culationAmount

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Money < CalculationAmount (by extension)
Sub-types: None

Name CalculationAmount

Used by (from the same Complex Type FixedAmountCalculation
schema document)

Abstract no

XML Instance Representation

<currency> Currency </currency>
'The currency in which an anount is denom nated.'

<ampunt > xsd </ anmount >
'The nmonetary quantity in currency units.'

<st ep> </ step>

"A schedul e of step date and value pairs. On each step date the associated step
val ue becones effective. Alist of steps may be ordered in the docunent by
ascendi ng step date. An FpM. document containing an unordered list of steps is
still regarded as a conformant docunent.'’

____________________________________________________________________________________________________________________

(I:I Calculatmnﬂ«mnuntjl—.El—({][) extends: Mnneyja—[@l—m

|:| Money |E

Schema Component Representation

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

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CashSettlementTerms

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: SettlementTerms < CashSettlementTerms (by extension)
Sub-types: None

Name CashSettlementTerms

Used by (from the same Complex Type CreditDefaultSwap

schema document)

Abstract no

XML Instance Representation

<.

id=" xsd ">
<settlenmentCurrency> Currency </settlenmentCurrency>
"I SDA 2003 Term Settlenment Currency'

<val uat i onDat e> </ val uat i onDat e>

' The nunber of business days after conditions to settlement have been satisfied when
the cal cul ati on agent obtains a price quotation on the Reference Obligation for

pur poses of cash settlenent. There may be one or nore valuation dates. This is
typically specified if the cash settlenent anpbunt is not a fixed amount. |SDA 2003
Term Valuation Date'

<val uati onTi nme> </val uationTi ne>

"The time of day in the specified business center when the cal cul ati on agent seeks
quotations for an anobunt of the reference obligation for purposes of cash settlenent.
| SDA 2003 Term Valuation Tine'

<quot at i onMet hod> </ quot at i onMet hod>

' The type of price quotations to be requested from deal ers when determ ning the market
val ue of the reference obligation for purposes of cash settlenment. For exanple, Bid,
O fer or Md-nmarket. |1SDA 2003 Term Quotation Method'

<quot at i onAnount > </ quot at i onAnpunt >

"In the determination of a cash settlement anmpbunt, if weighted average quotations are
to be obtained, the quotation anpunt specifies an upper linit to the outstandi ng
princi pal bal ance of the reference obligation for which the quote should be obtai ned.
If not specified, the |ISDA definitions provide for a fallback anmbunt equal to the
floating rate payer calculation amount. |SDA 2003 Term Quotation Anount'

<m ni munQuot at i onAnount > </ m ni munQuot at i onAnount >

"In the deternination of a cash settlenent anount, if weighted average quotations are
to be obtained, the m ni mum quotati on amount specifies a ninimum intended threshold
anount of outstanding principal balance of the reference obligation for which the
quote should be obtained. If not specified, the |ISDA definitions provide for a

fall back ambunt of the |ower of either USD 1,000,000 (or its equivalent in the

rel evant obligation currency) or the quotation amount. |SDA 2003 Term M ni nrum

Quot ati on Anount'’

<deal er > </ deal er >

"A deal er from whom quotations are obtained by the cal culation agent on the reference
obligation for purposes of cash settlenent. |SDA 2003 Term Dealer'

<cashSet t | ement Busi nessDays> </ cashSett| ement Busi nessDays>

' The nunber of business days used in the determnation of the cash settlenent paynent
date. If a cash settlenent anount is specified, the cash settlenent paynent date will
be this nunber of business days follow ng the calculation of the final price. If a
cash settlement anmount is not specified, the cash settlenent paynment date will be this
nunber of business days after all conditions to settlenent are satisfied. |SDA 2003
Term Cash Settlenent Date'
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XML Schema Documentation - Complex Type CashSettlementTerms

<cashSet t | enent Anount > </ cashSett | emrent Anount >

'The anmount paid by the seller to the buyer for cash settlenent on the cash
settlement date. If not otherw se specified, would typically be calculated as 100
(or the Reference Price) minus the price of the Reference Cbligation (all
expressed as a percentage) times Floating Rate Payer Cal cul ati on Amount. | SDA
2003 Term Cash Settlenent Anount.'

<recoveryFact or> </ recoveryFact or>

"Used for fixed recovery, specifies the recovery |level, determned at contract
inception, to be applied on a default. Used to calculate the amount paid by the
seller to the buyer for cash settlenent on the cash settlenent date. Anmount
calculation is (1 mnus the Recovery Factor) nultiplied by the Floating Rate
Payer Cal cul ati on Amobunt. The currency will be derived fromthe Floating Rate
Payer Cal cul ati on Amount.'

<fi xedSettl| enent > </fixedSett!| enent>

'Used for Recovery Lock, to indicate whether fixed Settlenent is Applicable or Not
Applicable. If Buyer fails to deliver an effective Notice of Physical Settlenent on or
before the Buyer NOPS Cut-off Date, and If Seller fails to deliver an effective Seller
NOPS on or before the Seller NOPS Cut-off Date, then either: (a) if Fixed Settlenent
is specified in the related Confirmation as not applicable, then the Seller NOPS Cut -
off Date shall be the Termination Date; or (b) if Fixed Settlenent is specified in
the related Confirmation as applicable, then: (i) if the Fixed Settlenent Anpunt is a
positive number, Seller shall, subject to Section 3.1 (except for the requirenent of
satisfaction of the Notice of Physical Settlenment Condition to Settlenent), pay the

Fi xed Settlenment Anpbunt to Buyer on the Fixed Settlenent Payment Date; and (ii) if
the Fixed Settlement Anpbunt is a negative nunmber, Buyer shall, subject to Section 3.1
(except for the requirement of satisfaction of the Notice of Physical Settlenment
Condition to Settlenment), pay the absolute value of the Fixed Settlement Ampunt to
Seller on the Fixed Settlenment Paynment Date.'

<accruedl nt er est > </ accruedl nt er est >

"I ndi cates 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 physical settlenent this specifies whether the buyer should
deliver the obligation with an outstandi ng principal balance that includes or excludes
accrued interest. |SDA 2003 Term | nclude/ Excl ude Accrued Interest'

<val uati onMet hod> </ val uati onMet hod>

' The | SDA defined methodol ogy for determining the final price of the reference
obligation for purposes of cash settlement. (ISDA 2003 Term Valuation Method). For
exanpl e, Market, Hi ghest etc.'

_____________________________________________________________________________________________________________________________
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.

=1
=t

(I:l CashSettlemeniTerms jD ( <[> extends: SeftlermentTerms jEI—

—(e

valuationDate

0.1

valuationTime

0.1

—| guotationMethad |
0.1

—| guotationAmount |
0.1

—| minimumealuotationAmount |

0.1

0.

—| cashSettlementBusinessDays |

0.1
—| - FixedRecnvew.mndel
0.1
fixedSettlermeant

0.1

cruedinterest
0.1

ac

\—| valuationMethod |
0.1

SettlermentTerms j

_________________________________________________________________________________________________

Schema Component Representation

____________________________

<xsd: conpl exType nane="CashSettl| enent Terns" >
<xsd: conpl exCont ent >

maxQccur s="unbounded"/ >

m nCccurs="0"/>
<xsd: group ref='

Fi xedRecovery. nodel " minCccurs="0"/>

<xsd: el ement nane="fixedSettl enent" type=" xsd:bool ean "
<xsd: el enent nane="accruedlnterest" type=" xsd:bool ean "
<xsd: el enent nane="val uati onMet hod" type=" Val uati onMethodEnum

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

m nCccurs="0"/>
m nCccurs="0"/>

m nCccurs="0"/>

<xsd: ext ensi on base=" SettlenentTerns ">
<xsd: sequence>

<xsd: el enent nane="val uati onDate" type=" ValuationDate "
<xsd: el enent nane="val uati onTi ne" type=" BusinessCenterTine "
<xsd: el ement nane="quot ati onMet hod" type=" QuotationRateTypeEnum "
<xsd: el ement nane="quot ati onAmount " type=" Money " m nCccurs="0"/>
<xsd: el ement nane="m ni mumuot ati onAnount" type=" NMboney "
<xsd: el enent nane="deal er" type=" xsd:string " m nQOccurs="0"

<xsd: el enent nanme="cashSett| ement Busi nessDays" type=" xsd: nonNegati vel nt eger

m nCccurs="0"/>
m nCccurs="0"/>

m nCccurs="0"/>

m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file://IC|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpmi-cd-4-9.xsd.html_type_CashSettlementTerms.html[11/24/2010 12:36:20 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_BusinessCenterTime.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_QuotationRateTypeEnum.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Money.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Money.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_ValuationMethodEnum.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type CreditDefaultSwap

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Product < CreditDefaultSwap (by extension)
Sub-types: None

Name CreditDefaultSwap

Used by (from the same Element creditDefaultSwap

schema document)

Abstract no

XML Instance Representation

i<,

v id=" xsd ">

: <productType> Pr oduct Type </ product Type>

' "A classification of the type of product FpM. defines a sinple product

' categorization using a coding schene.'

E <product | d> Productld </productld>

© "A product reference identifier allocated by a party. FpM. does not define the

+  domain values associated with this element. Note that the domain values for this
' el enent are not strictly an enunerated |ist.

: <gener al Ter ns> </ gener al Ter ns>

' "This element contains all the data that appears in the section entitled \"1

' Ceneral Terns\" in the 2003 |1SDA Credit Derivatives Confirmation.

+ <feeleg> </ feeLeg>

‘ "This elenent contains all the ternms relevant to defining the fixed

E anount s/ paynments per the applicable |SDA definitions.

E <protectionTer ns> </ protectionTernms>

i "This element contains all the terns relevant to defining the applicable floating
! rate payer calculation anpbunt, credit events and associated conditions to

' settl enment, and reference obligations.

E <cashSett!| enent Ter ns> </ cashSett| enent Ter ns>

' ‘This element contains all the ISDA ternms relevant to cash settlenent for when
' cash settlenent is applicable. |SDA 2003 Term Cash Settlenent'

E <physi cal Settl| ement Ter ns> </ physi cal Settl| ement Ter ms>

i "This elenent contains all the |ISDA ternms relevant to physical settlenment for
E when physical settlenent is applicable. |1SDA 2003 Term Physical Settl enent
</. >

Diagram
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Schema Component Representation

(I:I CreditDefauIthap)El—( [ evtends: Prnduct)EI——(-—-—-—-)El——| generalTerms |

—| protectionTerms |

0.

1.0

cashsettlernentTerms

physicalSettlermentTerms |

(] Product

<xsd: conpl exType nane="Credit Defaul t Swap" >
<xsd: conmpl exCont ent >

<xsd: ext ensi on base=" Product
<xsd: sequence>

"

<xsd: el ement nane="feelLeg" type=" Eeeleg "/>
<xsd: el enent nane="protectionTerns" type="

<xsd: el ement nane="general Terns" type=" GCeneral Terns

Protecti onTerns

||/>

maxQOccur s="unbounded"/ >
<xsd: choi ce m nQOccurs="0"
<xsd: el enent nanme="cashSett!| ement Terns"
<xsd: el ement nane="physi cal Settl| enent Terns"
||/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

maxQccur s=" unbounded" >
type=" CashSettl| ement Ter ns

u/>

type=" Physical Settl| ement Ter ns

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type CreditDefaultSwapOption

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: OptionBaseExtended < CreditDefaultSwapOption (by extension)
Sub-types: None

Name CreditDefaultSwapOption

Used by (from the same Element creditDefaultSwapOption

schema document)

Abstract no

Documentation A complex type to support the credit default swap option.

XML Instance Representation

<

i d=" xsd ">

<product Type> Product Type </ product Type>
"A classification of the type of product. FpM. defines a sinple product categorization using a
codi ng schene.'

<product | d> Productld </productld>

"A product reference identifier allocated by a party. FpM. does not define the domain val ues
assomateg }Mth this element. Note that the domain values for this elenment are not strictly an
enuner at e ist.'

<buyer Part yRef erence> PartyOr Tr adeSi deRef erence </ buyer PartyRef erence>

"Areference to the party that buys this instrunent, ie. pays for this instrunment and receives
the rights defined by it. See 2000 |ISDA definitions Article 11.1 (b). In the case of FRAs this
the fixed rate payer.'

<sel | erPart yRef erence> PartyO Tr adeSi deRef erence </sel | er PartyRef erence>
"Areference to the party that sells (\"wites\") this instrument, i.e. that grants the rights
defined by this instrument and in return receives a payment for it. See 2000 ISDA definitions
Article 11.1 (a). In the case of FRAs this is the floating rate payer.'

<optionType> OptionTypeEnum </ optionType>

'The type of option transaction. From a usage standpoint, put/call is the default option type,
whi | e ﬁayer/recel ver indicator is used for options Index credit default swaps, consistently
with the industry practice. Straddle is used for the case of straddle strategy, that conbine a
call and a put wth the sane strike.'

<prem unm> Prem um </ prem unp
' The option prem um payable by the buyer to the seller.'

<exercise> ... </exercise> ]
<exer ci seProcedure> Exerci seProcedure </exerciseProcedure>

'A set of paraneters defining procedures associated with the exercise.'

<feature> OptionFeature </feature>

"An Option feature such as quanto, asian, barrier, knock.'

"A choice between an explicit representation of the notional ambunt, or a reference to a notional
amount defined el sewhere in this docunent.'

<not i onal Ref erence> Noti onal Anount Ref erence </ noti onal Ref erence>
<noti onal Amount > Money </ noti onal Anobunt >

<optionEntitlement> PositiveDecinmal </optionEntitlenment>
' The nunber of units of underlyer per option conprised in the option transaction.'

<entitlenentCurrency> Currency </entitlenentCurrency>
' TODO

<nunber Of Opti ons> PositiveDecimal </ nunber O Opti ons>
' The nunber of options conprised in the option transaction.'

<sett|enent Type> Settl| enment TypeEnum </ settl enent Type>
<settl ement Dat e> Adj ustabl eOrRel ati veDate </settl| enentDate>
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<settl| enment Anount > Money </settl enent Anount >
'Settl enment Anpunt'

<settlement Currency> Currency </settlenentCurrency>
'Settlenment Currency for use where the Settlenent Anmount cannot be known in advance'

<strike> </strike>
'Specifies the strike of the option on credit default swap.'

(D OptionBaseExended jl

<creditDefaul t Swap> ... </creditDefaultSwap>
</[...>
Diagram
(D CreditDefaultSwapCption jD I |D ' [l l Acomplex type to support the credit default swap option. |
EI—(<]|> extends: OptmnElaseE}dended) -—-—-—-j
creditDefauItSwap

Schema Component Representation

<xsd: conpl exType nane="Credit Defaul t SwapOpti on">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" i onB: Ext en ">
<xsd: sequence>
<xsd: el enent nane— "strike" type=" CreditOptionStrike "/>
<xsd:elenment ref=" creditDefaultSwap "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

A complex type to specify the strike of a credit swaption or a credit default swap option.

credit swaption when expressed as a spread per

credit swaption when expressed as in reference to the price of the underlying

credit swaption when expressed in reference to the spread of the underlying swap

annum '

Super-types: None
Sub-types: None
Name CreditOptionStrike
Used by (from the same schema document) Complex Type CreditDefaultSwapOption
Abstract no
Documentation
XML Instance Representation
<>
<spread> </ spr ead>
H 'The strike of a credit default swap option or
<price> </ price>
! 'The strike of a credit default swap option or
! obligation(s) or index.'
<strikeRef erence> </ strikeRef erence>
'The strike of a credit default swap option or
' (typical practice in the case of single nane swaps).'
<>
Diagram
(O creditoptionstrike Je— ) |[2—| & |2—

L0 |p— & |

The strike of a credit default swap option or credit swaption when expressed as a spread per annum.

Eh |

The strike of a credit default swap option or credit swaption when expressed as in reference to the price of the underlying
ohligation{s) orindex

—| price |EI—C

0 |Jo— &

\—| strikeReference |B—C 0 |E|—|

Eh|

The strike of a credit default swap option or credit swaption when expressed in reference to the spread ofthe underlying
swap (ypical practice inthe case of single name swaps).

(D FixedRateReference j

Schema Component Representation
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<xsd: conpl exType nane="CreditOptionStrike">
<xsd: choi ce>
<xsd: el ement nanme="spread" type=" xsd:decinal "/>
<xsd: el ement nanme="price" type=" xsd:decimal "/>
<xsd: el ement nanme="strikeReference" type=" FEix feren ">
</ xsd: choi ce>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name DeliverableObligations

Used by (from the same schema document) Complex Type PhysicalSettlementTerms
Abstract no

XML Instance Representation

<...>

<accruedl nterest> </ accruedl nterest>

"I ndi cates whether accrued interest is included (true) or not gfal se). For cash settlenent this specifies whether quotations should be obtained inclusive
or not of accrued interest. For physical settlenent this specifies whether the buyer should deliver the obligation with an outstanding principal balance
that includes or excludes accrued interest. |SDA 2003 Term I nclude/Exclude Accrued Interest’

<cat egor y> </ cat egor y>

‘Used in both obligations and deliverable obligations to represent a class or type of securities which apply. |SDA 2003 Term Obligation
Cat egory/ Del i verabl'e Obligation Category'

<not Subor di nat ed> </ not Subor di nat ed>

"An obligation and deliverable obligation characteristic. An obligation that ranks at |east equal with the nost senior Reference Cbligation in priority
of paynent SO[) Idf no [Ij?eference Ooligation is specified in the related Confirmation, the obligations of the Reference Entity that are senior. ISl 2003
Term Not Subordinate

<speci fi edCurrency> </ speci fi edCurrency>
"An obl i gat ion and deliverable obligation characteristic. The currency or currencies in which an obligation or deliverable obligation nust be payable.
| SDA 2003 Term Specified Currency'

<not Sover ei gnLender > </ not Sover ei gnLender >
' An obligation and deliverable obligation characteristic. Any obligation that is not primarily (majority) owed to a Sovereign or Supranational
Organi zation. | SDA 2003 Term Not Sovereign Lender'

<not Donesti cCurrency> </ not Donest i cCurrency>

"An obligation and deliverable obligation characteristic. Any obligation that is payable in any currency other than the donmestic 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 rel evant reference entity is organised, if the reference entity is not a sovereign. |SDA 2003 Term Not
Donesti c Currency’

<not Donest i cLaw> </ not Donest i cLaw>

"An obligation and deliverable obligation characteristic. If the reference entity is a Sovereign, this neans any obligation that is not subject to the
laws of the reference entity. If the reference entity is not a sovereign, this means any obllgatlon that is not subject to the laws of the jurisdiction
of the reference entity. |SDA 2003 Term Not Domestic Law

<listed> </listed>

"An obligation and deliverable obligation characteristic. Indicates whether or not the obligation is quoted, listed or ordinarily purchased and sold on
an exchange. | SDA 2003 Term Listed’

<not Cont i ngent > </ not Cont i ngent >

"A deliverable obligation characteristic. In essence Not Contingent neans the repaynent of principal cannot be dependant on a formula/index, i. to

prevent the risk of being delivered an instrument that nmay never pay any elenent of principal, and to ensure that the obligation is int er est bearl ng (on
a regul ar schedule). |SDA 2003 Term Not Contingent'

<not Donesti cl ssuance> </ not Donest i cl ssuance>

"An obligation and deliverable obligation characteristic. Any obligation other than an obligation that was intended to be offered for sale primarily in
the donestic narket of the relevant Reference Entity. This specifies that the obligation nust be an internationally recognized bond. |SDA 2003 Term Not
Donestic | ssuance'

<assi gnabl eLoan> </ assi gnabl eLoan>
" A deliverable obligation characteristic. A loan that is freely assignable to a bank or financial institution without the consent of the Reference Entit
or the guarantor, if any, of the loan (or the consent of the applicable borrower if a Reference Entity is guaranteeing the |oan) or any agent. |SDA 200

Term Assignabl e Loan'

<consent Requi r edLoan> </ consent Requi r edLoan>

"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. |SDA 2003 Term Consent Required Loan'

<di rect LoanParti ci pati on> </ directLoanParti ci pati on>

"A deliverable obligation characteristic. Aloan with a partici Patlon 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 speC|f|ed share in any paynents due’
under the relevant |oan which are received by the participation seller. |1SDA 2003 Term Direct Loan Participation'
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<transferabl e> </transferabl e>

"A deliverable obligation characteristic. An obl i gat
restrictions. |SDA 2003 Term Transferable'

<maxi munmvat uri ty>

"A deliverabl e obligation characteristic.
specified. |SDA 2003 Term Maxi num Maturit

</ maxi munMat urity>
Ap obl i gat
y

</ accel er at edOr Mat ur ed>
An obl i gat

<accel er at edOr Mat ur ed>
"A deliverable obligation characteristic.

is due to be repaid as a result of an acceleration clause.

<not Bear er > </ not Bear er >

"A deliverable obligation characteristic. Any obli
security/delivery provisions that can potentially

<ful | Fai t hAndCr edi t GoLi abi lity>

ion that is transferable to institutional investors w thout any contractual, statutory or regulatory

ion that has a remamining maturity from the Physical Settlenent Date of not greater than the period

ion at time of default is due to mature and due to be repaid, or as a result of downgrade/bankruptcy
| SDA 2003 Term Accel erated or Matured'

ation that is not a bearer instrunent. This applies to Bonds only and is meant to avoid tax, fraud and

e associated with Bearer Bonds. |SDA 2003 Term Not Bearer'

</ful |l Fai t hAndCredi t CoLi abi | i ty>

"An obligation and deliverable obligation characteristic. Defined in the I SDA published additional provisions for U S. Minicipal as Reference Entity.
| SDA 2003 Term Full Faith and Credit Cbligation Liability'

</ gener al FundQbl i gati onLi abi lity>
" An obli gatl on and deliverable obligation characteristic. Defined in the |SDA published additional provisions for US. Minicipal as Reference Entity.
| SDA 2003 Term General Fund Obligation Liability'
<revenueObl i gati onLi ability> </revenueCbl i gationLi ability>
"An obligation and deliverable obligation characteristic. Defined in the I SDA published additional provisions for US. Minicipal as Reference Entity.
| SDA 2003 Term Revenue Obligation Liability'

<i ndi rectLoanPartici pati on>

"1 SDA 1999 Term Indirect Loan Participation. NOTE:

<excl uded> </ excl uded>

"Afree format string to specify any excluded obli

obligations or deliverable obligations. |ISDA 2003

<ot hRef erenceEnt i t yObl i gati ons>

' This el ement

is used to spemfx_ any ot her
specified free-form |SDA 2003 Te

: <gener al Fundbl i gati onLi abi | i ty>
rm O her

ations or
erm Excluded Obligations/

</indirectLoanParticipation>

Only applicable as a deliverable obligation under |SDA Credit 1999.'

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

cluded Deliverable Qoli gatl ons'

</ ot hRef erenceEnti tyCbl i gati ons>

obligations of a reference entity in both obligations and deliverable obligations.
Obligations of a Reference Entity'

The obligations can be

[ ]
0.1

EhH accruedinterast T._-DL
0.1

(02— { &= |

Indicates whether accrued interestis included (true) or not false). For cash settlerment this specifies whether quotations
should be obtained inclusive or not of accrued interest. Far physical settlement this specifies whether the buyer should
deliver the obligation with an outstanding principal halance thatincludes or excludes accrued interest 1ISDA 2003 Term:
Include/Exclude Accrued Interest

V boolean &

Used in both obligations and deliverahle ohligations to represent a class or type of securities which apply. [SDA 2003
Term: Ohligation CategoryDeliverahle Ohligation Category

(¥

OhligationCategoryEnum j

notSubordinated |2
0.1

specifiedCurrency |
0.1
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notDomesticCurrency |
0.1

notDomesticLaw (B
0.1

0.1

notContingent |E
0.1

notDomesticlssuance |E
0.1

assignahleLoan (&
0.1

consentRequiredloan (&
0.1

(e (0o F |

(0 Ja—{ 5=y |

D Empty J&

or Supranational Organization. 1ISDA 2003 Terrm: Mot Sowereign Lender

notSovereignLender -—[-I—-Eh_ An ohligation and deliverable ohligation characteristic. Any obligation thatis not primarily {majority) owed to a Sovereign
0.1

m EL An ohligation and deliverable ohligation characteristic. Any obligation that is payahle 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, ifthe reference entity is a sovereign, ar ¢b) the jurisdiction inwhich the relevant reference entity is
arganised, ifthe reference entity is not a sovereign. ISDA 2003 Term: Mot Domestic Currency

(D NotDomesticCurrencyj

(0 ]s—{F]= |

An obligation and deliverable obligation characteristic. If the reference entity is 2 Sovereign, this means any obligation
that i= not subjectto the laws of the reference entity. Ifthe reference entity is not a sovereign, this means any ohligation
that is not subjectto the laws of the jurisdiction of the reference entity. 1ISDA 2003 Term: Mot Domestic Law

An obligation and deliverable obligation characteristic. Indicates whether or not the obligation is quoted, listed or
ardinarily purchased and sold on an exchange. |1SDA 2003 Term: Listed

m E|—|_ Adeliverable obligation characteristic. In essence Mot Contingent means the repayment of principal cannot be
dependant on a formulafindey, 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), 1ISDA 2003 Term: Mot Contingent

m E|—|_ An obligation and deliverable obligation characteristic. Any obligation other than an obligation thatwas intended to he

offered for sale primarily in the domestic market ofthe relevant Reference Entity, This specifies thatthe ohligation must
be an internationally recognized bond. ISDA 2003 Term: Mot Domestic lssuance

Adeliverable obligation characteristic, A loan that is freely assignable to a bank or financial institution without the consent
ofthe 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)y or any agent. ISDA 2003 Term: Assignahle Loan

(O PCDeliverableObligationCharac )l

m E|—|_ A deliverahle obligation characteristic. A loan that is capahble of heing assigned with the consent of the Reference Entity

or the guarantar, if any, ofthe loan or any agent. 1ISDA 2003 Term: Consent Reguired Loan

(O PCDeliverableObligationCharac )8l

—| directLoanParticipation |I—‘—-I—-E|—|J A deliverable obligation characteristic. A loan with a participation agreement wherehy the buyer is capable of creating, or

pracuring the creation of, a contractual right in favour of the seller that provides the seller with recourse to the patticipation
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seller for a specified share in any payments due under the relevant loan which are received by the padicipation seller.
ISDA 2003 Term: Direct Loan Pardicipation

[ LoanParticipation

transferahle (B m E|—|_ Adeliverable obligation characteristic. An obligation that is transferahle to institutional investars without any contractual,
0.1

statutory or regulatary restrictions. 1504 2003 Term: Transferahle

= m E|—|_ A deliverable obligation characteristic. An obligation that has a remaining maturity from the Physical Settlement Date of
0.1

not greater than the period specified. 1ISDA 2003 Terrm: Maximum Maturity

acceleratedOrMatured |E m E|—|_ Adeliverable obligation characteristic. An obligation at time of default is due to mature and due to be repaid, oras a
0.1

result of downgrade/hankruptey is due to be repaid as a result of an acceleration clause. ISDA 2003 Term: Accelerated or
Matured

meantto avoid tax, fraud and security'delivery provisions that can potentially be associated with Bearer Bonds. 1SDA 2003
Terrm: Mot Bearar

—MTI—-I}I_ A deliverable obligation characteristic, Any obligation that is not a bearer instrument. This applies to Bonds only and is
0.1

D Empty JE
% E|—_| fullFaithAndCreditOhLiahility | E|—|_ An ohligation and deliverable ohligation characteristic. Defined in the ISDA published additional provisions for U.S.
Municipal as Reference Entity. ISDA 2003 Terr: Full Faith and Cradit Obligation Liakility
0.1
D Empty |E
—| generalFundObligationLiability | I—-E|—|_ An ohligation and deliverahle obligation characteristic. Defined in the 1ISDA published additional provisions for U.5.
Municipal as Reference Entity. ISDA 2003 Term: General Fund Obligation Liahility
D Empty |E
\—| revenueChligationLiahility | I—-El—l_ An obligation and deliverable ohligation characteristic. Defined in the ISDA published additional provisions for U.5.
Municipal as Reference Entity. ISDA 2003 Term: Revenue Ohligation Liahility
D Empty JE
—| indirectLoanParticipation |D [ﬂ] E =) I ISDA 1998 Term: Indirect Loan Paricipation. NOTE: Only applicable as a deliverable obligation under ISDA Credit 1993,
0.1
O LoanParticipation
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excIugen

ST L

ATHEE TOFMET STNNG 10 SPeCcTy any exciuded OnIGatons oF delveranie opligatons, as e case may ne, 0TTNe reTerence
entity or excluded types of ohligations or deliverable obligations. ISDA 2003 Terrm: Excluded Ohligations/Excluded
Deliverahle Ohligations

othReferenceEntityOhligations | =
0.1

Schema Component Representation

This elernent is used to specify any other obligations of a reference entity in hoth ohligations and deliverable obligations.
The obligations can he specified free-farm. 104 2003 Term: Other Ohligations of a Reference Entity

& B |

<xsd: conpl exType nane="Deliverabl eCbligations">
<xsd: sequence>

<xsd: el ement name="ful | Fai thAndCredi t GoLi ability" type=" Enpty "/>

<xsd: el ement nane="general Fundbl i gationLiability"

<xsd: el ement name="revenueObligationLiability" type=" Enpty "/>
</ xsd: choi ce>

<xsd: el ement nane="excluded" type=" xsd:string " mnCccurs="0"/>
<xsd: el enent nane="ot hRef erenceEntityCbligations" type=" xsd:string "
</ xsd: sequence>
</ xsd: conpl exType>

<xsd: el ement nane="accruedl nterest" type=" xsd:boolean " m nCccurs="0"/>

<xsd: el enent nane="category" type=" CbligationCategoryEnum " ni nCccurs="0"/>

<xsd: el enent nane="not Subordi nated" type=" Enpty " m nCccurs="0"/>

<xsd: el ement nanme="specifiedCurrency" type=" ifi rr " mnCccurs="0"/>

<xsd: el ement nane="not Soverei gnLender" type=" " mnCccurs="0"/>

<xsd: el enent nane="not Donmesti cCurrency" type=" NotDonesticCurrency " minCccurs="0"/>
<xsd: el ement nane="not Donesti cLaw' type=" Enpty " m nCccurs="0"/>

<xsd: el ement name="listed" type=" Enpty " minCccurs="0"/>

<xsd: el ement nane="not Contingent" type=" Enpty " m nCccurs="0"/>

<xsd: el ement name="not Donesti cl ssuance" type=" Enpty " minQccurs="0"/>

<xsd: el ement nane="assi gnabl eLoan" type=" i i i " mnCccurs="0"/>
<xsd: el enent nane="consent Requi redLoan" type=" PCDeliverabl eOligationCharac " mi nCccurs="0"/>
<xsd: el enent nane="directLoanParticipation" type=" LoanParticipation " m nQccurs="0"/>
<xsd: el enent nane="transferable" type=" Enpty " m nCccurs="0"/>

<xsd: el enent nane="nmaxi munvaturity" type=" Period " minCccurs="0"/>

<xsd: el ement nane="accel eratedO Matured" type=" " mnCccurs="0"/>

<xsd: el ement nanme="notBearer" type=" Enpty " minCccurs="0"/>

<xsd: choi ce m nCccurs="0">

type=" Enpty "/>

<xsd: el enent nane="indirectLoanParticipation" type=" LoanParticipation

m nCccurs="0"/>

m nCccurs="0"/>
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XML Schema Documentation - Complex Type DeprecatedScheduledTerminationDate

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name DeprecatedScheduledTerminationDate
Used by (from the same Complex Type GeneralTerms
schema document)

Abstract no

Documentation DEPRECATED

XML Instance Representation

L !
/ <adj ust abl eDat e> </ adj ust abl eDat e>
</...> -

Schema Component Representation

<xsd: conpl exType nane="Deprecat edSchedul edTer m nati onDate" deprecated="true"
deprecat edReason="The intent is to nmake the schedul edTerm nati onDate of type
Adj ust abl eDat e2 and renove the adjustabl eDate node. The current contai ner doesn't give
any value since the choice with relative date was renoved. ">

<xsd: sequence>

<xsd: el enent nane="adj ust abl eDate" type=" AdjustablebDate2 "/>

</ xsd: sequence>

</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type EntityType

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < EntityType (by extension)

Sub-types: None

Name EntityType

Used by (from the same Complex Type ReferencePair

schema document)

Abstract no

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

XML Instance Representation

I<. ..
' entityTypeSchenme=" ">

(O Entityrype Ja— ) |2— E—| Defines a cading scheme ofthe entity types defined in the I1SDA First to Default documentation.
EI—( 4[> extends: Schemej i@ entityTypeScheme

Schema Component Representation

<xsd: conpl exType nanme="EntityType">
<xsd: si npl eCont ent >
<xsd: extension base=" Schene ">
<xsd:attribute nane="entityTypeSchene" type=" xsd:anyURl "
defaul t="http://ww. f pm . org/ codi ng-schene/entity-type"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Feel eg

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Leg < FeelLeg (by extension)

Sub-types: None

Name Feeleg

Used by (from the same Complex Type CreditDefaultSwap

schema document)

Abstract no

XML Instance Representation

<

4 ">

<initial Paynent > </initial Paynent >

"Specifies a single fixed paynent that is payable by the payer to the receiver
on the initial payment date. The fixed paynent to be paid is specified in terns
of a known currency anount. This elenment 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 paynent is to be nade from Buyer
to Seller the feelLeg/singl ePaynent structure nust be used.'

<si ngl ePaynent > </ si ngl ePaynent >

'Specifies a single fixed amount that is payable by the buyer to the seller on
the fixed rate payer paynent date. The fixed anpunt to be paid is specified in
terns of a known currency anount.'

<peri odi cPaynent > </ peri odi cPayment >

' Specifies a periodic schedule of fixed anpbunts that are payable by the buyer
to the seller on the fixed rate payer paynent dates. The fixed ampbunt to be
paid on each paynent date can be specified in terns of a known currency anount
or as an anount calculated on a fornula basis by reference to a per annum fi xed
rate. The applicabl e busi ness day convention and busi ness day for adjusting any
fixed rate payer paynent date if it would otherwise fall on a day that is not a
busi ness day are those specified in the dateAdjustnents element within the
gener al Terns conponent. | SDA 2003 Term'

<mar ket Fi xedRat e> </ mar ket Fi xedRat e>

"This optional element contains the credit spread (\"fair value\") at which the
trade was executed. Unlike the fixedRate, the narketFi xedRate varies over the
life of the product depending on market conditions. The marketFi xedRate is the
price of the product as quoted by tradi ng desks.'

<payment Del ay> </ paynent Del ay>

"Applicable to CDS on MBS to specify whether paynment delays are applicable to
the fixed Anmobunt. RMBS typically have a paynent delay of 5 days between the
coupon date of the reference obligation and the paynent date of the synthetic
swap. CMBS do not, on the other hand, with both paynent dates being on the 25th
of each nonth.'

<initial Points> </initial Points>

"An optional element that contains the up-front points expressed as a
percentage of the notional. An initialPoints value of 5% would be represented
as 0.05. The initialPoints elenent is an alternative to narketFi xedRate in
quoting the traded |level of a trade. The initialPoints is one of the itens that
are factored into the initial Payment calculation and is payable by the Buyer to
the Seller. Note that initial Points and market Fi xedRate may both be present in
the same docunent when both inplied values are desired.'
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<quot ati onStyl e> </ quot ati onStyl e>

"The type of quotation that was used between the trading desks. The purpose of
! this element is to indicate the actual quotation style that was used to quote
' this trade which may not be apparent when both narketFi xedRate and

: initialPoints are included in the document. \Wen quotationStyle is &

‘ €7 Poi nt sUpFront &€™ the initial Points el enent shoul d be popul ated. Wen
quotationStyle is a€ TradedSpreada€™ the narket Fi xedRate el enent shoul d be

popul at ed.
<l...>
G AN
El—( (D extends: Leg JEH—{( ~a== )EH— initialPayment |&

0.1

—| singlePayment |

0.

—| petiodicPayment |
0.1

—| marketFixedRate |

0.1
paymentDelay
0.1
initialPoints
0.1
fquotationStyle
0.1
— @ id
M

Schema Component Representation

<xsd: conpl exType nane="FeelLeg">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Leg ">
<xsd: sequence>
<xsd: el enent nanme="initial Paynment" type=" lnitialPayment " m nCccurs="0"/>
<xsd: el emrent nanme="si ngl ePaynent" type=" SinglePaynment " m nCccurs="0"
maxCccur s="unbounded"/ >
<xsd: el enent nane="periodi cPaynment" type=
<xsd: el ement nanme="mar ket Fi xedRate" type=" xsd:decimal " m nCccurs="0"/>
<xsd: el ement nane="paynent Del ay" type=" xsd: boolean " m nCccurs="0"/>
<xsd: el enent nanme="initial Points" type=" xsd:decimal " m nCccurs="0"/>
<xsd: el ement nanme="quotationStyle" type=" QuotationStyl eEnum "
m nCccurs="0"/>
</ xsd: sequence>
<xsd:attribute name="id" type=" xsd:ID " use="optional"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Peri odi cPaynent " m nCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FixedAmountCalculation

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name FixedAmountCalculation

Used by (from the same schema document) Complex Type PeriodicPayment
Abstract no

XML Instance Representation

L.
<cal cul ati onAnount > </ cal cul ati onAmount >

' The notional anpunt used in the calculation of fixed anpunts where an amount is calculated on a formula basis, i.e. fixed amount = fixed
H rate payer calculation ambunt x fixed rate x fixed rate day count fraction. |SDA 2003 Term Fixed Rate Payer Cal cul'ation Amount H
<fi xedRat e> </ fixedRat e>
! ' The calculation period fixed rate. A per annumrate, expressed as a decinmal. A fixed rate of 5% would be represented as 0.05."' !
<dayCount Fracti on> </ dayCount Fracti on>
! ' The day count fraction. |SDA 2003 Term Fixed Rate Day Count Fraction.' !
<l >
g g g g S g g g gy B
Diagram

(O FixedamountCalculation JE——{ === JE—| caleulationsmount |

01 fixed amount = fixed rate payer calculation amount x fixed rate x fixed rate day count fraction. ISDA 2003 Term: Fixed Rate
h Payar Calculation Armant.

The notional amount used in the calculation of fixed amounts where an amount is calculated on a formula basis, ie.

(D CalculatiunAmuuntj

|:| FixedRate @

| dayCountrraction |Er— [ |B—— & |E—— The day count fraction. 1SD4 2003 Terr: Fixed Rate Day Count Fraction.
0.1

O DawCountFraction

—{ fedRate |B—C EH__ | The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be represented as
: 0.05

Schema Component Representation

<xsd: conpl exType nane="Fi xedAnpunt Cal cul ati on">
<xsd: sequence>
<xsd: el ement nanme="cal cul ati onAnpbunt" type="
<xsd: el enent name="fixedRate" type=" FEixedRate "/>
<xsd: el enent nanme="dayCount Fraction" type=" DayCountFraction
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

m nCccurs="0"/>
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Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FixedRate

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: xsd:decimal < FixedRate (by extension)

Sub-types: None

Name FixedRate

Used by (from the same schema Complex Type EixedAmountCalculation

document)

Abstract no

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

be represented as 0.05.

XML Instance Representation

EH | The calculation period fixed rate. A per annum rate, expressed as a decimal. Afixed rate of 5% would be represented as
0.0s,

I(D FixedRate | 0 |=—

EI—(<][> E}dends:xsd:decimal)

Schema Component Representation

<xsd: conpl exType nane="Fi xedRate" >
<xsd: si npl eCont ent >
<xsd: extensi on base=" xsd:decinal ">
<xsd:attribute name="id" type=" xsd:ID " use="optional"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FixedRateReference

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Reference < FixedRateReference (by extension)
Sub-types: None

Name FixedRateReference

Used by (from the same Complex Type CreditOptionStrike
schema document)

Abstract no

XML Instance Representation

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Fi xedRat eRef erence" >
<xsd: conpl exCont ent >
<xsd: extensi on base=" Reference ">
<xsd:attribute name="href" type=" xsd:|DREF " use="required"
reference="Fi xedRate"/ >
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FloatingAmountEvents

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name FloatingAmountEvents

Used by (from the same schema document) Complex Type ProtectionTerms
Abstract no

XML Instance Representation

<>

! <fail ureToPayPri nci pal > </ fail ureToPayPri nci pal >

1 "A floating rate paynent event. OorresEonds to the failure by the Reference Entity to pay an expected principal anmount or the payment of an
actual principal anount that is |less than the expected principal amount. |1SDA 2003 Term Failure to Pay Principal."'

i <interestShortfall> </interestShortfall>

H "A floating rate paynent event. Wth respect to any Reference Obligation Payment Date, either (a) the non-payment of an Expected Interest

H Amount  or ?b) the paynent of an Actual Interest Anmbunt that is |ess than the Expected Interest Ampunt. |SDA 2003 Term Interest Shortfall."'
i <writedown> </ writedown>

H WA flgati ng rate paynent event. Results fromthe fact that the underlyer wites down its outstanding principal anpunt. |SDA 2003 Term

. itedown.’

<i npli edWitedown> </inpliedWitedown>

! "A floating rate paynent event. Results fromthe fact that |osses occur to the underlying instrunents that do not result in reductions of the
! out standi ng principal of the reference obligation.'

<f | oat i ngAmount Pr ovi si ons> </ f1 oati ngAnpunt Provi si ons>

: ' Specifies the floating anpunt provisions associated with the floati ngAmount Events.'

<addi ti onal Fi xedPaynent s> </ addi ti onal Fi xedPaynent s>

"Specifies the events that will give rise to the paynment a additional fixed paynments.'

f</ .>

Diagram

file:///C|/Users/dcauthen/FpM L/spec/fpml-4-9-3-|cwd- 1/html/schemaRef/fpml-cd-4-9.xsd.html_type_FloatingAmountEvents.html[11/24/2010 12:36:26 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Empty.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Empty.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Empty.html

XML Schema Documentation - Complex Type FloatingAmountEvents

the payment of an actual principal amount that is 1ess than the expected principal amount. ISDA 2003 Term: Failure to Pay
Principal.

oalngAmounievents u—a-u-a ailureToPayPrincipa 0alng rate payment eventl. Lorresponds [0 the Tallure Y the Reference N 10 pay an expected principal amount or
[ Floatinga tEvent [ failureToPayP | Afloati t t tC s to the failure by the Ref Entity t ted principal t

I:| Ernpty JE

Expected Interest Amount or (b) the payment of an Actual Interest Amount that is less than the Expected Interest Amount.
150A 2003 Term: Interest Shortfall.

interestShortfall »E-D—ul}l_ A floating rate payment event. With respect to any Reference Obligation Payment Date, either (3) the non-payment of an
0.1

D InterestShortFall JE

—| writedown | L[;l] |E|—|_ Afloating rate payment event. Results from the fact that the underlyer writes down its outstanding principal amount. 1ISDA
oA 2003 Term: YWritedown.
] Empty
—| impliedWritedown | Iﬂ] |E|—|_ Afloating rate pavment event. Results from the fact that losses occur to the underlying instruments that do not resultin
0 reductions ofthe outstanding principal of the reference obligation.
] Empty
—| floatingAmountProvisions | E|—| ‘ |E|—{ Specifies the floating amount provisions associated with the floatingAmountEvents.

0.1

(D FlaatingAmountProvisions jl

\—| additionalFixedPayments |D I |L|] |D = I Specifies the events that will give rise to the payment a additional fixed payments.
0.1 L

(O AdditionalF ixedPayments )&l

Schema Component Representation

<xsd: conpl exType nanme="Fl oati ngAnount Events" >
<xsd: sequence>
<xsd: el ement nanme="failureToPayPrincipal" type=" Enpty
<xsd: el ement nane="interestShortfall" type="
<xsd: el enent nanme="witedown" type=" Enpty "
<xsd: el ement nane="inpliedWitedown" type=" Enpty
<xsd: el ement nane="fl oati ngAnount Provi si ons" type="
<xsd: el enent nane="addi ti onal Fi xedPaynents" type="
</ xsd: sequence>
</ xsd: conpl exType>

m nCccurs="0"/>

" mnCccurs="0"/>
m nCccurs="0"/>
" mnCccurs="0"/>
i " mnCccurs="0"/>
m nCccurs="0"/>

Addi ti onal Fi xedPaynment s

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type FloatingAmountProvisions

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name FloatingAmountProvisions

Used by (from the same schema document) Complex Type EloatingAmountEvents
Abstract no

XML Instance Representation

V<>

<WACCapl nt er est Provi si on> </ WACCapl nt er est Provi si on>

! "As specified by the | SDA Supplenment for use with trades on nortgage-backed securities, \"WAC Cap\" neans a wei ghted average coupon or wei ghted
presence of the elenment signifies that the provision is applica

! CMBS and not applicable in case of RMVBS trades.'

<st epUpPr ovi si on> </ st epUpPr ovi si on>

standpoint, this provision is typically applicable in the case of RVBS and not

E</, >

Diagram

(I:l FIUatingAmounthvisions)EI—(-—-—-—-)B——' WAC CaplnterestProvision | m =

0.1

average rate cap provision (however defined in the Underlying Instruments) of the Underlying Instrunents that limts, increases or decreases the
interest rate or Interest entitlenent, as set out in the Und_erlgl ng Instrunents on the Effective Date without regard to any subsequent anendment The
le. From a usage standpoint, this provision is typically applicable in the case of

"As specified by the | SDA Standard Terns Supplenment for use with trades on nortgage-backed securities. The presence of the el enent signifies that
the provision is applicable. If applicable, the applicable step-up terns are specified as part of that |SDA Standard Terms Supplenent. From a usage
i i i i i applicable in case of CMBS trades.'

As specified by the ISDA Supplerment for use with trades on mortgage-backed securities, "WAC Cap” means a weighted
average coupon orweighted average rate cap provision thowever defined in the Underlying Instruments) of the Underlying
Instruments that limits, increases or decreases the interest rate or interest entitlernent, as set outin the Uinderlying
Instruments on the Effective Date without regard to any subseguent amendment The presence of the element signifies thaf
the provision is applicahle. From a usage standpoint, this provision is typically applicable inthe case of CMBS and naot
applicable in cage of RMES trades.

0.1

steplpProvision |2 m = IS} EIL As specified by the I1SDA Standard Terms Supplement for use with trades oh mortgage-hacked securities. The presence

ofthe element signifies that the provigion is applicable. If applicable, the applicable step-up terms are specified as part of
that ISDA Standard Terms Supplement. From a usage standpaint, this provision is typically applicable in the case of
RMBS and not applicable in case of CMES trades.

Schema Component Representation

<xsd: conpl exType nane="Fl oati ngAmount Provi si ons" >
<xsd: sequence>
<xsd: el ement nane="WACCapl nt er est Provi si on" type=" m nCccurs="0"/>
<xsd: el enent nanme="stepUpProvision" type=" Enpty " minQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type General Terms

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name GeneralTerms

Used by (from the same schema document) Complex Type CreditDefaultSwap
Abstract no

XML Instance Representation

g
<ef fectiveDat e>

'"The first day of the termof the trade. This day may be subject to adjustment in accordance with a business day convention. |SDA 2003 Term

Ef fective Date.'

<schedul edTer ni nat i onDat e>
' The schedul ed date on which the credit protection will |apse. May be specified as an adjusting or non-adjusting date or alternatively as a
period offset fromthe effective date. |ISDA 2003 Term Scheduled Term nation Date. The construct has been adjusted as part of the 4.3 rel ease
to renove the choice with the relativeDate which was of type Interval. As part of the version5 the intent is to make the

schedul eTer mi nati onDat e of

<sel | er Part yRef er ence>

'The seller of the credit

<buyer Part yRef er ence>
' The buyer of the credit

<dat eAdj ust ment s>

"1 SDA 2003 Terns: Business Day and Business Day Convention.'
<r ef erencel nformati on>
'This element contains all the terms relevant to defining the reference entity and reference obligation(s).'

<i ndexRef er encel nf or mati on> </ i ndexRef er encel nf or mati on>
"This element contains all the terms relevant to defining the Credit Defaul t Swap |ndex.'

<basket Ref er encel nf or mati on> </ basket Ref er encel nf or mat i on>
"This element contains all the terms relevant to defining the Credit Default Swap Basket.'

<addi ti onal Ter m>

'"This elenent is used for

<substitution> </ substitution>
'Presence of this el enent

<nodi fi edEqui tyDel i very>

' Presence of this el enment

protection. |SDA 2003 Term Fixed Rate Payer.'

</ effectiveDate>

</ schedul edTer nmi nat i onDat e>

type Adjustabl eDate2 and renove the adjustabl eDate node."

</ sel | er Part yRef er ence>
protection. |SDA 2003 Term Floating Rate Payer.'

</ buyer Par t yRef er ence>

</ dat eAdj ust ment s>

</ ref erencel nf or mat i on>

</ addi ti onal Ter n»
representing information contained in the Additional Ternms field of the 2003 Master Credit Derivatives confirm'

indicates that substitution is applicable.’

</ modi fi edEqui tyDel i very>
indicates that nodified equity delivery is applicable.’

effectiveDate | I} |E|—{

EH | Thefirstday of the terrm ofthe trade. This day may be subjectto adjustrnent in accordance with a business day

convention. 1SDA 2003 Term: Effective Date.

[ AdjustableDate2

0.1

scheduledTerminationDate |EH—| n |EI—| EF |E|-| | The scheduled date on which the credit protection will lapse. May be specified as an adjusting or non-adjusting date or
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alternatively as a period offset from the éffecti\re date. ISDA QDDSVTerm; Scheduled Tern’]inatin?] Date. Thé consdtruct has
heen adjusted as part of the 4.3 release to remove the choice with the relativeDate which was of type Interval. As part of
the warsions, the intent is to make the scheduleTerminationDate of type AdjustableDate and remove the adjustahleDate
naode.

(D DeprecatedScheduledTerminationDate j

= I@|.—.
= | =

—{ sellerPartyReference

=

I The seller ofthe credit protection. 1S0DA 2003 Term: Floating Rate Payer,

(O ParyorTradesideReterence J&

51— 0 Jo—

] buyerParyReterence

& |2

I The buyer ofthe credit protection. ISDA 2003 Term: Fixed Rate Payer.

(D ParyrTradeSideRefarence j

—{ datefdjustments |D I Lﬂ] |D I |D

1 1504 2003 Terms: Business Day and Business Day Comvention.

0.1

(D BusinessDayAdjustments j

L0 =

L& ]

This element contains all the terms relevant to defining the reference entity and reference obligation{s).

E'_—{ referencelnfarmation |DL

(O Referenceinformation J&

—| indexReferenceinformation |

L0 |=—

& |5

This elerent contains all the terrns relevant to defining the Credit DefaultSwap Indes.

(D IndexReferencelnformation j

\—{ hasketReferencelnformation |D I

0 |=— &=

I This element containg all the terms relevant to defining the Credit Default Swap Basket.

(O BasketReferenceinformation )&

B

—] additionalTerm |

0.

0— &

This elernent is used for representing information contained in the Additional Terms field of the 2003 Master Credit
Derivatives confirm.

[ AdditionalTerm

—] substiution |2

Presence ofthis element indicates that substitution is applicable.

0.1

LILBHD | & |e—]

| 0 l=—

] |

5

| modifiedEquityDelivery B

= 1

Presence ofthis element indicates that modified equity delivery is applicable.
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0.1 L ] -

O
m
3
=
=
H

Schema Component Representation

<xsd: conpl exType nane="General Ternms">
<xsd: sequence> . . .
<xsd:el ement nane="effectiveDate" type=" AdjustableDate2 " ninCccurs="0"/>

<xsd: el enent nanme="schedul edTer m nati onDate" type=" i " mnCccurs="0"/>
<xsd: el enent name="sel | erPartyReference" type=" PartyQ TradeSi deReference "/>
<xsd: el ement nanme="buyer PartyReference" type=" PartyQ TradeSi deReference "/>
<xsd: el enent nanme="dat eAdj ustments" type=" Busi nessDayAdjustments " m nQccurs="0"/>
<xsd: choi ce>
<xsd: el ement nanme="referencelnformation" type=" Referencelnformation "/>
<xsd: el ement nane="i ndexRef erencel nformati on" type=" |ndexReferencelnformation "/>
<xsd: el enent nane="basket Ref erencel nformati on" type=" Basket Referencelnformation "/>

</ xsd: choi ce> o o )
<xsd: el enent name="additional Termi' type=" Additional Term " m nOccurs="0" nmaxQccurs="unbounded"/>

<xsd: el ement name="substitution" type=" Enpty " mnCccurs="0"/>
<xsd: el ement nane="nodi fi edEqui tyDelivery" type=" Enpty " minCccurs="0"/>

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

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type IndexAnnexSource

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < IndexAnnexSource (by extension)

Sub-types: None

Name IndexAnnexSource

Used by (from the same Complex Type IndexReferencelnformation
schema document)

Abstract no

XML Instance Representation

<... '
i ndexAnnexSour ceSchene=" "> :

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="I|ndexAnnexSource" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute nane="indexAnnexSour ceSchene" type=" xsd:anyURI
default="http://ww. fpm . org/codi ng- schene/ cdx-i ndex- annex-source"/ >
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < Indexld (by extension)

Sub-types: None

Name IndexId

Used by (from the same Complex Type IndexReferencelnformation , Complex Type
schema document) IndexReferencelnformation

Abstract no

XML Instance Representation

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Indexl d">
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Scheme ">
<xsd:attribute nanme="indexl dSchene" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < IndexName (by extension)

Sub-types: None

Name IndexName

Used by (from the same Complex Type IndexReferencelnformation
schema document)

Abstract no

XML Instance Representation

<... ‘
i ndexNameSchene=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="I|ndexNanme" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute name="i ndexNanmeSchenme" type=" xsd:anyURl "/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conmpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name IndexReferencelnformation

Used by (from the same schema document) Complex Type GeneralTerms

Abstract no

Documentation A type defining a Credit Default Swap Index.

XML Instance Representation

. H
Pid "> ;
' <i ndexNane> </ i ndexNane> :
H 'The nane of the index expressed as a free format string. FpM. does not define usage rules for this element.’ H
<i ndexI d> </i ndexI d>
! "A CDS index identifier (e.g. RED pair code)."’ '
<i ndexl| d> </i ndexl| d>
"A CDS index identifier (e.g. RED pair code).'
<i ndexSeri es> </indexSeri es>
'A CDS index series identifier, e.g. 1, 2, 3 etc.'
<i ndexAnnexVer si on> </ i ndexAnnexVer si on>
'"A CDS index series version identifier, e.g. 1, 2, 3 etc.'
! <i ndexAnnexDat e> </ i ndexAnnexDat e>
H "A CDS index series annex date.' H
i <i ndexAnnexSour ce> </i ndexAnnexSour ce>
H "A CDS index series annex source.' H
<excl udedRef erenceEntity> </ excl udedRef erenceEntity>
! ' Excluded reference entity.' !
<tranche> </tranche>
i 'This elenent contains CDS tranche terns.'
<settledEntityMatrix> </settledEntityMatrix>
'Used to specify the Relevant Settled Entity Matrix when there are settled entities at the time of the trade.'
<>
Diagram

(D IndexReferenceInformationjD LEI] =) _E = I Atype defining a Credit Default Swap Indesx. |

_@E" E-_("""j

indexMame |D L n = E— The name ofthe index expressed a3 a free farmat string. FML does not define usage rules for this element.

O Indextame

[ indexd |E3 0 |2— & |B—] A cDs indexidentifier (e.g. RED pair code).
0.e0 L
O Indexld
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@D indexld |E [EI] = _E = I A CDES indexidentifier (e.q. RED pair code).
O Indexd

indexSeries (=

0.1

0 |= Ef = IACDSindexseriesidentiﬂer,e.g.1,2,39tc.

[ positvelnteger

—]

D 0 |= Ef (= I A CDS index series version identifier, e.g. 1, 2, 3 ete.
0.1
[ positivelnteger

=
o]

Ef (= I ACDS index series annex date.

0.1

indexAnnexDate (B L

[ I ACDE index series annex source.

=
Ay

[rmamoanis Jo—{ 0 Je
0.1 L
O IndexpnnexSaurce

—{ excludedReferenceEntity |D

0 |= Ef (= IEchuded reference entity.
[ LeaalEntity

—]

0..e

=

D =) Ef (= I This element cantains CDS tranche terms.
0.1

=

& _E = I Used to specify the Relevant Settled Entity Matrix when there are settled entities at the time of the trade.

settledEntitybatriz (B
0.1 L

[ settledEntitytdatrix

Schema Component Representation

<xsd: conpl exType nane="1ndexRef erencel nformation">
<xsd: sequence>
<xsd: choi ce>
<xsd: sequence>

<xsd: el ement name="indexNane" type=" |ndexName "/>
<xsd: el ement name="indexld" type=" [ndexld " m nCccurs="0" naxCccurs="unbounded"/>

</ xsd: sequence>
<xsd: sequence>
<xsd: el enent nane="indexld" type=" lndexld " maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el ement nanme="indexSeries" type=" xsd:positivelnteger
<xsd: el enent nane="i ndexAnnexVersion" type=" xsd:positivelnteger

m nCccurs="0"/>
" mnQccurs="0"/>
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<xsd: el enent nane="indexAnnexDate" type=" xsd:date m nCccurs="0"/>

<xsd: el enent nane="i ndexAnnexSource" type=" |ndexAnnexSource " mi nCccurs="0"/>

<xsd: el ement name="excl udedRef erenceEntity" type=" LegalEntity " mi nQccurs="0" maxQccurs="unbounded"/>
<xsd: el ement name="tranche" type=" Tranche " m nCccurs="0"/>

<xsd: el ement nanme="settledEntityMatrix" type=" | edEnt i rix " mnCccurs="0"/>

</ xsd: sequence>
<xsd:attribute nane="id" type=" xsd:ID "/>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Initial Payment

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: PaymentBase < InitialPayment (by extension)
Sub-types: None

Name InitialPayment

Used by (from the same Complex Type Eeeleg

schema document)

Abstract no

XML Instance Representation

i<, ‘
vid=" xs "> i
<payer Part yRef er ence> </ payer Part yRef erence>
‘ "Areference to the party responsible for making the paynments defined by this '
structure.'
<recei ver Part yRef erence> </ receiverPartyReference>
"Areference to the party that receives the paynments corresponding to this
! structure.’ !
<adj ust abl ePaynent Dat e> </ adj ust abl ePaynent Dat e>
"A fixed paynent date that shall be subject to adjustment in accordance with
' the applicabl e business day convention if it would otherwise fall on a day that '
' is not a business day. The applicabl e business day convention and busi ness day :
‘ are those specified in the dateAdjustnents element within the general Terns ‘
conponent . '
<adj ust edPaynent Dat e> </ adj ust edPaynent Dat e>
' The adjusted paynent date. This date should already be adjusted for any
' appl i cabl e busi ness day convention. This conmponent is not intended for use in '
! trade confirmation but may be specified to allow the fee structure to al so !
' serve as a cashflow type conponent.' '
 <paynent Amount > </ paynent Anount >
"A fixed paynent anount.'’
<l e
Diagram
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XML Schema Documentation - Complex Type Initial Payment

(I:l InitialPaymentjEl—( <[> extends: PaymentBase :IEI—

—

PayerReceiver.mudel

—| adjustablePaymentDate |
0.1

—| adjustedPaymentDate |
0.1

\—| pavmentamaount |

(I:I PaymentBase j

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nanme="Initial Paynent ">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=
<xsd: sequence>
<xsd: group ref="
<xsd: el enment
<xsd: el enent
<xsd: el enent
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

" Paynent Base ">

nanme=" paynent Anount "

type=

Payver Recei ver. nodel "/>
nanme="adj ust abl ePaynent Dat e" type=" xsd:

nanme="adj ust edPaynent Dat e" type=" xsd:date

Money "/ >

d
t

ate " mnCccurs="0"/>
" mnCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type InterestShortFall

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name InterestShortFall

Used by (from the same schema document) Complex Type EloatingAmountEvents
Abstract no

XML Instance Representation

HE H
H <i nterest Shortfall Cap> </interestShortfall Cap> H
' ' Specifies the nature of the interest Shortfall cap (i.e. Fixed Cap or Variable Cap) in the case where it is applicable. |SDA 2003 Term '
! Interest Shortfall Cap.' !
<conpoundi ng> </ conpoundi ng>
H <r at eSour ce> </ r at eSour ce> H
i 'The rate source in the case of a variable cap.'
<> E
Diagram

Eh | Specifies the nature of the interest Shortfall cap (e, Fixed Cap or Variable Cap) in the case where itis applicable. 13DA
2003 Term: Interest Shortfall Cap.

.5_(----)5-—{ interestShortfallCap |T 0 |E|—{

(17 InterestShartfall CapEnum j

= I The rate source in the case of a variahle cap.

\—{ rateSource |D I 0 |D I

0.1

(I:I FlaatingRatelndex)

i

Schema Component Representation

<xsd: conpl exType nanme="InterestShortFall">
<xsd: sequence>

<xsd: el ement nane="interestShortfall Cap" type=" InterestShortfall CapEnum "/>
bo

t
<xsd: el ement nanme="conpoundi ng" type=" xsd: bool ean "/>

<xsd: el enent nanme="rateSource"” type=" FloatingRatelndex " m nOCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type LoanParticipation

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: PCDeliverableObligationCharac < LoanParticipation (by extension)

Sub-types: None

Name LoanParticipation

Used by (from the same Complex Type DeliverableObligations , Complex Type DeliverableObligations

schema document)

Abstract no

XML Instance Representation

___________________________________________________________________________________________________________________________________

>
<partial CashSettl enent> Enpty </partial CashSettl| enent >

" Specifies whether either \'Partial Cash Settlenent of Assignable Loans\',

Settlement of Consent Required Loans\' or \'Partial Cash Settlement of Participations\' is

(a:ﬁpl icable. If this element is specified and Assignable Loan is a Deliverable Obligation
racteristic, any Assignable Loan that is deliverable, but where a non-receipt of Consent

Settl ement Date has occurred, the Loan can be cash settled rather than

If this element is specified and Consent Required Loan is a

i Consent Required Loan that is deliverable,

of Consent by the Physical Settlement Date has occurred, the Loan can

delivered. If this element is specified and Direct

\'Partial Cash

b% t he Physi cal

physi cal ly delivered.
Deliverable Obligation Characterisitc, any but
where a non-recei pt

be cash settled rather than physi call(%

deliverabl e, but where this participation has not
b% the Physical Settlenent Date,
physically delivered."

heé ot been effected (has not come into effect)
the participation can be cash settled rather than

<qual i fyingParticipationSeller>
"1 f
this specifies any requirenents for

</ qualifyingParticipationSeller>

Direct Loan Participation is specified as a deliverable obligation characteristic,

the Qualifying Participation Seller. The requirenents

may be listed free-form

| SDA 2003 Term Qualifying Participation Seller'

Loan Participation is a Deliverable ligation Characterisitic, any Participation that is

ettt ettt et 1

(D LnanParticipatinnjEI—(dl} extends: PCDeIiverahleOingatinnCharacj -—-—HjEI—| gualifvingPaticipationSeller |

0.1

(O PcDeliverableobligationCharat )

Schema Component Representation

<xsd: conpl exType nanme="LoanParti ci pation">
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" PCDeliverabl elbligati onCharac ">
<xsd: sequence>
<xsd: el enent
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

nanme="qual i fyingParticipationSeller" type=" xsd:string " ninCccurs="0"/>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type MatrixSource

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: Scheme < MatrixSource (by extension)
Sub-types: None
Name MatrixSource

Used by (from the same Complex Type SettledEntityMatrix
schema document)

Abstract no

XML Instance Representation

<... :
settl edEntityMatrixSourceSchene=" ">

____________________________________________________________________________________________________________________

Schema Component Representation

<xsd: conpl exType nane="Matri xSource" >
<xsd: si npl eCont ent >
<xsd: ext ensi on base=" Schenme ">
<xsd:attribute nanme="settl edEntityMatri xSourceSchene" type=" xsd:anyURI
default="http://ww. f pm . org/codi ng-schene/ settled-entity-matrix-source"/>
</ xsd: ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.

file:/lIC|/Users/dcauthen/FpM L/spec/fpml-4-9-3-lcwd- 1/html/schemaRef/fpml -cd-4-9.xsd.html_type_MatrixSource.html[11/24/2010 12:36:31 PM]


file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Scheme.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Scheme.html
file:///C|/Users/dcauthen/FpML/spec/fpml-4-9-3-lcwd-1/html/schemaRef/fpml-cd-4-9.xsd.html_type_Scheme.html
http://www.oxygenxml.com/
http://titanium.dstc.edu.au/xml/xs3p

XML Schema Documentation - Complex Type MultipleValuationDates

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: SingleValuationDate < MultipleValuationDates (by extension)
Sub-types: None

Name MultipleValuationDates

Used by (from the same Complex Type ValuationDate

schema document)

Abstract no

XML Instance Representation

<...>
<busi nessDays> xsd </ busi nessDays>

"A nunmber of business days. Its precise meaning is dependant on the context in
which this elenment is used. |SDA 2003 Term Busi ness Day'

<busi nessDaysTher eafter> </ busi nessDaysThereafter>

' The nunmber of business days between successive valuation dates when multiple
val uation dates are applicable for cash settlenent. |SDA 2003 Term Business
Days thereafter'’

<nunber Val uat i onDat es> </ nunber Val uat i onDat es>

"Where nultiple valuation dates are specified as being applicable for cash
settlenment, this elenent specifies (a) the nunber of applicable valuation

dates, and (b) the nunber of business days after satisfaction of all conditions
to settlenment when the first such valuation date occurs, and (c) the nunber of
busi ness days thereafter of each successive valuation date. |SDA 2003 Term

Mul tipl e Valuation Dates'

</. >
Diagram
A
 |E !

Schema Component Representation

<xsd: conpl exType nanme="Mil ti pl eVal uati onDat es" >
<xsd: conpl exCont ent >
<xsd: ext ensi on base=" Singl eVal uati onDate ">
<xsd: sequence>
<xsd: el enent nanme="busi nessDaysThereafter" type=" xsd: positivelnteger
m nCccurs="0"/>
<xsd: el ement name="nunber Val uati onDates" type=" xsd: positivel nteger
m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type NotDomesticCurrency

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None
Sub-types: None
Name NotDomesticCurrency

Used by (from the same Complex Type DeliverableObligations , Complex Type Obligations
schema document)

Abstract no

XML Instance Representation

P<LL > |
‘ <currency> </ currency> ‘
! "An explicit specification of the donmestic currency.' ;
<>
L e e e e e e e fmmmmmmfmmmmmmmmmmm e mmmm e _e_ e _e e ;e ;e ce e ;_e e e e e e e e e e e e e e e e mm e e e mmmmmmmmmmmmmmmmmmmm = mm = mmmmmmmmmmmmm———————— - = 4
Diagram

e l
7 :

Schema Component Representation

<xsd: conpl exType nane=" Not Donesti cCurrency">
<xsd: sequence>
<xsd: el ement name="currency" type=" Qurrency " mnCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>

Generated by <oXygen/> XML Editor using a modified version of xs3p that adds schema diagrams and chunking support.
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XML Schema Documentation - Complex Type Obligations

XML Schema Documentation

Complex Type:

[Table of contents]

Super-types: None

Sub-types: None

Name Obligations

Used by (from the same Complex Type ProtectionTerms

schema document)

Abstract no

XML Instance Representation

<...>
<cat egory> </ cat egory>
"Used in both obligations and deliverable obligations to represent a class or
BSP'G of securities which apply. |1SDA 2003 Term OCbligation Category/Deliverable
i gati on Category'

<not Subor di nat ed> </ not Subor di nat ed>

"An obligation and deliverable obligation characteristic. An obligation that
ranks at |east equal with the npbst senior Reference Obligation in priority of
paynment or, if no Reference oligation is specified in the related
Confirmation, the obligations of the Reference Entity that are senior. |SDA
2003 Term Not Subordi nat ed'

<speci fi edCurrency> </ speci fi edCurrency>

"An obligation and deliverable obligation characteristic. The currency or
currencies in which an obligation or deliverable obligation nust be payabl e.
| SDA 2003 Term Specified Currency'

<not Sover ei gnLender > </ not Sover ei gnLender >

"An obligation and deliverable obligation characteristic. Any obligation that
is not primarily (majority) owed to a Sovereign or Supranational Organization.
| SDA 2003 Term Not Sovereign Lender'

' <not Domest i cCurrency> </ not Donesti cCurrency>

; "An obli Pat ion and deliverable obligation characteristic. Any obligation that
: is payable in any currency other than the donestic currency. Donestic 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 soverei gn,
or (b) the jurisdiction in which the relevant reference entity is organised, if
: the reference entity is not a sovereign. |SDA 2003 Term Not Donestic Currency'

<not Donest i cLaw> </ not Donest i cLaw>

"An obligation 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
nmeans any obligation that is not subject to the laws of the jurisdiction of the
reference entity. |SDA 2003 Term Not Donestic Law

<l'i sted> </listed>
"An obligation and deliverable obligation characteristic. |ndicates whether or
not the obligation is quoted, listed or ordinarily purc