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September 2026 – TR (Final Implementation)

This document provides business context and high-level explanations for concepts introduced in v2.0 of the 2002 ISDA Equity Derivatives Definitions (Versionable Edition) (the “Equity Definitions VE”) and is intended for representation in FpML. All fields being proposed in this document are not mandatory from a transaction documentation perspective – they will only apply to the transaction if the parties elect them in the confirmation, in line with the approach taken in the Equity Definitions VE. The features introduced in v2.0 of the Equity Definitions VE are industry-standard methods of catering for index events, single share and basket valuation mechanics, Depository Receipts mechanics, and benchmark regulatory frameworks. These definitions explain what the provision is meant to achieve, why it exists, and how it behaves contractually.

Please note that these elements are optional for the parties to elect in the transaction documentation. If they are not specified, the corresponding features will be considered not applicable.





Disclaimer
This document is provided for the purpose of supporting representation in FpML. It is not intended to constitute, and should not be relied upon as, legal advice, and does not replace or amend the contractual terms of any transaction. Parties should refer to the applicable ISDA documentation and seek their own legal advice where appropriate.
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Consequences of non‑commencement or discontinuance of the exchange‑traded contract used for valuation are expanded in v2.0 of the Equity Definitions VE to include two added consequences, which can also apply to share transactions, in addition to index transactions.
Business context
· The 2002 Equity Definitions (published in 2002) stated that if no official settlement price of the exchange-traded contract exists because trading in the exchange-traded contract never commenced or has been permanently discontinued prior to a Valuation Date, the official settlement price will be the level of the relevant index at the close of the regular trading session on the relevant exchange on the valuation date.
· Equity Definitions VE v2.0 expanded the concept of futures price valuation to cover share transactions, such that both index transactions and share transactions can reference a futures or options contract for valuation. 
· Equity Definitions VE v2.0 provide for two new consequences for situations where the exchange‑traded contract does “not commence” trading or is “discontinued” before the valuation date.
· Parties can elect between: 
1. Cancellation and payment – trade maturity is effectively accelerated, a final payment amount is determined by calculation agent, and a final payment is made.
2. Exchange adjustment – the calculation agent follows the exchange’s adjustments made to the contract and continues the transaction on the adjusted basis, or the transaction terminates (in line with Cancellation and Payment) if the exchange does not communicate such adjustments within a reasonable period.
FpML schema:
A new element nonCommencementOrDiscontinuation within the equityValuation & valuationRules structure.	Comment by Marc Gratacos: Can we make it shorter?	Comment by Gaurav Pandey: XAPWG agreed on the highlighted attribute among the following choices –
nonCommencementOrETCDiscontinuationConsequences
nonCommencementOrDiscontinuationConsequences
nonCommencementOrDiscontinuation
XAPWG agreed on the selected attribute among the following choices –
· nonCommencementOrDiscontinuation
XAPWG further recommends ensuring that the description makes it explicitly clear - such feature is only applicable for Exchange Traded Contracts valuation purposes.

Close to the choice, as a sequence - ((futuresPriceValuation | optionsPriceValuation)?, nonCommencementOrDiscontinuation?)
[image: ]
Valid Values/Enumerations:
· CancellationAndPayment
· ExchangeAdjustment
Example: [image: ]
Applicability Condition
Only applicable when:
EITHER futuresPriceValuation = true OR optionsPriceValuation = true
New validation rules for business operations are set to be implemented.
Product scope:
The phrase nonCommencementOrDiscontinuation applies to all equity products because each one has its own valuation mechanism. The features listed in the future support section are excluded because they are beyond the scope of Equity Definitions VE.
Rationale for including it in 2 elements -
· equityExercise / equityValuation is applicable for Products - brokerEquityOption, equityForward, equityOption, equityOptionTransactionSupplement
· valuationRules is applicable for equity swaps (both ReturnSwap and EquitySwapTransactionSupplement)
Future support
When developing new products, it is important to take this feature into account as part of the Equity Definitions framework. Development efforts at this stage should focus exclusively on Options, Swaps, and Forwards.
correlationLeg,
varianceLeg (defined in VarianceSwapTransactionSupplement complexType),
varianceLeg (in varianceSwap),
volatilityLeg (in volatilitySwap),
volatilityLeg (in volatilitySwapTransactionSupplement) / valuation (EquityValuation)
[bookmark: _Toc223723265]VWAP VE and TWAP VE
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Business context
· VWAP VE (Volume‑Weighted Average Price): calculates the price as a volume‑weighted average of intra‑day prices. VWAP VE Excluding Close is an alternative where the closing auction is excluded from computations.
· TWAP VE (Time‑Weighted Average Price): calculates the price as a time‑weighted average of prices observed at one-minute intervals during the valuation session. Like above, TWAP VE Excluding Close is an alternative where the closing auction is excluded from computations. 
· TWAP VE also additionally allows session-based computations: 
· Specification of a valuation session (defaulting to regular trading hours, excluding the closing auction if TWAP VE Excluding Close is elected, or during bespoke time window).
· Specification of the interval (if other than 1‑minute default, for e.g. a 5‑minute interval).	Comment by Michelangelo de Marzio: That is the default value, no need to specify it	Comment by Gaurav Pandey: Agreed to be adopted in the documentation.
FpML schema:
Implemented in FpML
· Extend scheme for determinationMethod to additionally include values - VWAP VE, VWAP VE Excluding Close, TWAP VE, TWAP VE Excluding Close
· Extend enumerations for valuationRules/valuationTimeType to additionally include values -
· ExcludingClose – This is only applicable when determinationMethod is “VWAP VE Excluding Close” or “TWAP VE Excluding Close”
· TimeSession– Representing time-boxed session and only applicable for TWAP VE.	Comment by Gaurav Pandey: Further validation by industry experts is required to confirm whether SpecificTime may be used in conjunction with valuationSession, or whether an additional explicit value (i.e., TimeSession) is required.
· Add element valuationSession in valuationRules to support defining time boxed session to compute TWAP VE. 
 [image: ]
Based on Harry’s recommendation – valuationTime and valuationSession is now as a choice where only one can be selected when required. Interval period is now restricted to show only hour/minute/second.
Industry experts should assess if SpecificTime matches valuationSession, or whether it is necessary to assign a distinct value such as TimeSession.
· Include element informationSource to valuationRules for easier representation.
· Example [image: ]

Applicability Condition
These price mechanisms are relevant to share transactions only, i.e where underlyer=singleUnderlier=equity, or basketConstituent=equity
These will be reflected as new business validation rules.
[bookmark: _Toc223723266]Separate Valuation/Combined Calculation
Equity Definitions VE Confirmation extract:
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The “separate valuation / combined calculation” provisions are relevant to basket transactions:
· The provisions allow the calculation agent to value basket constituents separately when certain components cannot be valued on a given valuation date (e.g. local holiday or market disruption).
· They also cover: 
· Whether adjustments and extraordinary events are applied per component, and
· Whether staggered settlement may be used (e.g. settling cashflows in respect of some components earlier than others).
FpML schema:
Node representation of this optional attribute
Under ValuationRules seems to be the most appropriate place.
Implemented in FpML
XAPWG recommends that this feature should be Applicable and Not Applicable as choice. Applicable choice then can be specified with added Applicability condition(s) under optional recurring element applicability –
· AdjustmentsAndExtraordinaryEvents
· StaggeredSettlement
Based on Harry’s recommendation attributes are grouped into a complex type – “SeparateValuation”
- Add valuationRules (of type EquityValuation) / separateValuation/combinedCalculation
- Add valuationRules (of type EquityValuation) / separateValuation/applicability
[image: ]
Valid Values/Enumerations:
Following 2 enumerated values:
separateValuation/combinedCalculation
· Applicable
· NotApplicable
separateValuation/applicability – This attribute can be specified up to twice to represent both values.
· AdjustmentsAndExtraordinaryEvents 
· StaggeredSettlement
Example: [image: ]
Applicability Condition
These fields and elections are relevant to basket transactions only (regardless of the underlier type), i.e. underlyer=basket
separateValuationApplicability can only be specified when separateValuationCombinedCalculation is set to be Applicable.
[bookmark: _Toc223723267]Benchmark Provisions
Equity Definitions VE Confirmation extract:
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These provisions address compliance with EU Benchmarks Regulation (BMR) and similar global regimes governing the use of benchmarks in financial instruments.
High-level explanation:
· These provisions cover scenarios where the reference index is no longer compliant or otherwise affected by benchmark regulation.
· By electing “benchmark provisions applicable” in the confirmation, parties can rely on predefined consequences specified in the definitions.
· Ability to specify an alternative pre‑nominated index, to which the transaction would switch if a benchmark event occurred.
· Equity Definitions VE also allows for bespoke “administrative benchmark events” and free‑text consequences, but these are highly customised.
FpML schema:
Node representation of this optional attribute
- Add equitySwapTransactionSupplement / benchmarkProvisions 
- Add equitySwapTransactionSupplement / alternativePreNominatedIndex

[image: ]

Valid Values/Enumerations:
For, benchmarkProvisions
· Applicable
· Not Applicable
Example: [image: ]
Applicability Condition
Can only be used for index transactions.
underlyer=singleUnderlier=index, or basketConstituent=index
[bookmark: _Toc223723268]Full DR Lookthrough and Partial DR Lookthrough provisions
Equity Definitions VE Confirmation extract:
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Where the transaction references Depository Receipts (DRs) such as ADRs or GDRs, the parties may elect:
· Full Look‑Through – used in transactions where the parties may be hedging in the shared underlying the DRs and require the terms of the transaction to look through to events in respect of the underlying shares.
· Partial Look‑Through – as above but with a narrower scope of circumstances in which the transaction will look through to events affecting the shares underlying the DRs.
High-level explanation:
· Look‑Through ensures that corporate actions, dividends, voting adjustments, and valuation mechanics reflect the true underlying share where economically intended.
FpML schema:
Node representation of this optional attribute
Implemented in FpML
· Add equitySwapTransactionSupplement / lookThrough
XAPWG agreed on the highlighted attribute among the following choices –
· depositoryReceiptLookThrough
· lookThrough

Propose to add them in similar places to the Index Benchmark provisions above extraordinaryEvents
[image: ]
Valid Values/Enumerations:
· FullDepositoryReceipt
· PartialDepositoryReceipt
Example: [image: ]
Applicability Condition
These fields/elections are relevant to share transactions only.
underlyer=singleUnderlier=equity, or basketConstituent=equity
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Attached are schema files and sample examples.
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<valuationPriceInterim>

<determinationMethod>ValuationTime</determinationMethod>

<valuationRules>

<valuationDates id="InterimValuationDates">

| <adjustableDates>|[...|</adjustableDates>

</valuationDates>

<valuationTimeType>Close</valuationTimeType>
<futuresPriceValuation>true</futuresPricevaluation>
<nonCommencementOrDiscontinuation>CancellationAndPayment</nonCommencementOrDiscontinuation>
<separateValuationCombinedCalculation>NotApplicable</separateValuationCombinedCalculation>
</valuationRules>

</valuationPriceInterim>

<valuationPriceFinal>

<determinationMethod>TWAP VE</determinationMethod>

<valuationRules>

<valuationDate id="FinalValuationDate">|...|</valuationDate>
<valuat10nT1meType>T1meSess1on</valuat10nT1meType>
<valuationSession>[...|</valuationSession>

<informationSource>|...|</informationSource>
<opt10nsPr1ceVa1uat1on>true</opt1onsPrlceValuatlon>
<nonCommencementOrDiscontinuation>ExchangeAdjustment</nonCommencementOrDiscontinuation>
<separateValuationCombinedCalculation>Applicable</separateValuationCombinedCalculation>
<adjustmentsAndExtraordinaryEvents>true</adjustmentsAndExtraordinaryEvents>
<staggeredSettlement>true</staggeredSettlement>

</valuationRules>

</valuationPriceFinal>
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</valuationDates>
<valuationTineType>Close</valuationTineType>
<futurespricevaluation>truec/futuresPricevalustion>
<nonCommencement0rDiscontinuation>CancellationAndPayment </nonCommencementOrDiscontinuation>
<separatevaluation>
<combinedCalculation>Notapplicablec/combinedCalculation>
</separatevaluation>
</valuationRules>
</valustionpricelnterim>
<valuationPriceFinal>
<deterninationtiethod>THAP VE/determinationtethod>
<valuationRules>
<valuationDate id="Finalvalustiondate">[_]</valuationdate>
<valuationTineType>TimeSession</valuationTineType>
<valuationSession> (.. ]</valustionsession>
<informationSource>
<rateSource>BLoomberg</ratesource>
<rateSourcePage>BVLL</rateSourcePage>
</informationSource>
<optionsPricevaluation>truec/optionsPricevaluation>
<nonCommencenent0rDiscontinuation>ExchangeAdjustment /nonCommencenentOrDiscont inuat ion>
<separatevaluation>
<combinedCalculation>Applicable</conbinedcalculation>
<applicability>AdjustmentsandextraordinaryEvents</applicability>
<applicability>Staggeredsettlenent</applicability>
</separatevaluation>
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5.14 WD2 - Equity Defs VE/fpml-enum-5-14.xsd

 
	
	 
		 
			 The type of accounting standard applied.
		
		 
			 
				 
					 Indicates that the accounting standards observed are the generally accepted accounting principles.
				
			
			 
				 
					 Indicates that the accounting standards observed are the International Financial Reporting Standards.
				
			
		
	
	 
		 
			 The type of amount referenced by the accrual.
		
		 
			 
				 
					 The accrual is calculated using the facility commitment amount as the reference amount.
				
			
			 
				 
					 The accrual is calculated using the facility total funded amount as the reference amount.
				
			
			 
				 
					 The accrual is calculated using another type of (calculated) reference amount.
				
			
			 
				 
					 The accrual is calculated using the total facility unfunded amount as the reference amount. The unfunded amount refers to the amount of commitment which has been utilized with unfunded products (e.g. L/Cs).
				
			
			 
				 
					 The accrual is calculated using the facility total unutilized amount as the reference amount. The unutilized amount refers to the amount of commitment which has not yet been borrowed.
				
			
			 
				 
					 The accrual is calculated using the facility total utilized amount as the reference amount. The utilized amount includes both funded and unfunded borrowings.
				
			
		
	
	 
		 
			 The type of adjustment applied to any amount.
		
		 
			 
				 
					 Denotes an decrease.
				
			
			 
				 
					 Denotes an increase.
				
			
		
	
	 
		 
			 The type of averaging used in an Asian option.
		
		 
			 
				 
					 The average price is used to derive the strike price. Also known as "Asian strike" style option.
				
			
			 
				 
					 The average price is used to derive the expiration price. Also known as "Asian price" style option.
				
			
			 
				 
					 The average price is used to derive both the strike and the expiration price.
				
			
		
	
	 
		 
			 The method of calculation to be used when averaging rates. Per ISDA 2000 Definitions, Section 6.2. Certain Definitions Relating to Floating Amounts.
		
		 
			 
				 
					 The arithmetic mean of the relevant rates for each reset date.
				
			
			 
				 
					 The arithmetic mean of the relevant rates in effect for each day in a calculation period calculated by multiplying each relevant rate by the number of days such relevant rate is in effect, determining the sum of such products and dividing such sum by the number of days in the calculation period.
				
			
		
	
	 
		 
			 When breakage cost is applicable, this defines who is calculating it.
		
		 
			 
				 
					 Breakage cost is calculated by the agent bank.
				
			
			 
				 
					 Breakage cost is calculated by the lender.
				
			
		
	
	 
		 
			 Defines which type of bullion is applicable for a Bullion Transaction.
		
		 
			 
				 
					 Gold. Quality as per the Good Delivery Rules issued by the London Bullion Market Association.
				
			
			 
				 
					 Palladium. Quality as per the Good Delivery Rules issued by the London Platinum and Palladium Market.
				
			
			 
				 
					 Palladium. Quality as per the Good Delivery Rules issued by the London Platinum and Palladium Market.
				
			
			 
				 
					 Silver. Quality as per the Good Delivery Rules issued by the London Bullion Market Association.
				
			
			 
				 
					 Quality as per the Good Delivery Rules for Rhodium.
				
			
			 
				 
					 DEPRECATED value which will be removed in FpML-6-0 onwards. Quality as per the Good Delivery Rules for Rhodium (Sponge) is too specific.
				
			
			 
				 
					 Quality as per the Good Delivery Rules for Iridium.
				
			
			 
				 
					 Quality as per the Good Delivery Rules for Ruthenium.
				
			
			 
				 
					 Quality as per the Good Delivery Rules for Osmium.
				
			
		
	
	 
		 
			 The convention for adjusting any relevant date if it would otherwise fall on a day that is not a valid business day. Note that FRN is included here as a type of business day convention although it does not strictly fall within ISDA's definition of a Business Day Convention and does not conform to the simple definition given above.
		
		 
			 
				 
					 The non-business date will be adjusted to the first following day that is a business day
				
			
			 
				 
					 Per 2000 ISDA Definitions, Section 4.11. FRN Convention; Eurodollar Convention.
				
			
			 
				 
					 The non-business date will be adjusted to the first following day that is a business day unless that day falls in the next calendar month, in which case that date will be the first preceding day that is a business day.
				
			
			 
				 
					 The non-business day will be adjusted to the first preceding day that is a business day.
				
			
			 
				 
					 The non-business date will be adjusted to the first preceding day that is a business day unless that day falls in the previous calendar month, in which case that date will be the first following day that us a business day.
				
			
			 
				 
					 The non-business date will be adjusted to the nearest day that is a business day - i.e. if the non-business day falls on any day other than a Sunday or a Monday, it will be the first preceding day that is a business day, and will be the first following business day if it falls on a Sunday or a Monday. To clarify, the convention is that the day falls on a Sunday or Monday, it moves forward to the following business day. The rest of the days it moves to the preceding business day.
				
			
			 
				 
					 The date will not be adjusted if it falls on a day that is not a business day.
				
			
			 
				 
					 The date adjustments conventions are defined elsewhere, so it is not required to specify them here.
				
			
		
	
	 
		 
			 
				 
					 Indicates the buyer.
				
			
			 
				 
					 Indicates the seller.
				
			
		
	
	 
		 
			 The specification of how a calculation agent will be determined.
		
		 
			 
				 
					 The party that gives notice of exercise. Per 2000 ISDA Definitions, Section 11.1. Parties, paragraph (d).
				
			
			 
				 
					 The party that is given notice of exercise. Per 2000 ISDA Definitions, Section 11.1. Parties, paragraph (e).
				
			
			 
				 
					 The Calculation Agent is determined by reference to the relevant master agreement.
				
			
			 
				 
					 The Calculation Agent is determined by reference to the relevant standard terms supplement.
				
			
			 
				 
					 Both parties with joined rights to be a calculation agent.
				
			
		
	
	 
		 
			 The type of calculation formula to use when combining multiple rates.
		
		 
			 
				 
					 The resulting value is based on the weighted arithmetic average of the observations performed by the calculation agent. These are described in the 2021 ISDA Definitions in Section 7.4
				
			
			 
				 
					 The resulting value is based on a geometric averaging formula which is based on the multiplying the weighted daily rates. It is calculated by the calculation agent. These are described in the 2021 ISDA Definitions in Section 7.3
				
			
			 
				 
					 The resulting value is based on a compounded index calculated by the rate administrator. The calculation agent is responsible for backing out the implied rate by calculating (final_index_level/initial_index_level - 1) / yearFraction. This calculation is described in Supplement 76 to the 2006 ISDA Definitions, for example in section 6.15, and in the 2021 ISDA Definitions in section 7.7.2 and 7.7.3.
				
			
		
	
	 
		 
			 Describes the date source calendar for a contract whereby the prices are from the underlying commodity price source (e.g. exchange traded futures contract), but the dates are based off another calendar (e.g. the listed option on the futures contract).
		
		 
			 
				 
					 Pricing Dates (based off of listed options dates) in respect of each Calculation Period, the last Commodity Business Day on which the relevant Options Contract is scheduled to trade on the Exchange.
				
			
			 
				 
					 Pricing Dates (based off of futures dates) in respect of each Calculation Period, the last Commodity Business Day on which the relevant Futures Contract is scheduled to trade on the Exchange.
				
			
		
	
	 
		 
			 Denotes the method of collateral value allocation
		
		 
			 
				 
					 The amount that is being allocated from a buffer account. A buffer account is meant to hold funds that the FCM can use to cover the liability of any client. In effect, the FCM has provided funds that are available to meet its customers’ needs and the DCO may use such collateral to meet a default by a customer to the same extent as if the customer provided the collateral.
				
			
			 
				 
					 The full amount is being allocated
				
			
			 
				 
					 The allocated amount is an excess over the margin requirement
				
			
			 
				 
					 The allocated amount for margin requirement
				
			
		
	
	 
		 
			 Identifies a party to the on-demand repo or SBL transaction that has a right to demand for termination of the repo or SBL transaction.
		
		 
			 
				 
					 Initial buyer to the repo or initial borrower to the SBL transaction.
				
			
			 
				 
					 Initial seller to the repo or initial lender to SBL transaction.
				
			
			 
				 
					 Either, Buyer or Seller to the repo or Lender or Borrower to the SBL transaction.
				
			
			 
				 
					 As defined in Master Agreement.
				
			
		
	
	 
		 
			 The unit in which a commission is denominated.
		
		 
			 
				 
					 The commission is expressed in basis points, in reference to the price referenced in the document.
				
			
			 
				 
					 The commission is expressed as a percentage of the gross price referenced in the document.
				
			
			 
				 
					 The commission is expressed in cents per share.
				
			
			 
				 
					 The commission is expressed as a absolute amount.
				
			
		
	
	 
		 
			 The consequences of Bullion Settlement Disruption Events.
		
		 
			 
				 
					 Negotiation will apply in the event of Bullion Settlement Disruption as per Section 10.5.(d) of the 2005 Commodity Definitions.
				
			
			 
				 
					 Cancellation and Payment will apply in the event of Bullion Settlement Disruption as per Section 10.5.(d) of the 2005 Commodity Definitions.
				
			
		
	
	 
		 
			 A day type classification used in counting the number of days between two dates for a commodity transaction.
		
		 
			 
				 
					 
						 
							 When calculating the number of days between two dates the count includes only gas flow days (dates on which gas is delivered).
						
					
					 
						 
							 The days that are starting from the end of the prior nearby futures/option contract through the nearby futures/option contract as specified in the message. For example: If referring to the Z21 WTI contract, first day of this type will be 21-Oct-21 and the last day of this type will be 19-Nov-21.
						
					
				
			
		
	
	 
		 
			 Barrier Knock In or Out.
		
		 
			 
				 
					 Option is exercisable.
				
			
			 
				 
					 Option is not exercisable.
				
			
		
	
	 
		 
			 The Commodity specification of whether payments occur relative e.g. to the Trade Date, or the end of the month, etc.
		
		 
			 
				 
					 
						 
							 Payments will occur relative to the Calculation Date.
						
					
					 
						 
							 Payments will occur relative to the end of the month date for Calculation Periods which do not end on the last day of the month.
						
					
					 
						 
							 Payments will occur relative to the start of the month date for Calculation Periods which do not begin on the first day of the month.
						
					
					 
						 
							 Payments will occur relative to the Effective Date of the contract.
						
					
					 
						 
							 Payments will occur relative to the end of the month date for the month in which Pricing Days occur.
						
					
					 
						 
							 Payments will occur relative to the Termination Date of a swap or the last Expiration Date of an option.
						
					
					 
						 
							 Payments will occur relative to the Trade Date.
						
					
					 
						 
							 Payments will occur relative to end of each week relative to the pricing period.
						
					
					 
						 
							 Payments will occur relative to the first pricing date of each calculation period.
						
					
				
			
		
	
	 
		 
			 Defines the value of the commodity return calculation formula as simple or compound. The simple return formula is: [ [P sub t - P sub (t-1)] / [P sub (t-1)] ] - 1 where: P sub t is the price or index level at time period t and P sub t-1 is the price or index level in time period t-1. The compound return formula is the geometric average return for the period: PI from d=1 to d=n [ [ [ [P sub t - P sub (t-1)] / [P sub (t-1)] ] + 1] sup (1 / n) ] - 1 where: PI is the product operator, p sub t is the price or index level at time period t, p sub t -1 is the price or index level at time period t-1
		
		 
			 
				 
					 The value is when the cash settlement amount is the simple formula: Notional Amount * ((Index Level sub d / Index Level sub d-1) - 1). That is, when the cash settlement amount is the Notional Amount for the calculation period multiplied by the ratio of the index level on the reset date/valuation date divided by the index level on the immediately preceding reset date/valuation date minus one.
				
			
			 
				 
					 The value is when the cash settlement amount is the compound formula:
				
			
		
	
	 
		 
			 The compounding calculation method
		
		 
			 
				 
					 Flat compounding. Compounding excludes the spread. Note that the first compounding period has it's interest calculated including any spread then subsequent periods compound this at a rate excluding the spread.
				
			
			 
				 
					 No compounding is to be applied.
				
			
			 
				 
					 Straight compounding. Compounding includes the spread.
				
			
			 
				 
					 Spread Exclusive compounding.
				
			
		
	
	 
		 
			 Defines a condition when an event applies.
		
		 
			 
				 
					 The event rate must be greater than or equal to the specified trigger rate.
				
			
			 
				 
					 The event rate must be less than or equal to the specified trigger rate.
				
			
			 
				 
					 The event rate must be greater than the specified trigger rate.
				
			
			 
				 
					 The event rate must be less than the specified trigger rate.
				
			
		
	
	 
		 
			 Defines whether conditions precedent have been met in a given syndicated loan deal.
		
		 
			 
				 
					 Conditions precedent have not been met.
				
			
			 
				 
					 The requirement for conditions precedent were waived.
				
			
			 
				 
					 Conditions precedent have been met.
				
			
		
	
	 
		 
			 The type of CSA (credit support agreement/annex), e.g. for cash settlement purposes.
		
		 
			 
			 
			 
		
	
	 
		 
			 A day of the seven-day week.
		
		 
			 
				 
					 Monday
				
			
			 
				 
					 Tuesday
				
			
			 
				 
					 Wednesday
				
			
			 
				 
					 Thursday
				
			
			 
				 
					 Friday
				
			
			 
				 
					 Saturday
				
			
			 
				 
					 Sunday
				
			
		
	
	 
		 
			 A day of the seven-day week, plus codes for weekends and weekdays.
		
		 
			 
				 
					 
						 
							 Weekdays
						
					
					 
						 
							 Weekends
						
					
				
			
		
	
	 
		 
			 A day type classification used in counting the number of days between two dates.
		
		 
			 
				 
					 When calculating the number of days between two dates the count includes only business days.
				
			
			 
				 
					 When calculating the number of days between two dates the count includes all calendar days.
				
			
			 
				 
					 When calculating the number of days between two dates the count includes only commodity business days.
				
			
			 
				 
					 When calculating the number of days between two dates the count includes only currency business days.
				
			
			 
				 
					 When calculating the number of days between two dates the count includes only stock exchange business days.
				
			
			 
				 
					 When calculating the number of days between two dates the count includes only scheduled trading days.
				
			
		
	
	 
		 
			 
			 
		
	
	 
		 
			 Deprecated: In respect of a Transaction and a Commodity Reference Price, the relevant date or month for delivery of the underlying Commodity.
		
		 
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the futures contract that corresponds to the month and year of the Calculation Period. e.g. The JAN 09 contract when pricing in January '09 (In the case of contracts like Brent crude, this will mean that the contract expired in DEC 08.)
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the First Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Second Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Third Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Fourth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Fifth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Sixth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Seventh Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Eighth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Ninth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Tenth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Eleventh Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Twelfth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Thirteenth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the Fourteenth Nearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FifteenthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the SixteenthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the SeventeenthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the EighteenthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the NineteenthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentiethNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyFirstNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentySecondNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyThirdNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyFourthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyFifthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentySixthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentySeventhNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyEighthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the TwentyNinthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtiethNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyFirstNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtySecondNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyThirdNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyFourthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyFifthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtySixthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtySeventhNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyEighthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the ThirtyNinthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortiethNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyFirstNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortySecondNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyThirdNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyFourthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyFifthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortySixthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortySeventhNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyEighthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FortyNinthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftiethNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyFirstNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftySecondNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyThirdNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyFourthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyFifthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftySixthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftySeventhNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyEighthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the FiftyNinthNearby Month futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the Spot date.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the First Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Second Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Third Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fourth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fifth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Sixth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Seventh Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Eighth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Ninth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Tenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Eleventh Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twelfth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fourteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fifteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Sixteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Seventeenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Eighteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Nineteenth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twentieth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty First Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Second Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Third Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Fourth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Fifth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Sixth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Seventh Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Eighth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Twenty Ninth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirtieth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty First Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Second Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Third Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Fourth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Fifth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Sixth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Seventh Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Eighth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Thirty Ninth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fortieth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty First Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Second Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Third Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Fourth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Fifth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Sixth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Seventh Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Eighth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Forty Ninth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fiftieth Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fifty First Nearby Week.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be during the Fifty Second Nearby Week.
				
			
		
	
	 
		 
			 The type of nearby qualifier, expect to be used in conjunction with a nearby count.
		
		 
			 
				 
					 Describes the contract to be the contract that pertains to the month-year of the calculation period. If used, the nearby count is expected to be 0.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the month of expiration of the futures contract.
				
			
			 
				 
					 The Delivery Date of the underlying Commodity shall be the Week of expiration of the futures contract.
				
			
		
	
	 
		 
			 
			 
		
	
	 
		 
			 The ISDA defined value indicating the severity of a difference.
		
		 
			 
			 
		
	
	 
		 
			 The ISDA defined value indicating the nature of a difference.
		
		 
			 
			 
			 
			 
		
	
	 
		 
			 The method of calculating discounted payment amounts.
		
		 
			 
				 
					 Per ISDA 2000 Definitions, Section 8.4. Discounting, paragraph (a)
				
			
			 
				 
					 Per ISDA 2000 Definitions, Section 8.4. Discounting, paragraph (b)
				
			
			 
				 
					 Per ISDA 2000 Definitions, Section 8.4. Discounting, paragraph (e)
				
			
		
	
	 
		 
			 The specification of how disruption fallbacks will be represented.
		
		 
			 
				 
					 The Disruption Fallback(s) are determined by reference to the relevant Master Agreement.
				
			
			 
				 
					 The Disruption Fallback(s) are determined by reference to the relevant Confirmation.
				
			
		
	
	 
		 
			 Refers to one on the 3 Amounts
		
		 
			 
				 
					 100% of the gross cash dividend per Share paid over record date during relevant Dividend Period
				
			
			 
				 
					 100% of gross cash dividend per Share paid after the Ex Div date during relevant Dividend Period.
				
			
			 
				 
					 100% of gross cash dividend per Share paid during relevant Dividend Period.
				
			
			 
				 
					 The Amount is determined as provided in the relevant Master Confirmation.
				
			
		
	
	 
		 
			 Defines how the composition of dividends is to be determined.
		
		 
			 
				 
					 The Equity Amount Receiver determines the composition of dividends (subject to conditions).
				
			
			 
				 
					 The Calculation Agent determines the composition of dividends (subject to conditions).
				
			
		
	
	 
		 
			 The reference to a dividend date.
		
		 
			 
				 
					 Date on which a holder of the security is entitled to the dividend.
				
			
			 
				 
					 Date on which the dividend will be paid by the issuer.
				
			
			 
				 
					 In respect of each Dividend Period, number of days offset from the relevant Dividend Valuation Date.
				
			
			 
				 
					 Date on which the dividend will be recorded in the books of the paying agent.
				
			
			 
				 
					 Termination date of the swap.
				
			
			 
				 
					 Equity payment date of the swap.
				
			
			 
				 
					 The next payment date of the swap.
				
			
			 
				 
					 The dividend date will be specified ad hoc by the parties, typically on the dividend ex-date
				
			
			 
				 
					 Total of paid dividends, paid on next following Cash Settlement Payment Date, which is immediately following the Dividend Period during which the dividend is paid by the Issuer to the holders of record of a Share.
				
			
			 
				 
					 Total of paid dividends, paid on next following Payment Date, which is immediately following the Dividend Period during which the dividend is paid by the Issuer to the holders of record of a Share.
				
			
			 
				 
					 Total of dividends which go ex, paid on next following Cash Settlement Payment Date, which is immediately following the Dividend Period during which the Shares commence trading ex-dividend on the Exchange
				
			
			 
				 
					 Total of dividends which go ex, paid on next following Payment Date, which is immediately following the Dividend Period during which the Shares commence trading ex-dividend on the Exchange, or where the date on which the Shares commence trading ex-dividend is a Payment Date, such Payment Date.
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Share Payment", then the Dividend Payment Date in respect of a Dividend Amount shall fall on a date on or before the date that is two (or any other number that is specified in the Transaction Supplement) Currency Business Days following the day on which the Issuer of the Shares pays the relevant dividend to holders of record of the Shares
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Cash Settlement Payment Date", then the Dividend Payment Date in respect of a Dividend Amount shall be the Cash Settlement Payment Date relating to the end of the Dividend Period during which the Shares commenced trading "ex" the relevant dividend on the Exchange
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Floating Amount Payment Date", then the Dividend Payment Date in respect of a Dividend Amount shall be the first Payment Date falling at least one Settlement Cycle after the date that the Shares have commenced trading "ex" the relevant dividend on the Exchange.
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Cash Settlement Payment Date – Ex Dividend", then the Dividend Payment Date in respect of a Dividend Amount shall be the Cash Settlement Payment Date relating to the end of the Dividend Period during which the Shares commenced trading “ex” the relevant dividend on the Exchange.
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Cash Settlement Payment Date – Issuer Payment", then the Dividend Payment Date in respect of a Dividend Amount shall be the Cash Settlement Payment Date relating to the end of the Dividend Period during which the issuer pays the relevant dividend to a holder of record provided that in the case where the Equity Amount Payer is the party specified to be the sole Hedging Party and the Hedging Party has not received the Dividend Amount by such date, then the date falling a number of Currency Business Days as specified in the Cash Settlement Payment Date after actual receipt by the Hedging Party of the Received Ex Amount or Paid Ex Amount (as applicable).
				
			
			 
				 
					 If "Dividend Payment Date(s)" is specified in the Transaction Supplement as "Ex-dividend Payment Date", then the Dividend Payment Date in respect of a Dividend Amount shall be the number of Currency Business Days as provided in the Transaction Supplement following the day on which the Shares commence trading ‘ex’ on the Exchange.
				
			
		
	
	 
		 
			 The date on which the receiver of the equity return is entitled to the dividend.
		
		 
			 
				 
					 Dividend entitlement is on the dividend ex-date.
				
			
			 
				 
					 Dividend entitlement is on the dividend record date.
				
			
		
	
	 
		 
			 Defines the First Period or the Second Period, as specified in the 2002 ISDA Equity Derivatives Definitions.
		
		 
			 
				 
					 "First Period" per the 2002 ISDA Equity Derivatives Definitions will apply.
				
			
			 
				 
					 "Second Period" per the 2002 ISDA Equity Derivatives Definitions will apply.
				
			
		
	
	 
		 
			 A type which permits the Dual Currency strike quote basis to be expressed in terms of the deposit and alternate currencies.
		
		 
			 
			 
		
	
	 
		 
			 Symbolic specification of early termination date.
		
		 
			 
			 
			 
			 
			 
		
	
	 
		 
			 The type of electricity product.
		
		 
			 
		
	
	 
		 
			 Upon the occurrence of an Abandonment of Scheme, as defined in clause (h)(iv) of the Emissions Annex, one of the following elections, the specific terms of which are set forth in clause (b)(iii) of the Emissions Annex, will govern the parties’ rights and obligations with respect to this Emissions Transaction. If none of the above options is selected, Option A(1) will apply.
		
		 
			 
				 
					 Abandonment of Scheme constitutes an Additional Termination Event.
				
			
			 
				 
					 Abandonment of Scheme entails no further obligations.
				
			
			 
				 
					 The applicability of Abandonment of Scheme to Emissions Transactions is set forth in the applicable Confirmation.
				
			
			 
				 
					 The applicability of Abandonment of Scheme does not apply.
				
			
		
	
	 
		 
			 Environmental Product (e.g. allowance, certificate or unit).
		
		 
			 
				 
					 For EU Emissions Allowance Transactions: An EU Emissions Allowance.
				
			
			 
				 
					 For EU Emissions Allowance Transactions: An EU Emissions Credit.
				
			
			 
				 
					 For EU Emissions Allowance Transactions: An EU Alternative Allowance.
				
			
			 
				 
					 For US Emissions Allowance Transactions: A limited authorization issued by the state permitting authority or the US Environmental Protection Agency (EPA) to emit certain amounts of nitrogen oxides (Nox).
				
			
			 
				 
					 For US Emissions Allowance Transactions: A emissions allowance or emissions reduction credit issued under a mult-state or provincial or other cap-and-trade Scheme.
				
			
			 
				 
					 For US Emissions Allowance Transactions: A limited authorization issued by the RGGI scheme permitting the emission of certain amounts of carbon dioxide.
				
			
			 
				 
					 For US Emissions Allowance Transactions: A limited authorization issued by the U.S. Environmental Protection Agency (EPA) to emit a certain amount of sulfur dioxide.
				
			
			 
				 
					 For US Emissions Allowance Transactions: Any emissions allowance or emission reduction credit created and promulgated under a U.S. state Scheme.
				
			
			 
				 
					 For US Emissions Allowance Transactions: Any emissions allowance, emission credit, emissions offset or emissions reduction credit created or issued under a voluntary Scheme.
				
			
			 
				 
					 For US Renewable Energy Certificate Transactions: A Renewable Energy Certificate (“REC”) represents the environmental, social and other non-power qualities of generation of 1 megawatt-hour (MWh) of electricity from an eligible renewable energy resource.
				
			
			 
				 
					 Australia Green Energy: Australian Carbon Credit Unit.
				
			
			 
				 
					 Australia Green Energy: Australian Carbon Unit.
				
			
			 
				 
					 Australia Green Energy: Energy Savings Certificate.
				
			
			 
				 
					 Australia Green Energy: Large-scale Generation Certificate.
				
			
			 
				 
					 Australia Green Energy: Small-scale Technology Certificate.
				
			
			 
				 
					 Australia Green Energy: Victorian Energy Efficiency Certificate.
				
			
			 
				 
					 Mexico CCFE CRT INTLODS Physical Certificates.
				
			
			 
				 
					 New Zealand Emissions Units.
				
			
			 
				 
					 United Kingdom Ofgem Renewable Obligation Certificate.
				
			
		
	
	 
		 
			 Specifies an additional Forward type.
		
		 
			 
				 
					 
						 
							 DEPRECATED value which will be removed in FpML-5-0 onwards A forward contract is an agreement to buy or sell the underlying asset at a certain future time for a certain price.
						
					
				
			
		
	
	 
		 
			 The specification of whether an OTC option will be exercised.
		
		 
			 
				 
					 The option was or is to be exercised fully.
				
			
			 
				 
					 The option was or is to be exercised partially. The amount of the exercise is specified elsewhere in the document than in the exercise amount; for example, in the case of a physical exercise the size of the resulting trade is the same as the amount that was exercise, so if it is specified it is not necessary to specify the amount of the partial exercise.
				
			
			 
				 
					 The option was or is to be allowed to expire without being exercised, i.e. it is being abandoned.
				
			
		
	
	 
		 
			 The specification of which of the pay-side or the receive-side should be exercised when a straddle is exercised.
		
		 
			 
				 
					 
						 
							 A "payer" option: If you buy a "payer" option you have the right but not the obligation to enter into the underlying swap transaction as the "fixed" rate/price payer and receive float.
						
					
					 
						 
							 A receiver option: If you buy a "receiver" option you have the right but not the obligation to enter into the underlying swap transaction as the "fixed" rate/price receiver and pay float.
						
					
				
			
		
	
	 
		 
			 
				 
					 
				
			
			 
				 
					 
				
			
			 
				 
					 
				
			
		
	
	 
		 
			 When a requested option exercise event is desired to be performed.
		
		 
			 
				 
					 Perform the requested exercise behavior immediately on receipt of the request.
				
			
			 
				 
					 Perform the requested exercise behavior at the expiration of the option.
				
			
		
	
	 
		 
			 Specifies a Repo or Security Lending arangement: Everdeen or Extendible.
		
		 
			 
				 
					 Evergreen is a Repo or Security Lending arangement to close the Evergreen. This takes place by negotiation.
				
			
			 
				 
					 Extendable ia a Repo or Security Lending arangement to extend the Extendable. This takes place by negotiation.
				
			
		
	
	 
		 
			 Defines the fee type.
		
		 
			 
				 
					 The product of (i) the Break Fee Rate multiplied by (ii) the Equity Notional Amount corresponding to the Early Termination Portion.
				
			
			 
				 
					 The product of (i) the Break Fee Rate multiplied by (ii) the Equity Notional Amount corresponding to the Early Termination Portion multiplied by (iii) the number of days from the Early Termination Date to the later of the Termination Date or the Cash Settlement Payment Date corresponding to the latest Valuation Date.
				
			
			 
				 
					 The product of (i) the Equity Notional Amount corresponding to the Early Termination Portion multiplied by (ii) the Break Funding Rate multiplied by (iii) the number of days from the Early Termination Date to the next scheduled Reset Date divided by (iv) a number equivalent to the denominator of the Day Count Fraction applicable to the Floating Rate Option.
				
			
			 
				 
					 Both Flat Fee and Funding Fee are applicable.
				
			
			 
				 
					 Amortized Fee and Funding Fee are applicable.
				
			
		
	
	 
		 
			 The method by which the Flat Rate is calculated for a commodity freight transaction.
		
		 
			 
				 
					 The Flat Rate will be the New Worldwide Tanker Nominal Freight Scale for the Freight Index Route for the Trade Date for the transaction.
				
			
			 
				 
					 The Flat Rate for each Pricing Date will be the New Worldwide Tanker Nominal Freight Scale for the Freight Index Route for the Pricing Date..
				
			
		
	
	 
		 
			 Specifies the fallback provisions in respect to the applicable Futures Price Valuation.
		
		 
			 
				 
					 In respect of the Early Final Valuation Date, the provisions for FPV Close shall apply.
				
			
			 
				 
					 In respect of the Early Final Valuation Date, the provisions for FPV Hedge Execution shall apply.
				
			
		
	
	 
		 
			 The method of FRA discounting, if any, that will apply.
		
		 
			 
				 
					 "FRA Discounting" per the ISDA Definitions will apply.
				
			
			 
				 
					 FRA discounting per the Australian Financial Markets Association (AFMA) OTC Financial Product Conventions will apply. Note: Should not be used for a FRA trade documented under a legal framework where the 2006 ISDA Definitions have been incorporated.
				
			
			 
				 
					 No discounting will apply.
				
			
			 
				 
					 Per ISDA 2006 Definitions, Section 8.4. Discounting, paragraph (e)
				
			
		
	
	 
		 
			 The type of a knockout barrier used in an accrual product (e.g. American or European)
		
		 
			 
				 
					 If the barrier is triggered, the accrual process for that period stops. The parties retain the underlying settlement rights for that period with the currently accrued notional.
				
			
			 
				 
					 If the barrier is triggered, the accrual process for that period stops. No settlement occurs for that period.
				
			
		
	
	 
		 
			 Average calculation method e.g. Arithmetic, Harmonic)
		
		 
			 
				 
					 Arithmetic method of average calculation.
				
			
			 
				 
					 Harmonic method of average calculation.
				
			
		
	
	 
		 
			 The specification of whether the direction of a barrier within an FX OTC option is Down or Up.
		
		 
			 
				 
					 The barrier is triggered if the observed rate is at or below the barrier level during the period of observation, or at the time of observation.
				
			
			 
				 
					 The barrier is triggered if the observed rate is at or above the barrier level during the period of observation, or at the time of observation.
				
			
		
	
	 
		 
			 The specification of whether a barrier has effect for the current expiry period, or globally to the whole product.
		
		 
			 
				 
					 The barrier has effect for the expiry period in which it is triggered, and all subsequent periods.
				
			
			 
				 
					 The barrier has effect only for the expiry period in which it is triggered.
				
			
		
	
	 
		 
			 Defines the barrier observation style i.e. continuous (American) or discrete (European).
		
		 
			 
				 
					 The barrier is observed continuously through the observation period.
				
			
			 
				 
					 The barrier is observed on a discrete expiry date, or (in the case of a multi-phase product) series of expiry dates.
				
			
		
	
	 
		 
			 The specification of whether a barrier within an FX OTC option is a knockin or knockout.
		
		 
			 
				 
					 The option exists if the spot rate is at or above, or at or below the barrier level according to the specified barrier direction.
				
			
			 
				 
					 The option ceases to exist if the spot rate is at or above, or at or below the barrier level according to the specified barrier direction.
				
			
			 
				 
					 DEPRECATE: Option exists once the barrier is hit. The trigger rate is in-the money in relation to the strike rate.
				
			
			 
				 
					 DEPRECATE: Option ceases to exist once the barrier is hit. The trigger rate is in-the money in relation to the strike rate.
				
			
		
	
	 
		 
			 Defines the outcome in the event that the barrier is triggered i.e. whether the product becomes active (Knockin) or is extinguished (Knockout). Omitting superseded values ReverseKnock[in|out].
		
		 
			 
				 
					 The option exists if the spot rate is at or above, or at or below the barrier level according to the specified barrier direction.
				
			
			 
				 
					 The option ceases to exist if the spot rate is at or above, or at or below the barrier level according to the specified barrier direction.
				
			
		
	
	 
		 
			 Standard FX Spot and Forward offset conventions.
		
		 
			 
			 
		
	
	 
		 
			 The Lower Bound Direction. It only contains the AtOrAbove and Above values.
		
		 
			 
			 
		
	
	 
		 
			 The Upper Bound Direction. It only contains the AtOrBelow and Below values.
		
		 
			 
			 
		
	
	 
		 
			 Target specific settlement adjustment method.
		
		 
			 
			 
		
	
	 
		 
			 Forward Volatility Agreement Straddle Type.
		
		 
			 
				 
					 At the money forward straddle.
				
			
			 
				 
					 Delta neutral straddle.
				
			
		
	
	 
		 
			 Defines the method for calculating the gain in the period where the Target Knock-Out event occurs (Exact, Exclusive, Inclusive).
		
		 
			 
				 
					 The gain for the knockout period is adjusted to yield a final accumulated value equal to the target level.
				
			
			 
				 
					 The gain for the knockout period is adjusted to zero i.e. the target yields zero value in the final period.
				
			
			 
				 
					 The gain for the knockout period is equal to the whole benefit of the final fixing over spot i.e. the final accumulated value may exceed the target level.
				
			
		
	
	 
		 
			 The specification of a time period containing values such as Today, Tomorrow etc.
		
		 
			 
				 
					 Broken/non conventional Tenor Period.
				
			
			 
				 
					 Today Tenor Period.
				
			
			 
				 
					 Tomorrow Tenor Period.
				
			
			 
				 
					 Day after Tomorrow Tenor Period.
				
			
			 
				 
					 Spot Tenor Period.
				
			
			 
				 
					 Day after Spot Tenor period.
				
			
		
	
	 
		 
			 The type of gas product.
		
		 
			 
				 
					 Normal butane (C4H10)
				
			
			 
				 
					 Carbon Dioxide (CO2)
				
			
			 
				 
					 Ethane-Propane Mix
				
			
			 
				 
					 Ethane (C2H6)
				
			
			 
				 
					 Natural Gasoline (C4 – C12)
				
			
			 
				 
					 Helium (He)
				
			
			 
				 
					 Hydrogen Sulfide (H2S)
				
			
			 
				 
					 Iso-Butane (C4H10)
				
			
			 
				 
					 Methane (CH4)
				
			
			 
				 
					 Naphtha (C5 – C12)
				
			
			 
			 
				 
					 Nitrogen (N2)
				
			
			 
				 
					 Pentane (C5H12)
				
			
			 
				 
					 Propane (C3H8)
				
			
			 
				 
					 Propylene or propene (C3H6)
				
			
			 
				 
					 Water Vapor (H2O)
				
			
		
	
	 
		 
			 The specification of the consequences of Index Events.
		
		 
			 
				 
					 Calculation Agent Adjustment
				
			
			 
				 
					 Negotiated Close Out
				
			
			 
				 
					 Cancellation and Payment
				
			
			 
				 
					 Related Exchange Adjustment
				
			
		
	
	 
		 
			 Code values for different ways of using inflation indexes in formulas
		
		 
			 
				 
					 (Inflation Index Final / Inflation Index Base). Inflation Index Final is inflation index for Reference Month that is the Lag number of months prior to Payment Date (subject to interpolation). Inflation Index Base subject to the Calculation Style. Used in inflation asset swaps to calculate the inflation coupons and principal exchange.
				
			
			 
				 
					 (Inflation Index Final / Inflation Index Base -1). Inflation Index Final is the inflation index for Reference Month that is the Lag number of months prior to Payment Date (subject to interp). Inflation Index Base subject to the Calculation Style. Used in market standard ZC Inflation swaps.
				
			
			 
				 
					 Inflation Index Final - Inflation Index Base). Inflation Index Final is Index for Ref month the Lag months prior to Payment Date (subject to interp). Inflation Index Base subject to the Calculation Style. Typically used for fixing locks.
				
			
		
	
	 
		 
			 Code values for different styles of ways of calculation methods.
		
		 
			 
				 
					 YearOnYear means Inflation Index Base is the inflation index for Reference Month that is 12 months prior to Inflation Index Final (subject to interpolation). Inflation Index Base is cashflow dependent.
				
			
			 
				 
					 ZeroCoupon means Inflation Index Base used in the CalculationMethod is the inflation index for the Reference Month that is the lag number of months prior to Effective Date in the case of a swap, or Bond Interest Accrual Date in the case of an Asset Swap (subject to interpolation). Inflation Index Base has the same value for each inflation cashflow and Principal Exchange calculation within the trade.
				
			
		
	
	 
		 
			 Defines whether the agent bank is making an interest payment based on the lender pro-rata share at the end of the period (snapshot) or based on the lender position throughout the period.
		
		 
			 
				 
					 Agent bank is making an interest payment based on the lender's contract position throughout the interest payment period.
				
			
			 
				 
					 Agent bank is making an interest payment based on the lender pro-rata share snapshot at the time of payment.
				
			
		
	
	 
		 
			 The specification of the interest shortfall cap, applicable to mortgage derivatives.
		
		 
			 
			 
		
	
	 
		 
			 Defines applicable periods for interpolation.
		
		 
			 
				 
					 Interpolation is applicable to the initial period only.
				
			
			 
				 
					 Interpolation is applicable to the initial and final periods only.
				
			
			 
				 
					 Interpolation is applicable to the final period only.
				
			
			 
				 
					 Interpolation is applicable to any non-standard period.
				
			
		
	
	 
		 
			 The type of accounting method applied to inventory treatment.
		
		 
			 
				 
					 Indicates that the inventory calculation method used is first-in first-out.
				
			
			 
				 
					 Indicates that the inventory calculation method used is last-in first-out.
				
			
			 
				 
					 Indicates that the inventory calculation method used is weighted average.
				
			
		
	
	 
		 
			 The type of automatic adjustment that a Letter of Credit can exhibit.
		
		 
			 
				 
					 Denotes an automatic decrease.
				
			
			 
				 
					 Denotes an automatic increase.
				
			
			 
				 
					 Denotes an automatic increase or decrease.
				
			
		
	
	 
		 
			 Used for indicating the length unit in the Resource type.
		
		 
			 
			 
		
	
	 
		 
			 The type of credit approval request.
		
		 
			 
			 
			 
			 
			 
		
	
	 
		 
			 LoadType is a summary of the full description of the settlement periods with respect to the region. Used for describing Electricity delivery schedules.
		
		 
			 
				 
					 Base
				
			
			 
				 
					 Peak
				
			
			 
				 
					 Off-Peak
				
			
			 
				 
					 Block Hours
				
			
			 
				 
					 Anything that does not fall under the predefined standard categories
				
			
		
	
	 
		 
			 A list with a single 'all' value to explicitly indicate all assets are applicable.
		
		 
			 
				 
					 Trade is part of a syndication.
				
			
		
	
	 
		 
			 A list with a single 'all' value to explicitly indicate all transactions are applicable.
		
		 
			 
				 
					 Trade is part of a syndication.
				
			
		
	
	 
		 
			 A list of types that a loan covenant obligation metric can be (i.e. maximum amount, minimum amount, precise amount).
		
		 
			 
				 
					 Indicates the maximum value for a specific covenant obligation metric.
				
			
			 
				 
					 Indicates the minimum value for a specific covenant obligation metric.
				
			
			 
				 
					 Indicates the precise value for a specific covenant obligation metric.
				
			
		
	
	 
		 
			 A list that defines how the interest accrued during the settlement period is calculated and paid.
		
		 
			 
				 
					 Trades flat.
				
			
			 
				 
					 Settled with Accrued Interest: Interest accrued during the settlement period is paid at settlement.
				
			
			 
				 
					 Settled without Accrued Interest: Interest accrued during for the settlement period is not paid at settlement.
				
			
		
	
	 
		 
			 A list of accruing fee types associated with a facility.
		
		 
			 
				 
					 Calculated as a percentage of the unutilized portion of the facility.
				
			
			 
				 
					 Calculated as a percentage of the global commitment amount of a facility.
				
			
			 
				 
					 An on-going (accrual) fee paid to the Issuing Bank for a Letter of Credit. This is separate from the basic Letter of Credit Fee paid to the lender group.
				
			
			 
				 
					 Typically for term loans, a commitment fee that applies to the amount of a commitment that has not yet been drawn down.
				
			
			 
				 
					 Calculated as a percentage of the utilized portion of the facility. This fee type is subject to banding rules – different portions of the utilization amount may be subject to different percentages.
				
			
		
	
	 
		 
			 A list that defines the loan trading association responsible for defining the standardized legal framework that governs the trade.
		
		 
			 
				 
					 Loan Market Association (UK).
				
			
			 
				 
					 The Loan Syndications and Trading Association (US).
				
			
		
	
	 
		 
			 A list describing the type of documentation used to settle a secondary market syndicated loan trade.
		
		 
			 
				 
					 Distressed loan trade documentation.
				
			
			 
				 
					 Par loan trade documentation.
				
			
		
	
	 
		 
			 A list of accruing fee types associated with a letter of credit.
		
		 
			 
				 
					 Calculated as a percentage of the unutilized portion of the facility.
				
			
			 
				 
					 An on-going (accrual) fee paid to the Issuing Bank for a Letter of Credit. This is separate from the basic Letter of Credit Fee paid to the lender group.
				
			
		
	
	 
		 
			 A list describing forms of purchase.
		
		 
			 
				 
					 An assignment.
				
			
			 
				 
					 An assignment only.
				
			
			 
				 
					 Another form of trade.
				
			
			 
				 
					 An LMA funded participation.
				
			
			 
				 
					 An LMA funded risk participation.
				
			
			 
				 
					 An LMA risk participation.
				
			
			 
				 
					 An LMA risk to funded participation.
				
			
			 
				 
					 An LMA transfer agreement.
				
			
			 
				 
					 An LMA Transfer certificate.
				
			
			 
				 
					 A participation.
				
			
		
	
	 
		 
			 A list of accruing fee types associated with a facility.
		
		 
			 
				 
					 An amendment fee.
				
			
			 
				 
					 A consent fee.
				
			
			 
				 
					 A facility fee.
				
			
			 
				 
					 A facility extension fee.
				
			
			 
				 
					 An upfront fee.
				
			
			 
				 
					 A waiver fee.
				
			
		
	
	 
		 
			 A list that specifies whether a trade was executed during the syndication period or in the post-syndication market.
		
		 
			 
				 
					 Trade is part of a syndication.
				
			
			 
				 
					 Trade was performed in the secondary (non-syndication) market.
				
			
		
	
	 
		 
			 A list that specifies type of voting rights process, i.e. whether voting rights are passed along to buyer or retained by seller.
		
		 
			 
				 
					 Voting rights passed to the buyer
				
			
			 
				 
					 Voting rights retained by the seller
				
			
		
	
	 
		 
			 A list of standard market rules for the treatment of split of assignment fees between counterparties.
		
		 
			 
				 
					 Buyer is responsible for one half of one allocation's assignment fee (regardless of the number of allocations).
				
			
			 
				 
					 Buyer is responsible for one allocation's assignment fee (regardless of the number of allocations).
				
			
			 
				 
					 Seller is responsible for one allocation's assignment fee (regardless of the number of allocations).
				
			
			 
				 
					 Fee is paid by buyer.
				
			
			 
				 
					 Fee is paid by seller.
				
			
			 
				 
					 Seller is responsible for one half of one allocation's assignment fee (regardless of the number of allocations).
				
			
			 
				 
					 Ticket owner is responsible for one allocation's assignment fee (regardless of the number of allocations).
				
			
		
	
	 
		 
			 This indicator defines which type of assets (cash or securities) is specified to apply as margin to the repo transaction.
		
		 
			 
				 
					 When the margin type is Cash, the margin factor is applied to the cash value of the transaction.
				
			
			 
				 
					 When the margin type is Instrument, the margin factor is applied to the instrument value for the transaction. In the “instrument” case, the haircut would be applied to the securities.
				
			
		
	
	 
		 
			 The specification of how market disruption events will be represented.
		
		 
			 
				 
					 Market Disruption Events are applicable.
				
			
			 
				 
					 Market Disruption Events are not applicable.
				
			
			 
				 
					 The Market Disruption Event(s) are determined by reference to the relevant Master Agreement.
				
			
			 
				 
					 The Market Disruption Event(s) are determined by reference to the relevant Confirmation.
				
			
		
	
	 
		 
			 Describes how and when title to the commodity transfers.
		
		 
			 
				 
					 Transfers with Risk of Loss.
				
			
			 
				 
					 Does Not Transfer with Risk of Loss.
				
			
		
	
	 
		 
			 Defines how adjustments will be made to the contract should one or more of the extraordinary events occur.
		
		 
			 
				 
					 The Calculation Agent has the right to adjust the terms of the trade following a corporate action.
				
			
			 
				 
					 The trade will be adjusted in accordance with any adjustment made by the exchange on which options on the underlying are listed.
				
			
		
	
	 
		 
			 Defines the consequences of nationalisation, insolvency and delisting events relating to the underlying.
		
		 
			 
				 
					 The parties may, but are not obliged, to terminate the transaction on mutually acceptable terms and if the terms are not agreed then the transaction continues.
				
			
			 
				 
					 The trade is terminated.
				
			
		
	
	 
		 
			 The method of calculating payment obligations when a floating rate is negative (either due to a quoted negative floating rate or by operation of a spread that is subtracted from the floating rate).
		
		 
			 
				 
					 Negative Interest Rate Method. Per 2021 ISDA Definitions, Section 6.8.2 and 6.8.3. Per 2000 ISDA Definitions, Section 6.4 Negative Interest Rates, paragraphs (b) and (c).
				
			
			 
				 
					 Zero Interest Rate Method. Per 2021 ISDA Definitions, Section 6.8.4 and 6.8.5. Per 2000 ISDA Definitions, Section 6.4. Negative Interest Rates, paragraphs (d) and (e).
				
			
			 
				 
					 Zero Interest Rate Method Excluding Spread. Per 2021 ISDA Definitions, Section 6.8.6.
				
			
		
	
	 
		 
			 Defines treatment of non-cash dividends.
		
		 
			 
				 
					 The treatment of any non-cash dividend shall be determined in accordance with the Potential Adjustment Event provisions.
				
			
			 
				 
					 Any non-cash dividend shall be treated as a Declared Cash Equivalent Dividend.
				
			
		
	
	 
		 
			 The conditions that govern the adjustment to the number of units of the equity swap.
		
		 
			 
				 
					 The adjustments to the number of units are governed by an execution clause.
				
			
			 
				 
					 The adjustments to the number of units are governed by a portfolio rebalancing clause.
				
			
			 
				 
					 The adjustments to the number of units are not governed by any specific clause.
				
			
		
	
	 
		 
			 Indicator as to the type of transaction in accordance with Articles 20(3)(a) and 21(5)(a) of Regulation (EU) 600/2014.
		
		 
			 
				 
					 Transaction results in a Increase of Notional value
				
			
			 
				 
					 Transaction results in a Decrease of Notional value
				
			
		
	
	 
		 
			 Used in both the obligations and deliverable obligations of the credit default swap to represent a class or type of securities which apply.
		
		 
			 
				 
					 ISDA term "Payment".
				
			
			 
				 
					 ISDA term "Borrowed Money".
				
			
			 
				 
					 ISDA term "Reference Obligations Only".
				
			
			 
				 
					 ISDA term "Bond".
				
			
			 
				 
					 ISDA term "Loan".
				
			
			 
				 
					 ISDA term "Bond or Loan".
				
			
		
	
	 
		 
			 The specification of whether calculated rates are set relative to the beginning or end of a calculation period, or another date.
		
		 
			 
				 
					 Calculations will occur relative to the first day of each calculation period, following the "set in advance" conventions outlined in the ISDA definitions. This means that the observation period will be relative to the prior or deemed prior calculation period.
				
			
			 
				 
					 Calculations will occur using the standard observation conventions, i.e. relative to the current calculation period.
				
			
			 
				 
					 Observations will be based on a fixing date offset specified in the FpML "resetDates" structure, so the observation period will end on a date shifted relative to that date. This option is available for fallback rate calculations and for RFR-based trades that mirror or mimic term-rate based trades.
				
			
		
	
	 
		 
			 Specifies the type of the option.
		
		 
			 
				 
					 
						 
							 A "payer" option: If you buy a "payer" option you have the right but not the obligation to enter into the underlying swap transaction as the "fixed" rate/price payer and receive float.
						
					
					 
						 
							 A receiver option: If you buy a "receiver" option you have the right but not the obligation to enter into the underlying swap transaction as the "fixed" rate/price receiver and pay float.
						
					
					 
						 
							 A straddle strategy.
						
					
				
			
		
	
	 
		 
			 The specification of how a protected party will be determined.
		
		 
			 
				 
					 The party that is given notice of exercise. Per 2000 ISDA Definitions, Section 11.1. Parties, paragraph (e).
				
			
			 
				 
					 Both parties with joined rights to be a calculation agent.
				
			
		
	
	 
		 
			 The specification of an interest rate stream payer or receiver party.
		
		 
			 
				 
					 The party identified as the stream payer.
				
			
			 
				 
					 The party identified as the stream receiver.
				
			
		
	
	 
		 
			 The specification of how an FX OTC option with a trigger payout will be paid if the trigger condition is met. The contract will specify whether the payout will occur immediately or on the original value date of the option.
		
		 
			 
				 
					 If the trigger is hit, the option payout will not be paid now but will be paid on the value date of the original option.
				
			
			 
				 
					 If the trigger is hit, the option payout will be paid immediately (i.e., spot from the payout date).
				
			
		
	
	 
		 
			 The specification of whether payments occur relative to the calculation period start or end date, or the reset date.
		
		 
			 
				 
					 Payments will occur relative to the first day of each calculation period.
				
			
			 
				 
					 Payments will occur relative to the last day of each calculation period.
				
			
			 
				 
					 Payments will occur relative to the last Pricing Date of each Calculation Period.
				
			
			 
				 
					 Payments will occur relative to the reset date.
				
			
			 
				 
					 Payments will occur relative to the valuation date.
				
			
		
	
	 
		 
			 The specification of a time period
		
		 
			 
				 
					 Day.
				
			
			 
				 
					 Week.
				
			
			 
				 
					 Month.
				
			
			 
				 
					 Year.
				
			
		
	
	 
		 
			 The specification of a time period containing additional values such as Term.
		
		 
			 
				 
					 
						 
							 Term. The period commencing on the effective date and ending on the termination date. The T period always appears in association with periodMultiplier = 1, and the notation is intended for use in contexts where the interval thus qualified (e.g. accrual period, payment period, reset period, ...) spans the entire term of the trade.
						
					
				
			
		
	
	 
		 
			 The specification of a time period containing additional values such as Term.
		
		 
			 
				 
					 
						 
							 Period measured in hours.
						
					
					 
						 
							 Period measured in minutes.
						
					
					 
						 
							 Period measured in seconds.
						
					
				
			
		
	
	 
		 
			 The specification of how the premium for an FX OTC option is quoted.
		
		 
			 
				 
					 Premium is quoted as a percentage of the callCurrencyAmount.
				
			
			 
				 
					 Premium is quoted as a percentage of the putCurrencyAmount.
				
			
			 
				 
					 Premium is quoted in the call currency as a percentage of the put currency.
				
			
			 
				 
					 Premium is quoted in the put currency as a percentage of the call currency.
				
			
			 
				 
					 Premium is quoted as an explicit amount.
				
			
		
	
	 
		 
			 Premium Type for Forward Start Equity Option
		
		 
			 
				 
					 TODO
				
			
			 
				 
					 TODO
				
			
			 
				 
					 TODO
				
			
			 
				 
					 TODO
				
			
		
	
	 
		 
			 The mode of expression of a price.
		
		 
			 
				 
					 The price is expressed as an absolute amount.>
				
			
			 
				 
					 The price is expressed in percentage of the notional amount.
				
			
		
	
	 
		 
			 Specifies whether the option is a call or a put.
		
		 
			 
				 
					 A put option gives the holder the right to sell the underlying asset by a certain date for a certain price.
				
			
			 
				 
					 A call option gives the holder the right to buy the underlying asset by a certain date for a certain price.
				
			
		
	
	 
		 
			 Defines the frequency by which reporting recurs.
		
		 
			 
				 
					 Indicates that the reporting frequency is performed on an annual basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a bi-weekly basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a daily basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a monthly basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a quarterly basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a semi-annual basis.
				
			
			 
				 
					 Indicates that the reporting frequency is performed on a weekly basis.
				
			
		
	
	 
		 
			 The specification of the type of quotation rate to be obtained from each cash settlement reference bank.
		
		 
			 
				 
					 A bid rate.
				
			
			 
				 
					 An ask rate.
				
			
			 
				 
					 A mid-market rate.
				
			
			 
				 
					 If optional early termination is applicable to a swap transaction, the rate, which may be a bid or ask rate, which would result, if seller is in-the-money, in the higher absolute value of the cash settlement amount, or, is seller is out-of-the-money, in the lower absolute value of the cash settlement amount.
				
			
		
	
	 
		 
			 The side from which perspective a value is quoted.
		
		 
			 
				 
					 A value "bid" by a buyer for an asset, i.e. the value a buyer is willing to pay.
				
			
			 
				 
					 A value "asked" by a seller for an asset, i.e. the value at which a seller is willing to sell.
				
			
			 
				 
					 A value midway between the bid and the ask value.
				
			
		
	
	 
		 
			 Indicates the actual quotation style of of PointsUpFront or TradedSpread that was used to quote this trade.
		
		 
			 
				 
					 When quotation style is "PointsUpFront", the initialPoints element of the feeLeg should be populated.
				
			
			 
				 
					 When quotation style is "TradedSpread", the marketFixedRate element of the feeLeg should be populated.
				
			
			 
				 
					 When quotation style is "Price", the marketPrice element of the feeLeg should be populated.
				
			
		
	
	 
		 
			 How an exchange rate is quoted.
		
		 
			 
				 
					 The amount of currency1 for one unit of currency2
				
			
			 
				 
					 The amount of currency2 for one unit of currency1
				
			
		
	
	 
		 
			 The specification of methods for converting rates from one basis to another.
		
		 
			 
				 
					 Bond Equivalent Yield. Per Annex to the 2000 ISDA Definitions (June 2000 Version), Section 7.3. Certain General Definitions Relating to Floating Rate Options, paragraph (g).
				
			
			 
				 
					 Money Market Yield. Per Annex to the 2000 ISDA Definitions (June 2000 Version), Section 7.3. Certain General Definitions Relating to Floating Rate Options, paragraph (h).
				
			
		
	
	 
		 
			 The contract specifies whether which price must satisfy the boundary condition.
		
		 
			 
				 
					 For a return on day T, the observed price on T-1 must be in range.
				
			
			 
				 
					 For a return on day T, the observed price on T must be in range.
				
			
			 
				 
					 For a return on day T, the observed prices on both T and T-1 must be in range
				
			
		
	
	 
		 
			 A duration code for a Repo or Securities Lending transaction. There are many business and market rules that are derived from the duration of the transaction.
		
		 
			 
				 
					 
						 
							 Indicates that a contract is classified as overnight, meaning that there is one business day difference between the start and end date of the contract. Business rule: When the repo is overnight, the number of business days between the spot and forward value dates must be one. Forward leg must be specified.
						
					
				
			
		
	
	 
		 
			 The specification of whether resets occur relative to the first or last day of a calculation period.
		
		 
			 
				 
					 Resets will occur relative to the first day of each calculation period.
				
			
			 
				 
					 Resets will occur relative to the last day of each calculation period.
				
			
		
	
	 
		 
			 The type of return associated with the equity swap.
		
		 
			 
				 
					 Dividend return swap.
				
			
			 
				 
					 Price return swap.
				
			
			 
				 
					 Total return swap.
				
			
		
	
	 
		 
			 The convention for determining the sequence of calculation period end dates. It is used in conjunction with a specified frequency and the regular period start date of a calculation period, e.g. semi-annual IMM roll dates.
		
		 
			 
				 
					 Rolls on month end dates irrespective of the length of the month and the previous roll day.
				
			
			 
				 
					 Roll days are determined according to the FRN Convention or Eurodollar Convention as described in ISDA 2000 definitions.
				
			
			 
				 
					 IMM Settlement Dates. The third Wednesday of the (delivery) month.
				
			
			 
				 
					 The last trading day/expiration day of the Canadian Derivatives Exchange (Bourse de Montreal Inc) Three-month Canadian Bankers' Acceptance Futures (Ticker Symbol BAX). The second London banking day prior to the third Wednesday of the contract month. If the determined day is a Bourse or bank holiday in Montreal or Toronto, the last trading day shall be the previous bank business day. Per Canadian Derivatives Exchange BAX contract specification.
				
			
			 
				 
					 The last trading day of the Sydney Futures Exchange 90 Day Bank Accepted Bills Futures contract (see https://www.asx.com.au/). One Sydney business day preceding the second Friday of the relevant settlement month.
				
			
			 
				 
					 The last trading day of the Sydney Futures Exchange NZ 90 Day Bank Bill Futures contract (see https://www.asx.com.au/). The first Wednesday after the ninth day of the relevant settlement month.
				
			
			 
				 
					 Sydney Futures Exchange 90-Day Bank Accepted Bill Futures Settlement Dates. The second Friday of the (delivery) month.
				
			
			 
				 
					 The roll convention is not required. For example, in the case of a daily calculation frequency.
				
			
			 
				 
					 13-week and 26-week U.S. Treasury Bill Auction Dates. Each Monday except for U.S. (New York) holidays when it will occur on a Tuesday.
				
			
			 
				 
					 Rolls on the 1st day of the month.
				
			
			 
				 
					 Rolls on the 2nd day of the month.
				
			
			 
				 
					 Rolls on the 3rd day of the month.
				
			
			 
				 
					 Rolls on the 4th day of the month.
				
			
			 
				 
					 Rolls on the 4th day of the month.
				
			
			 
				 
					 Rolls on the 6th day of the month.
				
			
			 
				 
					 Rolls on the 7th day of the month.
				
			
			 
				 
					 Rolls on the 8th day of the month.
				
			
			 
				 
					 Rolls on the 9th day of the month.
				
			
			 
				 
					 Rolls on the 10th day of the month.
				
			
			 
				 
					 Rolls on the 11th day of the month.
				
			
			 
				 
					 Rolls on the 12th day of the month.
				
			
			 
				 
					 Rolls on the 13th day of the month.
				
			
			 
				 
					 Rolls on the 14th day of the month.
				
			
			 
				 
					 Rolls on the 15th day of the month.
				
			
			 
				 
					 Rolls on the 16th day of the month.
				
			
			 
				 
					 Rolls on the 17th day of the month.
				
			
			 
				 
					 Rolls on the 18th day of the month.
				
			
			 
				 
					 Rolls on the 19th day of the month.
				
			
			 
				 
					 Rolls on the 20th day of the month.
				
			
			 
				 
					 Rolls on the 21st day of the month.
				
			
			 
				 
					 Rolls on the 22nd day of the month.
				
			
			 
				 
					 Rolls on the 23rd day of the month.
				
			
			 
				 
					 Rolls on the 24th day of the month.
				
			
			 
				 
					 Rolls on the 25th day of the month.
				
			
			 
				 
					 Rolls on the 26th day of the month.
				
			
			 
				 
					 Rolls on the 27th day of the month.
				
			
			 
				 
					 Rolls on the 28th day of the month.
				
			
			 
				 
					 Rolls on the 29th day of the month.
				
			
			 
				 
					 Rolls on the 30th day of the month.
				
			
			 
				 
					 Rolling weekly on a Monday.
				
			
			 
				 
					 Rolling weekly on a Tuesday.
				
			
			 
				 
					 Rolling weekly on a Wednesday.
				
			
			 
				 
					 Rolling weekly on a Thursday.
				
			
			 
				 
					 Rolling weekly on a Friday.
				
			
			 
				 
					 Rolling weekly on a Saturday.
				
			
			 
				 
					 Rolling weekly on a Sunday.
				
			
		
	
	 
		 
			 The method of rounding a fractional number.
		
		 
			 
				 
					 A fractional number will be rounded up to the specified number of decimal places (the precision). For example, 5.21 and 5.25 rounded up to 1 decimal place are 5.3 and 5.3 respectively.
				
			
			 
				 
					 A fractional number will be rounded down to the specified number of decimal places (the precision). For example, 5.29 and 5.25 rounded down to 1 decimal place are 5.2 and 5.2 respectively.
				
			
			 
				 
					 A fractional number will be rounded either up or down to the specified number of decimal places (the precision) depending on its value. For example, 5.24 would be rounded down to 5.2 and 5.25 would be rounded up to 5.3 if a precision of 1 decimal place were specified.
				
			
		
	
	 
		 
			 Party in a security lending arrangement who can demand closure (temrination) of the agreement
		
		 
			 
				 
					 Initial borrower to the SBL transaction.
				
			
			 
				 
					 Initial lender to SBL transaction.
				
			
			 
				 
					 Either Lender or Borrower to the SBL transaction.
				
			
			 
				 
					 As defined in Master Agreement.
				
			
		
	
	 
		 
			 The duration of Security Lending transaction can be only Term or Open. There are many business and market rules that are derived from the duration of the transaction.
		
		 
			 
				 
					 Indicates that the contract is an open arrangement, which remains in effect unless or until terminated at the option of one or both parties. Repo business rule: When the repo is 'Open', the forward leg MUST NOT be specified. SBL business rule: When a security lending arrangement is 'Open', the termination block ('termination/settlementDate') MUST NOT be specified.
				
			
			 
				 
					 Indicates that a contract is a regular term contract, with a start date and an end date. Repo business rule: When the repo is 'Term', both spot and forward legs MUST be specified. SBL business rule: When a security lending arrangement is 'Term', both the initiation block ('initiation/settlementDate') and the termination block ('termination/settlementDate') MUST be specified.
				
			
		
	
	 
		 
			 Defines the Settlement Period Duration for an Electricity Transaction.
		
		 
			 
				 
					 Two-hourly duration applies.
				
			
			 
				 
					 Hourly duration applies.
				
			
			 
				 
					 Half-hourly duration applies.
				
			
			 
				 
					 Quarter-hourly duration applies.
				
			
		
	
	 
		 
			 Shows how the transaction is to be settled when it is exercised.
		
		 
			 
				 
					 The intrinsic value of the option will be delivered by way of a cash settlement amount determined, (i) by reference to the differential between the strike price and the settlement price; or (ii) in accordance with a bilateral agreement between the parties
				
			
			 
				 
					 The securities underlying the transaction will be delivered by (i) in the case of a call, the seller to the buyer, or (ii) in the case of a put, the buyer to the seller versus a settlement amount equivalent to the strike price per share
				
			
			 
				 
					 Allow Election of either Cash or Physical settlement
				
			
			 
				 
					 Allow use of either Cash or Physical settlement without prior Election
				
			
		
	
	 
		 
			 Defines the consequences of extraordinary events relating to the underlying.
		
		 
			 
				 
					 The trade continues such that the underlying now consists of the New Shares and/or the Other Consideration, if any, and the proceeds of any redemption, if any, that the holder of the underlying Shares would have been entitled to.
				
			
			 
				 
					 The trade is cancelled and a cancellation fee will be paid by one party to the other.
				
			
			 
				 
					 The trade will be adjusted by the Calculation Agent in accordance with the adjustments made by any exchange on which options on the underlying are listed.
				
			
			 
				 
					 The Calculation Agent will determine what adjustment is required to offset any change to the economics of the trade. If the Calculation Agent cannot achieve this, the trade goes to Cancellation and Payment with the Calculation Agent deciding on the value of the cancellation fee. Adjustments may not be made to account solely for changes in volatility, expected dividends, stock loan rate or liquidity.
				
			
			 
				 
					 The Calculation Agent will determine what adjustment is required to offset any change to the economics of the trade. If the Calculation Agent cannot achieve this, the trade goes to Cancellation and Payment with the Calculation Agent deciding on the value of the cancellation fee. Adjustments to account for changes in volatility, expected dividends, stock loan rate or liquidity are allowed.
				
			
			 
				 
					 Applies to Basket Transactions. The portion of the Basket made up by the affected Share will be cancelled and a cancellation fee will be paid from one party to the other. The remainder of the trade continues.
				
			
			 
				 
					 If this is a Share-for-Combined merger event (Shares are replaced with New Shares and Other Consideration), then different treatment can be applied to each component if the parties have specified this.
				
			
		
	
	 
		 
			 The Specified Price in respect of a Transaction and a Commodity Reference Price.
		
		 
			 
				 
					 The Specified Price shall be the Afternoon fixing reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Ask price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Bid price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Closing price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the High price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Index price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Average of the Bid and Ask prices reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Locational Marginal price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Low price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Marginal Hourly price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Market Clearing price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Average of the High and Low prices reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Morning fixing reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Official price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Opening price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Official Settlement Price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Settlement price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Spot price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Average of the Midpoint of prices reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the National Single price reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Volume Weighted Average of prices effective on the Pricing Date reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
			 
				 
					 The Specified Price shall be the Non-volume Weighted Average of prices effective on the Pricing Date reported in or by the relevant Price Source as specified in the relevant Confirmation.
				
			
		
	
	 
		 
			 Specifies the method by which asset swap spread is calculated, par-par or proceeds.
		
		 
			 
				 
					 Par-par.
				
			
			 
				 
					 Proceeds.
				
			
		
	
	 
		 
			 The code specification of whether a trade is settling using standard settlement instructions as well as whether it is a candidate for settlement netting.
		
		 
			 
				 
					 This trade will settle using standard pre-determined funds settlement instructions.
				
			
			 
				 
					 This trade is a candidate for settlement netting.
				
			
			 
				 
					 This trade will settle using standard pre-determined funds settlement instructions and is a candidate for settlement netting.
				
			
		
	
	 
		 
			 The specification of whether a percentage rate change, used to calculate a change in notional outstanding, is expressed as a percentage of the initial notional amount or the previously outstanding notional amount.
		
		 
			 
				 
					 Change in notional to be applied is calculated by multiplying the percentage rate by the initial notional amount.
				
			
			 
				 
					 Change in notional to be applied is calculated by multiplying the percentage rate by the previously outstanding notional amount.
				
			
		
	
	 
		 
			 Element to define how to deal with a none standard calculation period within a swap stream.
		
		 
			 
				 
					 If there is a non regular period remaining it is left shorter than the streams calculation period frequency and placed at the start of the stream
				
			
			 
				 
					 If there is a non regular period remaining it is left shorter than the streams calculation period frequency and placed at the end of the stream
				
			
			 
				 
					 If there is a non regular period remaining it is placed at the start of the stream and combined with the adjacent calculation period to give a long first calculation period
				
			
			 
				 
					 If there is a non regular period remaining it is placed at the end of the stream and combined with the adjacent calculation period to give a long last calculation period
				
			
		
	
	 
		 
			 The specification of how an FX OTC option strike price is quoted.
		
		 
			 
				 
					 The strike price is an amount of putCurrency per one unit of callCurrency.
				
			
			 
				 
					 The strike price is an amount of callCurrency per one unit of putCurrency.
				
			
		
	
	 
		 
			 A list that defines the status of a task.
		
		 
			 
				 
					 Indicates a task status of active.
				
			
			 
				 
					 Indicates a task status of cleared (i.e. the task is completed).
				
			
			 
				 
					 Indicates a task status of cancelled (i.e. the task was cancelled and no longer needs to be completed).
				
			
		
	
	 
		 
			 The type of telephone number used to reach a contact.
		
		 
			 
				 
					 A number used primarily for work-related calls. Includes home office numbers used primarily for work purposes.
				
			
			 
				 
					 A number on a mobile telephone or pager that is often or usually used for work-related calls. This type of number can be used for urgent work related business when a work number is not sufficient to contact the person or firm.
				
			
			 
				 
					 A number used primarily for work-related facsimile transmissions.
				
			
			 
				 
					 A number used primarily for nonwork-related calls. (Normally this type of number would be used only as an emergency backup number, not as a regular course of business).
				
			
		
	
	 
		 
			 Defines points in the day when equity option exercise and valuation can occur.
		
		 
			 
				 
					 The official closing time of the exchange on the valuation date.
				
			
			 
				 
					 The official opening time of the exchange on the valuation date.
				
			
			 
				 
					 The time at which the official settlement price is determined.
				
			
			 
				 
					 The time specified in the element equityExpirationTime or valuationTime (as appropriate)
				
			
			 
				 
					 The time at which the official settlement price (following the auction by the exchange) is determined by the exchange.
				
			
			 
				 
					 The official closing time of the derivatives exchange on which a derivative contract is listed on that security underlyer.
				
			
			 
				 
					 The time is determined as provided in the relevant Master Confirmation.
				
			
			
			 
				 
					 Applicable only when determinationMethod is either “VWAP VE Excluding Close” or “TWAP VE Excluding Close”. Such Equity Price determination methods represent that the for computation, closing price is being.
				
			
			 
				 
					 Only supported for TWAP VE. Represents a price references captured during a specific time window on the valuation date and at specific intervals. TWAP VE computations in case of Time boxed session, defaults the interval to 1 minute in which case the interval must not specified.
				
			
		
	
	 
		 
			 The specification of whether a payout will occur on an option depending upon whether the spot rate is at or above or at or below the trigger rate.
		
		 
			 
				 
					 The spot rate must be greater than or equal to the trigger rate.
				
			
			 
				 
					 The spot rate must be less than or equal to the trigger rate.
				
			
			 
				 
					 DEPRECATE: The spot rate must be greater than or equal to the trigger rate.
				
			
			 
				 
					 DEPRECATE: The spot rate must be less than or equal to the trigger rate.
				
			
		
	
	 
		 
			 The time of day which would be considered for valuing the knock event.
		
		 
			 
				 
					 The close of trading on a day would be considered for valuation.
				
			
			 
				 
					 At any time during the Knock Determination period (continuous barrier).
				
			
		
	
	 
		 
			 The specification of whether an option will trigger or expire depending upon whether the spot rate is above or below the barrier rate.
		
		 
			 
				 
					 The underlyer price must be equal to or less than the Trigger level.
				
			
			 
				 
					 The underlyer price must be equal to or greater than the Trigger level.
				
			
			 
				 
					 The underlyer price must be equal to the Trigger level.
				
			
			 
				 
					 The underlyer price must be less than the Trigger level.
				
			
			 
				 
					 The underlyer price must be greater than the Trigger level.
				
			
		
	
	 
		 
			 The specification of, for American-style digitals, whether the trigger level must be touched or not touched.
		
		 
			 
				 
					 The spot rate must have touched the predetermined trigger rate at any time over the life of the option for the payout to occur.
				
			
			 
				 
					 The spot rate has not touched the predetermined trigger rate at any time over the life of the option for the payout to occur.
				
			
		
	
	 
		 
			 The ISDA defined methodology for determining the final price of the reference obligation for purposes of cash settlement.
		
		 
			 
			 
			 
			 
			 
			 
			 
			 
		
	
	 
		 
			 The type of vote decision.
		
		 
			 
				 
					 Indicates an abstention from voting on the measure.
				
			
			 
				 
					 Indicates a vote against the measure.
				
			
			 
				 
					 Indicates a vote in favor of the measure.
				
			
			 
				 
					 Indicates that a vote is pending.
				
			
		
	
	 
		 
			 
				 
					 The cumulative number of Weather Index Units for each day in the Calculation Period.
				
			
			 
				 
					 The cumulative number of Weather Index Units for each day in the Calculation Period divided by the number of days in the Calculation Period.
				
			
			 
				 
					 The maximum number of Weather Index Units for any day in the Calculation Period.
				
			
			 
				 
					 The minimum number of Weather Index Units for any day in the Calculation Period.
				
			
		
	
	 
		 
			 The specification of a weekly roll day.
		
		 
			 
				 
					 
						 
							 13-week and 26-week U.S. Treasury Bill Auction Dates. Each Monday except for U.S. (New York) holidays when it will occur on a Tuesday.
						
					
				
			
		
	
	
	 
		 
			 If the related exchange‑traded contract never begins trading or is permanently discontinued before the Valuation Date, its Official Settlement Price is replaced by the level of the relevant index at the close of the regular trading session on that Valuation Date. Equity Definitions VE extends this futures‑based valuation approach so that both index and single‑share transactions may reference a futures or options contract for determining valuation. The Equity Definitions VE v2.0 provide for two new consequences for situations where the exchange traded contract does not commence trading or is discontinued before the valuation date.
		
		 
			 
				 
					 Under a Cancellation and Payment consequence, the transaction no longer continues to its originally scheduled maturity. Instead, the contractual maturity is accelerated to the date the consequence is triggered. From that point, the Calculation Agent determines a final payment amount in accordance with the fallback valuation mechanics specified in the Equity Definitions VE, and that amount is subsequently paid as the final settlement of the transaction.
				
			
			 
				 
					 Under an Exchange Adjustment, the Calculation Agent follows the adjustments made by the relevant exchange to the affected contract and continues the transaction on the adjusted basis. If the exchange does not communicate such adjustments within a reasonable timeframe, the transaction instead terminates in accordance with the Cancellation and Payment provisions.
				
			
		
	
	 
		 
			 Applicable only when the Underlier is a basket. This provision permits the Calculation Agent to value basket constituents separately when one or more components cannot be priced on the scheduled Valuation Date (e.g., due to market disruption or a local holiday). Each constituent is then valued on the next available valid pricing day until a reliable price is obtained. Once all components have valid prices, the Calculation Agent performs the combined basket calculation.
		
		 
			 
				 
					 When separate valuation is applicable, the Calculation Agent may also need to determine whether adjustments and extraordinary events should be applied to each basket constituent individually, and whether staggered settlement is permitted, allowing settlement of some components earlier than others.
				
			
			 
				 
					 Indicates that separate valuation of a basket constituent is not applicable. The absence of this attribute likewise denotes that the provision does not apply.
				
			
		
	
	 
		 
			 When separate valuation applies to a basket transaction, the Calculation Agent may also be required to determine whether adjustments and extraordinary events should be applied at the level of each individual basket constituent, and whether staggered settlement is permitted, allowing settlement for certain components to occur earlier than others.
		
		 
			 
				 
					 Whether adjustments and extraordinary events are applied per component — meaning the Calculation Agent determines and applies these provisions separately to each individual basket constituent rather than at the basket level.
				
			
			 
				 
					 Whether staggered settlement may be used — meaning the Calculation Agent may settle cashflows for certain basket components earlier than others, where constituents become determinable at different times.
				
			
		
	
	 
		 
			 Benchmark provisions ensure compliance with EU Benchmark Regulation (BMR) and comparable global regimes by addressing circumstances in which the reference index becomes non‑compliant or otherwise affected by benchmark‑related regulatory events.
		
		 
			 
				 
					 When elected as “benchmark provisions applicable,” the transaction follows predefined contractual consequences, including switching to a pre‑nominated alternative index where specified, while still permitting bespoke administrative benchmark events and customised free‑text consequences where required.
				
			
			 
				 
					 Not Applicable indicates that the benchmark provisions do not apply, with omission of the element likewise understood to represent non‑applicability under the working‑group design.
				
			
		
	
	 
		 
			 Look-Through refers to the contractual mechanism under which a transaction referencing a Depository Receipt (DR) is treated, for specified purposes, as referencing the underlying shares, ensuring that corporate actions, dividend treatments, voting adjustments, and valuation mechanics reflect the economic exposure to the underlying security.
		
		 
			 
				 
					 Full DR Look-Through denotes an election whereby all relevant events affecting the underlying shares of a DR are passed through to the transaction, typically applied where parties hedge or manage exposure directly in the underlying shares and therefore require complete alignment between the DR and the underlying‑share events.
				
			
			 
				 
					 Partial DR Look-Through denotes an election under which only a limited and predefined subset of events relating to the underlying shares is reflected in the transaction, providing a narrower scope of look‑through treatment than the full election while still recognising specified underlying‑share events where appropriate.
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			 A type for defining ISDA 2002 Equity Derivative Additional Disruption Events.
		
		 
			 
				 
					 If true, then change in law is applicable.
				
			
			 
				 
					 Where the underlying is shares and the transaction is physically settled, then, if true, a failure to deliver the shares on the settlement date will not be an event of default for the purposes of the master agreement.
				
			
			 
				 
					 If true, then insolvency filing is applicable.
				
			
			 
				 
					 If true, then hedging disruption is applicable.
				
			
			 
			 
				 
					 If true, then increased cost of hedging is applicable.
				
			
			 
				 
					 A reference to the party which determines additional disruption events.
				
			
			 
				 
					 If true, then foreign ownership event is applicable.
				
			
		
	
	 
		 
			 Specifies the amount of the fee along with, when applicable, the formula that supports its determination.
		
		 
			 
				 
					 The currency amount of the payment.
				
			
			 
				 
					 Specifies a formula, with its description and components.
				
			
		
	
	 
		 
			 A type describing a date defined as subject to adjustment or defined in reference to another date through one or several date offsets.
		
		 
			 
				 
					 A date that shall be subject to adjustment if it would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
				
			
			 
				 
					 A date specified in relation to some other date defined in the document (the anchor date), where there is the opportunity to specify a combination of offset rules. This component will typically be used for defining the valuation date in relation to the payment date, as both the currency and the exchange holiday calendars need to be considered.
				
			
		
		 
	
	 
		 
			 A type describing correlation bounds, which form a cap and a floor on the realized correlation.
		
		 
			 
				 
					 Minimum Boundary as a percentage of the Strike Price.
				
			
			 
				 
					 Maximum Boundary as a percentage of the Strike Price.
				
			
		
	
	 
		 
			 A type describing variance bounds, which are used to exclude money price values outside of the specified range In a Up Conditional Swap Underlyer price must be equal to or higher than Lower Barrier In a Down Conditional Swap Underlyer price must be equal to or lower than Upper Barrier In a Corridor Conditional Swap Underlyer price must be equal to or higher than Lower Barrier and must be equal to or lower than Upper Barrier.
		
		 
			 
				 
					 The contract specifies whether which price must satisfy the boundary condition.
				
			
			 
				 
					 The contract specifies whether the notional should be scaled by the Number of Days in Range divided by the Expected N. The number of Days in Ranges refers to the number of returns that contribute to the realized volatility.
				
			
			 
				 
					 All observations above this price level will be excluded from the variance calculation.
				
			
			 
				 
					 All observations below this price level will be excluded from the variance calculation.
				
			
		
	
	 
		 
			 An abstract base class for all calculated money amounts, which are in the currency of the cash multiplier of the calculation.
		
		 
			 
				 
					 Specifies the date on which a calculation or an observation will be performed for the purpose of calculating the amount.
				
			
			 
				 
					 The start of the period over which observations are made which are used in the calculation Used when the observation start date differs from the trade date such as for forward starting swaps. Observation Start Date in accordance with the ISDA 2002 Equity Derivatives Definitions. Observation Period Start Date in accordance with the ISDA 2011 Equity Derivatives Definitions.
				
			
			 
		
	
	 
		 
			 Abstract base class for all calculation from observed values.
		
		 
			 
				 
					 
						 
							 Specifies whether the Initial Index Level should be the Closing Price Level, the Expiring Contract Level, VWAPPrice, TWAPPrice, NAV or Open Price and/or a specified Initial Index Level.
						
						 
							 
								 Contract will strike off this initial level. Providing just the initialLevel without initialLevelSource, infers that this is AgreedInitialPrice - a specified Initial Index Level.
							
						
						 
							 
								 In this context, this is AgreedInitialPrice - a specified Initial Index Level. Note: No other values from the DeterminationMethodScheme should not be provided.
							
						
					
					 
						 
							 Specifies whether the Initial Index Level determination method should be the Closing Price Level, the Expiring Contract Level, VWAPPrice, TWAPPrice, NAV or Open Price. Note: the AgreedInitialPrice value is not allowed here.
						
					
				
				 
					 
						 DEPRECATED. If true this contract will strike off the closing level of the default exchange traded contract.
					
				
				 
					 
						 DEPRECATED. If true this contract will strike off the expiring level of the default exchange traded contract.
					
				
			
			 
				 
					 Expected number of trading days.
				
			
		
	
	 
		 
			 Specifies the compounding method and the compounding rate.
		
		 
			 
				 
					 If more that one calculation period contributes to a single payment amount this element specifies whether compounding is applicable, and if so, what compounding method is to be used. This element must only be included when more that one calculation period contributes to a single payment amount.
				
			
			 
				 
					 Defines a compounding rate. The compounding interest can either point back to the interest calculation node on the Interest Leg, or be defined specifically.
				
			
			 
				 
					 Defines the spread to be used for compounding. This field should be used in scenarios where the interest payment is based on a compounding formula that uses a compounding spread in addition to the regular spread.
				
			
			 
				 
					 Defines the compounding dates.
				
			
		
	
	 
		 
			 A type defining a compounding rate. The compounding interest can either point back to the floating rate calculation of interest calculation node on the Interest Leg, or be defined specifically.
		
		 
			 
				 
					 Reference to the floating rate calculation of interest calculation node on the Interest Leg.
				
			
			 
				 
					 Defines a specific rate.
				
			
		
	
	 
		 
			 A type describing the correlation amount of a correlation swap.
		
		 
			 
				 
					 
						 
							 Notional amount, which is a cash multiplier.
						
					
					 
						 
							 Correlation Strike Price.
						
					
					 
						 
							 Bounded Correlation.
						
					
					 
						 
							 Number of data series, normal market practice is that correlation data sets are drawn from geographic market areas, such as America, Europe and Asia Pacific, each of these geographic areas will have its own data series to avoid contagion.
						
					
				
			
		
	
	 
		 
			 An abstract base class for all directional leg types with effective date, termination date, and underlyer where a payer makes a stream of payments of greater than zero value to a receiver.
		
		 
			 
				 
					 
						 
							 Specifies the underlyer of the leg.
						
					
					 
					 
						 
							 Quanto, Composite, or Cross Currency FX features.
						
					
				
			
		
	
	 
		 
			 An abstract base class for all directional leg types with effective date, termination date, and underlyer, where a payer makes a stream of payments of greater than zero value to a receiver.
		
		 
			 
				 
					 
						 
							 Valuation of the underlyer.
						
					
				
			
		
	
	 
		 
			 Container for Dividend Adjustment Periods, which are used to calculate the Deviation between Expected Dividend and Actual Dividend in that Period.
		
		 
			 
				 
					 A single Dividend Adjustment Period.
				
			
		
	
	 
		 
			 A type describing the conditions governing the payment of dividends to the receiver of the equity return. With the exception of the dividend payout ratio, which is defined for each of the underlying components.
		
		 
			 
				 
					 Boolean element that defines whether the dividend will be reinvested or not.
				
			
			 
				 
					 Defines the date on which the receiver on the equity return is entitled to the dividend.
				
			
			 
			 
				 
					 Specifies when the dividend will be paid to the receiver of the equity return. Has the meaning as defined in the ISDA 2002 Equity Derivatives Definitions. Is not applicable in the case of a dividend reinvestment election.
				
			
			 
				 
					 
						 
							 Dividend period has the meaning as defined in the ISDA 2002 Equity Derivatives Definitions. This element specifies the date on which the dividend period will commence.
						
					
					 
						 
							 Dividend period has the meaning as defined in the ISDA 2002 Equity Derivatives Definitions. This element specifies the date on which the dividend period will end. It includes a boolean attribute for defining whether this end date is included or excluded from the dividend period.
						
					
				
				 
					 
						 Defines the First Period or the Second Period, as defined in the 2002 ISDA Equity Derivatives Definitions.
					
				
			
			 
				 
					 Reference to the party which determines if dividends are extraordinary in relation to normal levels.
				
			
			 
				 
					 Determination of Gross Cash Dividend per Share.
				
			
			 
			 
				 
					 Specifies the date on which the FX rate will be considered in the case of a Composite FX swap.
				
			
			 
				 
					 Defines the way in which interests are accrued: the applicable rate (fixed or floating reference) and the compounding method.
					 FpML entity
				
			
			 
				 
					 Defines the Number Of Index Units applicable to a Dividend.
				
			
			 
			 
				 
					 Defines treatment of Non-Cash Dividends.
				
			
			 
				 
					 Defines how the composition of Dividends is to be determined.
				
			
			 
				 
					 Specifies the method according to which special dividends are determined.
				
			
		
	
	 
		 
			 A type describing the date on which the dividend will be paid/received. This type is also used to specify the date on which the FX rate will be determined, when applicable.
		
		 
			 
				 
					 
						 
							 Specification of the dividend date using an enumeration, with values such as the pay date, the ex date or the record date.
						
					
					 
						 
							 Only to be used when SharePayment has been specified in the dividendDateReference element. The number of Currency Business Days following the day on which the Issuer of the Shares pays the relevant dividend to holders of record of the Shares.
						
					
				
				 
					 
						 A date that shall be subject to adjustment if it would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
					
				
			
		
	
	 
		 
			 Abstract base class of all time bounded dividend period types.
		
		 
			 
				 
					 Unadjusted inclusive dividend period start date.
				
			
			 
				 
					 Unadjusted inclusive dividend period end date.
				
			
			 
				 
					 Date adjustments for all unadjusted dates in this dividend period.
				
			
			 
				 
					 Reference to the underlyer which is paying dividends. This should be used in all cases, and must be used where there are multiple underlying assets, to avoid any ambiguity about which asset the dividend period relates to.
				
			
		
		 
	
	 
		 
			 A time bounded dividend period, with an expected dividend for each period.
		
		 
			 
				 
					 
						 
							 Expected dividend in this period.
						
					
					 
						 
							 Multiplier is a percentage value which is used to produce Deviation by multiplying the difference between Expected Dividend and Actual Dividend Deviation = Multiplier * (Expected Dividend — Actual Dividend).
						
					
				
			
		
	
	 
		 
			 A type for defining the merger events and their treatment.
		
		 
			 
				 
					 The consideration paid for the original shares following the Merger Event consists wholly of new shares.
				
			
			 
				 
					 The consideration paid for the original shares following the Merger Event consists wholly of cash/securities other than new shares.
				
			
			 
				 
					 The consideration paid for the original shares following the Merger Event consists of both cash/securities and new shares.
				
			
		
	
	 
		 
			 A type used to describe the amount paid for an equity option.
		
		 
			 
				 
					 
					 
						 
							 Forward start Premium type
						
					
					 
						 
							 The currency amount of the payment.
						
					
					 
						 
							 The payment date. This date is subject to adjustment in accordance with any applicable business day convention.
						
					
					 
						 
							 Specifies whether or not the premium is to be paid in the style of payments under an interest rate swap contract.
						
					
					 
						 
							 The amount of premium to be paid expressed as a function of the number of options.
						
					
					 
						 
							 The amount of premium to be paid expressed as a percentage of the notional value of the transaction. A percentage of 5% would be expressed as 0.05.
						
					
				
			
		
	
	 
		 
			 A type for defining the strike price for an equity option. The strike price is either: (i) in respect of an index option transaction, the level of the relevant index specified or otherwise determined in the transaction; or (ii) in respect of a share option transaction, the price per share specified or otherwise determined in the transaction. This can be expressed either as a percentage of notional amount or as an absolute value.
		
		 
			 
				 
					 
						 The price or level at which the option has been struck.
					
				
				 
					 
						 
							 The price or level expressed as a percentage of the forward starting spot price. A value expressed in percentage units i.e. 5 means 5%.
						
					
					 
						 
							 The date on which the strike is determined, where this is not the effective date of a forward starting option.
						
					
				
			
			 
				 
					 The currency in which an amount is denominated.
				
			
		
	
	 
		 
			 A type for defining how and when an equity option is to be valued.
		
		 
			 
				 
					 
						 The term "Valuation Date" is assumed to have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions. Cash Settlement Payment Date in accordance with the ISDA 2002 Equity Derivatives Definitions. SettlementCycle in accordance with the ISDA 2011 Equity Derivatives Definitions.
					
				
				 
					 
						 Specifies the interim equity valuation dates of a swap.
					
				
			
			 
				 
					 The time of day at which the calculation agent values the underlying, for example the official closing time of the exchange.
				
			
			 
				 
					 The specific time of day at which the calculation agent values the underlying. The SpecificTime is the only case when the valuationTime (time + business center location – e.g. 10:00:00 USNY) should be provided. You should be able to provide just the valuationTime without valuationTimeType, which infer that this is a specific time.
				
			
			
			 
				 
					 Defines the time window during which TWAP VE observations are taken, expressed as a start–end period relative to the specified business center. The session may reflect standard trading hours or a bespoke window agreed by the parties. When a session is defined but no interval is specified, price observations default to one‑minute sampling within this window. Interval should not be defined when the default is as 1 minute.
				
			
			 
				 
					 Identifies the market data provider from which intraday price observations are obtained for VWAP VE or TWAP VE calculations, ensuring that sampling during the valuation session is based on a clearly specified and authoritative source (e.g., an exchange feed or vendor service).
				
			
			 
				 
					 
						 
							 The official settlement price as announced by the related exchange is applicable, in accordance with the ISDA 2002 definitions.
						
					
					 
						 
							 The official settlement price as announced by the related exchange is applicable, in accordance with the ISDA 2002 definitions.
						
					
				
				 
					 
						 If the related exchange‑traded contract never begins trading or is permanently discontinued before the Valuation Date, its Official Settlement Price is replaced by the level of the relevant index at the close of the regular trading session on that Valuation Date. Equity Definitions VE extends this futures‑based valuation approach so that both index and single‑share transactions may reference a futures or options contract for determining valuation. The Equity Definitions VE v2.0 provide for two new consequences for situations where the exchange traded contract does not commence trading or is discontinued before the valuation date.
					
				
			
			 
				 
					 The number of valuation dates between valuation start date and valuation end date.
				
			
			 
				 
					 Specifies the dividend valuation dates of the swap.
				
			
			 
				 
					 Specifies the fallback provisions for Hedging Party in the determination of the Final Price.
				
			
			 
				 
					 
						 Applicable only when the Underlier is a basket. This provision permits the Calculation Agent to value basket constituents separately when one or more components cannot be priced on the scheduled Valuation Date (e.g., due to market disruption or a local holiday). Each constituent is then valued on the next available valid pricing day until a reliable price is obtained. Once all components have valid prices, the Calculation Agent performs the combined basket calculation.
					
				
				 
					 
						 When separate valuation applies to a basket transaction, the Calculation Agent may also be required to determine whether adjustments and extraordinary events should be applied at the level of each individual basket constituent, and whether staggered settlement is permitted, allowing settlement for certain components to occur earlier than others.
					
				
			
		
		 
	
	 
		 
			 Where the underlying is shares, defines market events affecting the issuer of those shares that may require the terms of the transaction to be adjusted.
		
		 
			 
				 
					 Occurs when the underlying ceases to exist following a merger between the Issuer and another company.
				
			
			 
				 
					 DEPRECATED. If present and true, then tender offer is applicable.
				
			
			 
				 
					 ISDA 2002 Equity Tender Offer Events.
				
			
			 
				 
					 If present and true, then composition of combined consideration is applicable.
				
			
			 
				 
					 ISDA 2002 Equity Index Adjustment Events.
				
			
			 
				 
					 
						 ISDA 2002 Equity Additional Disruption Events.
					
				
				 
					 
						 If true, failure to deliver is applicable.
					
				
			
			 
				 
					 ISDA 2002 Equity Derivative Representations.
				
			
			 
				 
					 The terms "Nationalisation" and "Insolvency" have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions.
				
			
			 
				 
					 The term "Delisting" has the meaning defined in the ISDA 2002 Equity Derivatives Definitions.
				
			
			 
				 
					 In order for a contract to be considered a 'Designated Contract', the Related Exchange that the contract is traded on must also be a Specified Exchange (i.e. the Related Exchange specified for the underlier contract must be either Eure, Euronext, MEF, or IDEM or an exchange specified in the Transaction Supplement, in order for the contract to qualify as a Designated Contract). If the Related Exchange is not one of the Specified Exchanges, then no Designated Contract is deemed to exist.
				
			
		
	
	 
		 
			 Reference to a floating rate calculation of interest calculation component.
		
		 
			 
				 
			
		
	
	 
		 
			 Defines the specification of the consequences of Index Events as defined by the 2002 ISDA Equity Derivatives Definitions.
		
		 
			 
				 
					 Consequence of index modification.
				
			
			 
				 
					 Consequence of index cancellation.
				
			
			 
				 
					 Consequence of index disruption.
				
			
		
	
	 
		 
			 Specifies the calculation method of the interest rate leg of the return swap. Includes the floating or fixed rate calculation definitions, along with the determination of the day count fraction.
		
		 
			 
				 
					 
						 
							 The day count fraction.
						
					
					 
						 
							 Defines compounding rates on the Interest Leg.
						
					
					 
						 
							 
								 Specifies the type of interpolation used.
							
						
						 
							 
								 Defines applicable periods for interpolation.
							
						
					
				
				 
			
		
	
	 
		 
			 A type describing the fixed income leg of the equity swap.
		
		 
			 
				 
					 
						 
							 Component that holds the various dates used to specify the interest leg of the equity swap. It is used to define the InterestPeriodDates identifyer.
						
					
					 
						 
							 Specifies the notional of a return type swap. When used in the equity leg, the definition will typically combine the actual amount (using the notional component defined by the FpML industry group) and the determination method. When used in the interest leg, the definition will typically point to the definition of the equity leg.
						
					
					 
						 
							 Specifies, in relation to each Interest Payment Date, the amount to which the Interest Payment Date relates. Unless otherwise specified, this term has the meaning defined in the ISDA 2000 ISDA Definitions.
						
					
					 
						 
							 Specifies the calculation method of the interest rate leg of the equity swap. Includes the floating or fixed rate calculation definitions, along with the determination of the day count fraction.
						
					
					 
						 
							 Specifies the stub calculation period.
						
					
				
			
		
	
	 
		 
			 Component that holds the various dates used to specify the interest leg of the return swap. It is used to define the InterestPeriodDates identifyer.
		
		 
			 
				 
					 Specifies the effective date of the return swap. This global element is valid within the return swaps namespace. Within the FpML namespace, another effectiveDate global element has been defined, that is different in the sense that it does not propose the choice of refering to another date in the document.
				
			
			 
				 
					 Specifies the termination date of the return swap. This global element is valid within the return swaps namespace. Within the FpML namespace, another terminationDate global element has been defined, that is different in the sense that it does not propose the choice of refering to another date in the document.
				
			
			 
				 
					 Specifies the reset dates of the interest leg of the swap.
				
			
			 
				 
					 Specifies the payment dates of the interest leg of the swap. When defined in relation to a date specified somewhere else in the document (through the relativeDates component), this element will typically point to the payment dates of the equity leg of the swap.
				
			
		
		 
	
	 
		 
			 Reference to the calculation period dates of the interest leg.
		
		 
			 
				 
			
		
	
	 
		 
			 
				 
					 A pointer style reference to the associated calculation period dates component defined elsewhere in the document.
				
			
			 
				 
					 
						 Specifies whether the reset dates are determined with respect to each adjusted calculation period start date or adjusted calculation period end date. If the reset frequency is specified as daily this element must not be included.
					
				
				 
					 
						 The frequency at which reset dates occur. In the case of a weekly reset frequency, also specifies the day of the week that the reset occurs. If the reset frequency is greater than the calculation period frequency then this implies that more than one reset date is established for each calculation period and some form of rate averaging is applicable.
					
				
			
			 
				 
					 Initial fixing date expressed as an offset to another date defined elsewhere in the document.
				
			
			 
				 
					 Specifies the fixing date relative to the reset date in terms of a business days offset, or by providing a series of adjustable dates.
				
			
		
	
	 
		 
			 A type describing the amount that will paid or received on each of the payment dates. This type is used to define both the Equity Amount and the Interest Amount.
		
		 
			 
			 
				 
					 
						 Specifies the reference Amount when this term either corresponds to the standard ISDA Definition (either the 2002 Equity Definition for the Equity Amount, or the 2000 Definition for the Interest Amount), or points to a term defined elsewhere in the swap document.
					
				
				 
					 
						 Specifies a formula, with its description and components.
					
				
				 
					 
						 Description of the leg amount when represented through an encoded image.
					
				
			
			 
				 
					 Specifies the date on which a calculation or an observation will be performed for the purpose of defining the Equity Amount, and in accordance to the definition terms of this latter.
				
			
		
	
	 
		 
			 A type to hold early exercise provisions.
		
		 
			 
				 
					 Date through which option can not be exercised without penalty.
				
			
			 
				 
					 Spread used if exercised before make whole date. Early termination penalty. Expressed in bp, e.g. 25 bp.
				
			
		
	
	 
		 
			 An abstract base class for all swap types which have a single netted leg, such as Variance Swaps, and Correlation Swaps.
		
		 
			 
				 
					 
						 
							 Specifies additional payment(s) between the principal parties to the netted swap.
						
					
					 
						 
							 Where the underlying is shares, specifies events affecting the issuer of those shares that may require the terms of the transaction to be adjusted.
						
					
				
			
		
	
	 
		 
			 Specifies the index pre‑agreed by the parties to replace the original reference index if a benchmark event occurs, such as loss of authorization, cessation, prohibition of use, or other regulatory impacts under benchmark regulations. This optional fallback index is only applicable when the underlier is an index (singleUnderlier or basketConstituent).
		
		 
			 
				 
			
		
	
	 
		 
			 A type for defining option features.
		
		 
			 
				 
					 An option where and average price is taken on valuation.
				
			
			 
				 
					 An option with a barrier feature.
				
			
			 
				 
					 A knock feature.
				
			
			 
				 
					 Pass through payments from the underlyer, such as dividends.
				
			
			 
				 
					 Dividend adjustment of the contract is driven by the difference between the Expected Dividend, and the Actual Dividend, which is multiplied by an agreed Factor to produce a Deviation, which is used as the basis for adjusting the contract. The parties acknowledge that in determining the Call Strike Price of the Transaction the parties have assumed that the Dividend scheduled to be paid by the Issuer to holders of record of the Shares, in the period set out in Column headed Relevant Period will equal per Share the amount stated in respect of such Relevant Period.
				
			
		
	
	 
		 
			 Specifies the principal exchange amount, either by explicitly defining it, or by point to an amount defined somewhere else in the swap document.
		
		 
			 
				 
					 Reference to an amount defined elsewhere in the document.
				
			
			 
				 
					 Specifies the method according to which an amount or a date is determined.
				
			
			 
				 
					 Principal exchange amount when explictly stated.
				
			
		
	
	 
		 
			 Specifies each of the characteristics of the principal exchange cashflows, in terms of paying/receiving counterparties, amounts and dates.
		
		 
			 
			 
				 
					 Specifies the principal echange amount, either by explicitly defining it, or by point to an amount defined somewhere else in the swap document.
				
			
			 
				 
					 Date on which each of the principal exchanges will take place. This date is either explictly stated, or is defined by reference to another date in the swap document. In this latter case, it will typically refer to one other date of the equity leg: either the effective date (initial exchange), or the last payment date (final exchange).
				
			
		
	
	 
		 
			 A type describing the principal exchange features of the return swap.
		
		 
			 
				 
					 The true/false flags indicating whether initial, intermediate or final exchanges of principal should occur.
				
			
			 
				 
					 Specifies each of the characteristics of the principal exchange cashflows, in terms of paying/receiving counterparties, amounts and dates.
				
			
		
	
	 
		 
			 A type for defining ISDA 2002 Equity Derivative Representations.
		
		 
			 
				 
					 If true, then non reliance is applicable.
				
			
			 
				 
					 If true, then agreements regarding hedging are applicable.
				
			
			 
				 
					 If present and true, then index disclaimer is applicable.
				
			
			 
				 
					 If true, then additional acknowledgements are applicable.
				
			
		
	
	 
		 
			 A type describing the dividend return conditions applicable to the swap.
		
		 
			 
				 
					 Defines the type of return associated with the return swap.
				
			
			 
				 
					 Specifies the conditions governing the payment of the dividends to the receiver of the equity return. With the exception of the dividend payout ratio, which is defined for each of the underlying components.
				
			
		
	
	 
		 
			 A type describing the return leg of a return type swap.
		
		 
			 
				 
					 
						 
							 Specifies the terms of the initial price of the return type swap and of the subsequent valuations of the underlyer.
						
					
					 
						 
							 Specifies the notional of a return type swap. When used in the equity leg, the definition will typically combine the actual amount (using the notional component defined by the FpML industry group) and the determination method. When used in the interest leg, the definition will typically point to the definition of the equity leg.
						
					
					 
						 
							 Specifies, in relation to each Payment Date, the amount to which the Payment Date relates. For return swaps this element is equivalent to the Equity Amount term as defined in the ISDA 2002 Equity Derivatives Definitions.
						
					
					 
						 
							 Specifies the conditions under which dividend affecting the underlyer will be paid to the receiver of the amounts.
						
					
					 
						 
							 Specifies the conditions that govern the adjustment to the number of units of the return swap.
						
					
					 
						 
							 A quanto or composite FX feature.
						
					
					 
						 
							 Averaging Dates used in the swap.
						
					
				
			
		
	
	 
		 
			 A type describing the initial and final valuation of the underlyer.
		
		 
			 
				 
					 Specifies the initial reference price of the underlyer. This price can be expressed either as an actual amount/currency, as a determination method, or by reference to another value specified in the swap document.
				
			
			 
				 
					 For return swaps, this element is equivalent to the term "Equity Notional Reset" as defined in the ISDA 2002 Equity Derivatives Definitions. The reference to the ISDA definition is either "Applicable" or 'Inapplicable".
				
			
			 
				 
					 Specifies the final valuation price of the underlyer. This price can be expressed either as an actual amount/currency, as a determination method, or by reference to another value specified in the swap document.
				
			
			 
				 
					 Specifies the final valuation price of the underlyer. This price can be expressed either as an actual amount/currency, as a determination method, or by reference to another value specified in the swap document.
				
			
			 
				 
					 Specifies the payment dates of the swap.
				
			
			 
				 
					 References a Contract on the Exchange.
				
			
		
	
	 
		 
			 
				 
					 
						 
							 Specifies valuation.
						
					
				
			
		
	
	 
		 
			 A type describing return swaps including return swaps (long form), total return swaps, and variance swaps.
		
		 
			 
				 
					 
						 
							 Specifies, for one or for both the parties to the trade, the date from which it can early terminate it.
						
					
					 
						 
							 Where the underlying is shares, specifies events affecting the issuer of those shares that may require the terms of the transaction to be adjusted.
						
					
				
			
		
	
	 
		 
			 A type describing the additional payment(s) between the principal parties to the trade. This component extends some of the features of the additionalPayment component previously developed in FpML. Appropriate discussions will determine whether it would be appropriate to extend the shared component in order to meet the further requirements of equity swaps.
		
		 
			 
				 
					 
					 
						 
							 Specifies the amount of the fee along with, when applicable, the formula that supports its determination.
						
					
					 
						 
							 Specifies the value date of the fee payment/receipt.
						
					
					 
						 
							 Classification of the payment.
						
					
				
			
		
	
	 
		 
			 Specifies, in relation to each Payment Date, the amount to which the Payment Date relates. For Equity Swaps this element is equivalent to the Equity Amount term as defined in the ISDA 2002 Equity Derivatives Definitions.
		
		 
			 
				 
					 
						 
							 If true, then cash settlement is applicable.
						
					
					 
				
			
		
	
	 
		 
			 A type describing the components that are common for return type swaps, including short and long form return swaps representations.
		
		 
			 
				 
					 
						 
							 BuyerSeller.model has been included as an optional child of ReturnSwapBase to support the situation where an implementor wishes to indicate who has manufactured the Swap through representing them as the Seller. It may be removed in future major revisions.
						
					
					 
					 
						 
							 This is used to document a Fully Funded Return Swap.
						
					
					 
						 
							 Specifies additional payment(s) between the principal parties to the trade.
						
					
				
			
		
	
	 
		 
			 A type describing the date from which each of the party may be allowed to terminate the trade.
		
		 
			 
				 
					 Reference to a party defined elsewhere in this document which may be allowed to terminate the trade.
				
			
			 
				 
					 Specifies the date from which the early termination clause can be exercised.
				
			
		
	
	 
		 
			 A base class for all return leg types with an underlyer.
		
		 
			 
				 
					 
						 
							 Specifies the strike date of this leg of the swap, used for forward starting swaps. When defined in relation to a date specified somewhere else in the document (through the relativeDate component), this element will typically by relative to the trade date of the swap.
						
					
					 
						 
							 Specifies the underlying component of the leg, which can be either one or many and consists in either equity, index or convertible bond component, or a combination of these.
						
					
					 
				
			
		
	
	 
		 
			 Specifies the notional of return type swap. When used in the equity leg, the definition will typically combine the actual amount (using the notional component defined by the FpML industry group) and the determination method. When used in the interest leg, the definition will typically point to the definition of the equity leg.
		
		 
			 
				 
					 A reference to the return swap notional amount defined elsewhere in this document.
				
			
			 
				 
					 A reference to the return swap notional determination method defined elsewhere in this document.
				
			
			 
				 
					 Specifies the method according to which an amount or a date is determined.
				
			
			 
				 
					 The notional amount.
				
			
		
		 
	
	 
		 
			 A type describing the return payment dates of the swap.
		
		 
			 
				 
					 Specifies the interim payment dates of the swap. When defined in relation to a date specified somewhere else in the document (through the relativeDates component), this element will typically refer to the valuation dates and add a lag corresponding to the settlement cycle of the underlyer.
				
			
			 
				 
					 Specifies the final payment date of the swap. When defined in relation to a date specified somewhere else in the document (through the relativeDate component), this element will typically refer to the final valuation date and add a lag corresponding to the settlement cycle of the underlyer.
				
			
		
		 
	
	 
		 
			 A type specifying the date from which the early termination clause can be exercised.
		
		 
			 
				 
					 Reference to a date defined elswhere in the document.
				
			
			 
				 
					 Date from which early termination clause can be exercised.
				
			
		
	
	 
		 
			 A type describing the Stub Calculation Period.
		
		 
			 
				 Choice group between mandatory specification of initial stub and optional specification of final stub, or mandatory final stub.
			
			 
				 
				 
			
			 
		
	
	 
		 
			 A type describing the variance amount of a variance swap.
		
		 
			 
				 
					 
						 
							 Variance amount, which is a cash multiplier.
						
					
					 
						 
							 Choice between expressing the strike as volatility or variance.
						
						 
						 
					
					 
						 
							 If present and true, then variance cap is applicable.
						
					
					 
						 
							 For use when varianceCap is applicable. Contains the scaling factor of the Variance Cap that can differ on a trade-by-trade basis in the European market. For example, a Variance Cap of 2.5^2 x Variance Strike Price has an unadjustedVarianceCap of 2.5.
						
					
					 
						 
							 Conditions which bound variance. The contract specifies one or more boundary levels. These levels are expressed as prices for confirmation purposes Underlyer price must be equal to or higher than Lower Barrier is known as Up Conditional Swap Underlyer price must be equal to or lower than Upper Barrier is known as Down Conditional Swap Underlyer price must be equal to or higher than Lower Barrier and must be equal to or lower than Upper Barrier is known as Barrier Conditional Swap.
						
					
					 
						 
							 Specification of the exchange traded contract nearest.
						
					
					 
						 
							 Vega Notional represents the approximate gain/loss at maturity for a 1% difference between RVol (realised vol) and KVol (strike vol). It does not necessarily represent the Vega Risk of the trade.
						
					
				
			
		
	
	 
		 
			 The fixed income amounts of the return type swap.
		
	
	 
		 
			 Return amounts of the return type swap.
		
	
	 
		 
			 Specifies the structure of a return type swap. It can represent return swaps, total return swaps, variance swaps.
		
	
	 
		 
			 An placeholder for the actual Return Swap Leg definition.
		
	
	 
		 
			 A group containing return swap amount currency definition methods
		
		 
			 
				 
					 The currency in which an amount is denominated.
				
			
			 
				 
					 Specifies the method according to which an amount or a date is determined.
				
			
			 
				 
					 Reference to a currency defined elsewhere in the document
				
			
		
	
	 
		 
			 
				 
					 Declared Cash Dividend Percentage. A value expressed in percentage units i.e. 5 means 5%.
				
			
			 
				 
					 Declared Cash Equivalent Dividend Percentage. A value expressed in percentage units i.e. 5 means 5%.
				
			
		
	
	 
		 
			 A group containing Dividend content
		
		 
			 
				 
					 If present and true, then options exchange dividends are applicable.
				
			
			 
				 
					 If present and true, then additional dividends are applicable.
				
			
			 
				 
					 Represents the European Master Confirmation value of 'All Dividends' which, when applicable, signifies that, for a given Ex-Date, the daily observed Share Price for that day is adjusted (reduced) by the cash dividend and/or the cash value of any non cash dividend per Share (including Extraordinary Dividends) declared by the Issuer. All Dividends in accordance with the ISDA 2002 Equity Derivatives Definitions.
				
			
		
	
	 
		 
			 A group containing Equity Underlyer provisions.
		
		 
			 
			 
				 
					 Local Jurisdiction is a term used in the AEJ Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties, and similar charges imposed by the taxing authority of the Local Jurisdiction If this element is not present Local Jurisdiction is Not Applicable.
				
			
			 
				 
					 Relevent Jurisdiction is a term used in the AEJ Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties and similar charges that would be imposed by the taxing authority of the Country of Underlyer on a Hypothetical Broker Dealer assuming the Applicable Hedge Positions are held by its office in the Relevant Jurisdiction. If this element is not present Relevant Jurisdiction is Not Applicable.
				
			
		
	
	 
		 
			 A group containing Swap and Derivative features.
		
		 
			 
				 
					 Asian, Barrier, Knock and Pass Through features.
				
			
			 
				 
					 Quanto, Composite, or Cross Currency FX features.
				
			
		
	
	 
		 
			 
				 
					 For an index option transaction, a flag to indicate whether a relevant Multiple Exchange Index Annex is applicable to the transaction. This annex defines additional provisions which are applicable where an index is comprised of component securities that are traded on multiple exchanges.
				
			
			 
				 
					 For an index option transaction, a flag to indicate whether a relevant Component Security Index Annex is applicable to the transaction.
				
			
		
	
	 
		 
			 
				 
					 Used for specifying whether the Mutual Early Termination Right that is detailed in the Master Confirmation will apply.
				
			
			 
				 
					 
						 A Boolean element used for specifying whether the Optional Early Termination clause detailed in the agreement will apply.
					
				
				 
					 
						 Optional Early Termination Date
					
				
				 
					 
						 Optional Early Termination Electing Party Reference
					
				
				 
					 
						 A Boolean element used for specifying whether the Break Funding Recovery detailed in the agreement will apply.
					
				
				 
					 
						 
							 Defines the fee type.
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			 A type for defining Equity Swap Transaction Supplement
		
		 
			 
				 
					 
					 
					
					 
						 
							 
								 Benchmark provisions ensure compliance with EU Benchmark Regulation (BMR) and comparable global regimes by addressing circumstances in which the reference index becomes non‑compliant or otherwise affected by benchmark‑related regulatory events.
							
						
						 
							 
								 Specifies the index pre‑agreed by the parties to replace the original reference index if a benchmark event occurs, such as loss of authorization, cessation, prohibition of use, or other regulatory impacts under benchmark regulations. This optional fallback index is only applicable when the underlier is an index (singleUnderlier or basketConstituent).
							
						
					
					 
						 
							 Specifies whether the transaction applies look‑through treatment to Depository Receipts (DRs), ensuring that corporate actions, dividend provisions, voting adjustments, and valuation mechanics reflect events affecting the underlying shares where economically intended. Parties may elect Full Depository Receipt Look‑Through, under which all relevant underlying‑share events are passed through, or Partial Depository Receipt Look‑Through, under which only a defined subset of such events applies. If the element is absent, Look‑Through does not apply. This election is only applicable where the single underlier or a basket constituent is an equity.
						
					
					 
						 
							 Where the underlying is shares, specifies events affecting the issuer of those shares that may require the terms of the transaction to be adjusted.
						
					
				
			
		
	
	 
		 
			 Specifies the structure of the equity swap transaction supplement.
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       A type defining a number specified as a decimal between -1 and 1 inclusive.
    
     
       
       
    
  
   
     
       A type defining a decimal fraction (base 1). A percentage of 5% would be represented as 0.05.
    
     
  
   
     
       A type defining a time specified in hh:mm:ss format where the second component must be '00', e.g. 11am would be represented as 11:00:00.
    
     
       
    
  
   
     
       
    
  
   
     
       The base class for all types which define coding schemes that must be populated.
    
     
       
       
    
  
   
     
       A non empty normalized string. At least one character must be provided. FpML may define lenght restrictions in some views.
    
     
       
    
  
   
     
       The base class for all types which define coding schemes that must be populated.
    
     
       
       
    
  
   
     
       A non empty string. At least one character must be provided. FpML may define lenght restrictions in some views.
    
     
       
    
  
   
     
       A non empty token. At least one character must be provided. FpML may define lenght restrictions in some views.
    
     
       
    
  
   
     
       A URI that cannot be empty.
    
     
       
    
  
   
     
       A type defining a number specified as non negative decimal greater than 0 inclusive.
    
     
       
    
  
   
     
       A normalized string
    
     
       
    
  
   
     
       A type defining a percentage as base 100. A percentage of 5% would be represented as 5.
    
     
  
   
     
       A type defining a number specified as positive decimal greater than 0 exclusive.
    
     
       
    
  
   
     
       The base class for all types which define coding schemes that are allowed to be empty.
    
     
       
    
  
   
     
       A string. FpML may define lenght restrictions in some views.
    
     
       
    
  
   
     
       A token. FpML redefines this type so that in some views it can enforce that it may not be empty
    
     
       
    
  
   
     
       A type defining a token of length between 1 and 60 characters inclusive.
    
     
       
       
    
  
   
     
       A generic account that represents any party's account at another party. Parties may be identified by the account at another party.
    
     
       
         
           An account identifier. For example an Account number.
        
      
       
         
           The name by which the account is known.
        
      
       
         
           The type of account. e.g., Client, House
        
      
       
         
           
             
               A reference to the party beneficiary of the account.
            
          
           
             
               A reference to the party that services/supports the account.
            
          
        
         
           
             A reference to the party that services/supports the account.
          
        
      
    
     
       
         The unique identifier for the account within the document.
      
    
  
   
     
       The data type used for account identifiers.
    
     
       
         
           
             The identifier scheme used with this accountId. A unique URI to determine the authoritative issuer of these identifiers.
          
        
      
    
  
   
     
       The data type used for the name of the account.
    
     
       
         
           
             The identifier scheme used with this accountName. A unique URI to determine the source of the account name.
          
        
      
    
  
   
     
       Reference to an account.
    
     
       
         
      
    
  
   
     
       The data type used for account type.
    
     
       
         
           
             The identifier scheme used with this accountType. A unique URI to determine the the type of account.
          
        
      
    
  
   
     
       The data type used for ESMA action type.
    
     
       
         
           
             The identifier scheme used with this actionType. A unique URI to determine the the type of action.
          
        
      
    
  
   
     
       A type that represents a physical postal address.
    
     
       
         
           The set of street and building number information that identifies a postal address within a city.
        
      
       
         
           The city component of a postal address.
        
      
       
         
           A country subdivision used in postal addresses in some countries. For example, US states, Canadian provinces, Swiss cantons.
        
      
       
         
           The ISO 3166 standard code for the country within which the postal address is located.
        
      
       
         
           The code, required for computerised mail sorting systems, that is allocated to a physical address by a national postal authority.
        
      
    
  
   
     
       A type for defining a date that shall be subject to adjustment if it would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
    
     
       
         
           A date subject to adjustment.
        
      
       
         
           The business day convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is not a business date in the specified business centers.
        
      
       
         
           The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
        
      
    
     
  
   
     
       A type that is different from AdjustableDate in two regards. First, date adjustments can be specified with either a dateAdjustments element or a reference to an existing dateAdjustments element. Second, it does not require the specification of date adjustments.
    
     
       
         
           A date subject to adjustment.
        
      
       
         
           
             The business day convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is not a business dat in the specified business centers.
          
        
         
           
             A pointer style reference to date adjustments defined elsewhere in the document.
          
        
      
       
         
           The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
        
      
    
     
  
   
     
       A type for defining a series of dates that shall be subject to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the dates.
    
     
       
         
           A date subject to adjustment.
        
      
       
         
           The business day convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is not a business dat in the specified business centers.
        
      
       
         
           The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
        
      
    
     
  
   
     
       A type for defining a series of dates, either as a list of adjustable dates, or a as a repeating sequence from a base date
    
     
       
         
           A series of adjustable dates
        
      
       
         
           A series of dates specified as a repeating sequence from a base date.
        
      
    
  
   
     
       A type for defining a date that shall be subject to adjustment if it would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
    
     
       
       
         
           The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
        
      
    
     
  
   
     
       A type giving the choice between defining a date as an explicit date together with applicable adjustments or as relative to some other (anchor) date.
    
     
       
         
           A date that is subject to adjustment if it would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
        
      
       
         
           A date specified as an offset to another date (the anchor date).
        
      
    
     
  
   
     
       A type giving the choice between defining a series of dates as an explicit list of dates together with applicable adjustments or as relative to some other series of (anchor) dates.
    
     
       
         
           A series of dates that shall be subject to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
        
      
       
         
           A series of dates specified as some offset to another series of dates (the anchor dates).
        
      
    
     
  
   
     
       
         
           A series of dates that shall be subject to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
        
      
       
         
           A series of dates specified as some offset to other dates (the anchor dates) which can
        
      
       
    
     
  
   
     
       A type giving the choice between defining a series of dates as an explicit list of dates together with applicable adjustments, or as relative to some other series of (anchor) dates, or as a set of factors to specify periodic occurences.
    
     
       
         
           A series of dates that shall be subject to adjustment if they would otherwise fall on a day that is not a business day in the specified business centers, together with the convention for adjusting the date.
        
      
       
         
           A series of dates specified as some offset to another series of dates (the anchor dates).
        
      
       
    
     
  
   
     
       A type defining a date (referred to as the derived date) as a relative offset from another date (referred to as the anchor date) plus optional date adjustments.
    
     
       
         
           
             
               The business day convention and financial business centers used for adjusting the relative date if it would otherwise fall on a day that is not a business date in the specified business centers.
            
          
        
      
    
  
   
     
       A type defining the exercise period for an American style option together with any rules governing the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fees.
    
     
       
         
           
             
               The first day of the exercise period for an American style option.
            
          
           
             
               The last day within an exercise period for an American style option. For a European style option it is the only day within the exercise period.
            
          
           
             
               The date on the underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the swap effective date, in an extendible/cancelable provision it is the swap termination date).
            
          
           
             
               The earliest time at which notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the case of a European style option, (ii) on each bermuda option exercise date and the expiration date, in the case of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an American option.
            
          
           
             
               For a Bermuda or American style option, the latest time on an exercise business day (excluding the expiration date) within the exercise period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this time will be deemed to have been given on the next exercise business day.
            
          
           
             
               The latest time for exercise on expirationDate.
            
          
           
             
               As defined in the 2000 ISDA Definitions, Section 12.4. Multiple Exercise, the buyer of the option has the right to exercise all or less than all the unexercised notional amount of the underlying swap on one or more days in the exercise period, but on any such day may not exercise less than the minimum notional amount or more that the maximum notional amount, and if an integral multiple amount is specified, the notional amount exercised must be equal to, or be an intergral multiple of, the integral multiple amount.
            
          
           
             
               The fees associated with an exercise date. The fees are conditional on the exercise occuring. The fees can be specified as actual currency amounts or as percentages of the notional amount being exercised.
            
          
        
      
    
  
   
     
       Specifies a reference to a monetary amount.
    
     
       
         
      
    
  
   
     
       A type defining a currency amount or a currency amount schedule.
    
     
       
         
           
             
               The currency in which an amount is denominated.
            
          
        
      
    
  
   
     
       
         
      
    
  
   
     
       A type to define automatic exercise of a swaption. With automatic exercise the option is deemed to have exercised if it is in the money by more than the threshold amount on the exercise date.
    
     
       
         
           A threshold rate. The threshold of 0.10% would be represented as 0.001
        
      
    
  
   
     
       To indicate the limitation percentage and limitation period.
    
     
       
         
           Specifies the limitation percentage in Average Daily trading volume. A value expressed in percentage units i.e. 5 means 5%.
        
      
       
         
           Specifies the limitation period for Average Daily trading volume in number of days.
        
      
    
  
   
     
       The data type used for a benchmark rate (e.g. agreed discount rate or collateral interest rate).
    
     
       
         
           
             The identifier scheme used for this benchmark. This will be defaulted to an ISDA benchmark scheme.
          
        
      
    
  
   
     
       A type defining the beneficiary of the funds.
    
     
       
       
         
           Link to the party acting as beneficiary. This element can only appear within the beneficiary container element.
        
      
    
  
   
     
       A type defining the Bermuda option exercise dates and the expiration date together with any rules govenerning the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fee.
    
     
       
         
           
             
               The dates the define the Bermuda option exercise dates and the expiration date. The last specified date is assumed to be the expiration date. The dates can either be specified as a series of explicit dates and associated adjustments or as a series of dates defined relative to another schedule of dates, for example, the calculation period start dates. Where a relative series of dates are defined the first and last possible exercise dates can be separately specified.
            
          
           
             
               The date on the underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the swap effective date, in an extendible/cancelable provision it is the swap termination date).
            
          
           
             
               The earliest time at which notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the case of a European style option, (ii) on each bermuda option exercise date and the expiration date, in the case of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an American option.
            
          
           
             
               For a Bermuda or American style option, the latest time on an exercise business day (excluding the expiration date) within the exercise period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this time will be deemed to have been given on the next exercise business day.
            
          
           
             
               The latest time for exercise on expirationDate.
            
          
           
             
               As defined in the 2000 ISDA Definitions, Section 12.4. Multiple Exercise, the buyer of the option has the right to exercise all or less than all the unexercised notional amount of the underlying swap on one or more days in the exercise period, but on any such day may not exercise less than the minimum notional amount or more that the maximum notional amount, and if an integral multiple amount is specified, the notional amount exercised must be equal to, or be an intergral multiple of, the integral multiple amount.
            
          
           
             
               The fees associated with an exercise date. The fees are conditional on the exercise occuring. The fees can be specified as actual currency amounts or as percentages of the notional amount being exercised.
            
          
        
      
    
  
   
     
       Identifies the market sector in which the trade has been arranged.
    
     
       
         
           The type of broker confirmation executed between the parties.
        
      
    
  
   
     
       Identifies the market sector in which the trade has been arranged.
    
     
       
         
      
    
  
   
     
       A code identifying a business day calendar location. A business day calendar location is drawn from the list identified by the business day calendar location scheme.
    
     
       
         
         
      
    
  
   
     
       A type for defining business day calendar used in determining whether a day is a business day or not. A list of business day calendar locations may be ordered in the document alphabetically based on business day calendar location code. An FpML document containing an unordered business day calendar location list is still regarded as a conformant document.
    
     
       
    
     
  
   
     
       A pointer style reference to a set of business day calendar defined elsewhere in the document.
    
     
       
    
  
   
     
       A pointer style reference to a set of business day calendar defined elsewhere in the document.
    
     
       
         
      
    
  
   
     
       A type for defining a time with respect to a business day calendar location. For example, 11:00am London time.
    
     
       
         
           A time specified in hh:mm:ss format where the second component must be '00', e.g. 11am would be represented as 11:00:00.
        
      
       
    
  
  
   
		 
			 A type defining a time frequency, e.g. one day, three months. Used for specifying payment or calculation frequencies at which the value T (Term) is applicable.
		
		 
			 
				 
					 A time period multiplier, e.g. 1, 2 or 3 etc. If the period value is T (Term) then periodMultiplier must contain the value 1.
				
			
			 
				 
					 A time period, e.g. a second, minute, hour, day, week, month, year or term of the stream.
				
			
		
		 
	
	
   
     
       Defines the valuation time window, expressed relative to a specified business‑day calendar location. It supports standard sessions (e.g., morning or afternoon) or a custom interval defined by explicit start and end times, and may include a non‑default observation interval together with the applicable business center.
    
     
       
         
           Session start time specified in hh:mm:ss format where the second component must be '00', e.g. 11am would be represented as 11:00:00.
        
      
       
         
           Session end time specified in hh:mm:ss format where the second component must be '00', e.g. 11am would be represented as 11:00:00.
        
      
       
       
           Supports the specific business center related to the observation source.
        
        
       
						 
							 Specifies the time increment used to sample prices during the session. When omitted, the default sampling frequency applies; when provided, it defines a bespoke observation interval (e.g., 5 minutes) within the session window.
						
					
    
  
   
     
       A type defining a range of contiguous business days by defining an unadjusted first date, an unadjusted last date and a business day convention and business centers for adjusting the first and last dates if they would otherwise fall on a non business day in the specified business centers. The days between the first and last date must also be good business days in the specified centers to be counted in the range.
    
     
       
         
           
             
               The convention for adjusting a date if it would otherwise fall on a day that is not a business day.
            
          
           
        
      
    
  
   
     
       A type defining the business day convention and financial business centers used for adjusting any relevant date if it would otherwise fall on a day that is not a business day in the specified business centers.
    
     
       
         
           The convention for adjusting a date if it would otherwise fall on a day that is not a business day.
        
      
       
    
     
  
   
     
       Reference to a business day adjustments structure.
    
     
       
         
      
    
  
   
     
       A type that represents information about a unit within an organization.
    
     
       
         
           A name used to describe the organization unit
        
      
       
         
           An identifier used to uniquely identify organization unit
        
      
       
         
           Information on how to contact the unit using various means.
        
      
       
         
           The ISO 3166 standard code for the country where the individual works.
        
      
    
     
  
   
     
       Reference to an organizational unit.
    
     
       
         
      
    
  
   
     
       A type describing a role played by a unit in one or more transactions. Examples include roles such as Trader, Collateral, Confirmation, Settlement, etc. This can be extended to provide custom roles.
    
     
       
         
      
    
  
   
     
       A type defining the ISDA calculation agent responsible for performing duties as defined in the applicable product definitions.
    
     
       
         
           A pointer style reference to a party identifier defined elsewhere in the document. The party referenced is the ISDA Calculation Agent for the trade. If more than one party is referenced then the parties are assumed to be co-calculation agents, i.e. they have joint responsibility.
        
      
       
         
           The ISDA calculation agent responsible for performing duties as defined in the applicable product definitions. For example, the Calculation Agent may be defined as being the Non-exercising Party.
        
      
    
  
   
     
       A type defining a rate that is calculated based on a number of observations of an underlying rate that are averaged or compounded using a specified method. These are sometimes called modular calculated rates. These are described in the 2021 ISDA Definitions in Section 7.
    
     
       
         
           Specifies the type of calculation, e.g. whether the calculation is a compounding or an averaging calculation. This element distinguishes between the applicable subsections of Section 7 (7.3, 7.4, and 7.7). If the calculationMethod is Componding or Averaging, this implies that a daily compounded calculation will be done, i.e. that the underlying rate will be observed eacy applicalbe business day during the observation period and then compounded or averaged. If it is CompoundedIndex, this means that the rate administrator is doing the compounding each day and publishing the resulting index value. In this case the calculation agent is responsible for observing the index and the start and at the end of the observation period, and then backing out the implied rate by following the formula in section 7.7. (This formula divides the index value at the end by the index value at the beginning, subtracts 1, and then scales the resulting value based on the year fraction to annualize the rate.) In other words, for CompoundedIndex the observation frequency is effectively 1T, where for Compounding and Averaging, it is 1D.
        
      
       
         
           Specifies the applicable business days to be used for this calculation. If omitted, the business days should be defaulted from the FRO Matrix, as represented in the FRO metadata. Failing that, it should be defaulted from the default business center for the relevant currency. See the ISDA 2021 Definitions Section 7.2.1.
        
      
       
         
           
             Specifies that lookback calculation is in effect, and supplies parameters needed to support that. See the ISDA 2021 Definitions Section 7.3.2 and 7.4.2. This should not be used when the calculationMethod is CompoundedIndex.
          
        
         
           
             Specifies that observation shift calculation is in effect, and supplies parameters needed to support that. See the ISDA 2021 Definitions Section 7.3.3 and 7.4.3 and 7.7.3.
          
        
         
           
             Specifies that lockout calculation is in effect, and supplies parameters needed to support that. See the ISDA 2021 Definitions Section 7.3.4 and 7.4.4. This should not be used when the calculationMethod is CompoundedIndex.
          
        
      
       
         
           Specifies any parameters to be applied to each individual observation, such as caps or floors. This should not be used when the calculationMethod is CompoundedIndex.
        
      
    
  
   
     
       A type defining the frequency at which calculation period end dates occur within the regular part of the calculation period schedule and thier roll date convention. In case the calculation frequency is of value T (term), the period is defined by the swap\swapStream\calculationPerioDates\effectiveDate and the swap\swapStream\calculationPerioDates\terminationDate.
    
     
       
         
           
             
               Used in conjunction with a frequency and the regular period start date of a calculation period, determines each calculation period end date within the regular part of a calculation period schedule.
            
          
        
      
    
  
   
     
       An identifier used to identify a single component cashflow.
    
     
       
         
      
    
  
   
     
       The notional/principal value/quantity/volume used to compute the cashflow.
    
     
       
         
           
             The currency in which an amount is denominated.
          
        
         
           
             The units in which an amount (not monetary) is denominated.
          
        
      
       
         
           The quantity of notional (in currency or other units).
        
      
    
     
  
   
     
       A coding scheme used to describe the type or purpose of a cash flow or cash flow component.
    
     
       
         
      
    
  
   
     
       A type defining the list of reference institutions polled for relevant rates or prices when determining the cash settlement amount for a product where cash settlement is applicable.
    
     
       
         
           An institution (party) identified by means of a coding scheme and an optional name.
        
      
    
     
  
   
     
       Unless otherwise specified, the principal clearance system customarily used for settling trades in the relevant underlying.
    
     
       
         
      
    
  
   
     
       A type for defining the obligations of the counterparty subject to credit support requirements.
    
     
       
         
           Independent Amount is an amount that usually less creditworthy counterparties are asked to provide. It can either be a fixed amount or a percentage of the Transaction's value. The Independent Amount can be: (i) transferred before any trading between the parties occurs (as a deposit at a third party's account or with the counterparty) or (ii) callable after trading has occurred (typically because a downgrade has occurred). In situation (i), the Independent Amount is not included in the calculation of Exposure, but in situation (ii), it is included in the calculation of Exposure. Thus, for situation (ii), the Independent Amount may be transferred along with any collateral call. Independent Amount is a defined term in the ISDA Credit Support Annex. ("with respect to a party, the amount specified as such for that party in Paragraph 13; if no amount is specified, zero").
        
      
    
  
   
     
       Code that describes what type of collateral is posted by a party to a transaction. Options include Uncollateralized, Partial, Full, One-Way.
    
     
       
         
      
    
  
   
     
       A type containing a code representing the aggregation level at which the trade collateralized exposure is calculated(e.g. Single Trade or Net Exposure.)
    
     
       
         
         
      
    
  
   
     
       
         
           The type of allocation e.g. Full or ExcessOverMargin
        
      
       
    
  
   
     
       A type that represents how to contact an individual or organization.
    
     
       
         
           A telephonic contact.
        
      
       
         
           An address on an electronic mail or messaging sysem .
        
      
       
         
           A postal or street address.
        
      
    
  
   
     
       The definitions, such as those published by ISDA, that will define the terms of the trade.
    
     
       
         
      
    
  
   
     
       
         
           Identifies the form of applicable matrix.
        
      
       
         
           Specifies the publication date of the applicable version of the matrix. When this element is omitted, the ISDA supplemental language for incorporation of the relevant matrix will generally define rules for which version of the matrix is applicable.
        
      
       
         
           Defines any applicable key into the relevant matrix. For example, the Transaction Type would be the single term required for the Credit Derivatives Physical Settlement Matrix. This element should be omitted in the case of the 2000 ISDA Definitions Settlement Matrix for Early Termination and Swaptions.
        
      
    
  
   
     
       A contractual supplement (such as those published by ISDA) that will apply to the trade.
    
     
       
         
      
    
  
   
     
       A contractual supplement (such as those published by ISDA) and its publication date that will apply to the trade.
    
     
       
         
           Identifies the form of applicable contractual supplement.
        
      
       
         
           Specifies the publication date of the applicable version of the contractual supplement.
        
      
    
  
   
     
       A type that describes the information to identify a correspondent bank that will make delivery of the funds on the paying bank's behalf in the country where the payment is to be made.
    
     
       
       
         
           Link to the party acting as correspondent. This element can only appear within the correspondentInformation container element.
        
      
    
  
   
     
       The code representation of a country or an area of special sovereignty. By default it is a valid 2 character country code as defined by the ISO standard 3166-1 alpha-2 - Codes for representation of countries http://www.niso.org/standards/resources/3166.html.
    
     
       
         
      
    
  
   
     
       The repayment precedence of a debt instrument.
    
     
       
         
           
             creditSeniorityTradingScheme overrides creditSeniorityScheme when the underlyer defines the reference obligation used in a single name credit default swap trade.
          
        
      
    
  
   
     
       The agreement executed between the parties and intended to govern collateral arrangement for all OTC derivatives transactions between those parties.
    
     
       
         
           The type of ISDA Credit Support Agreement
        
      
       
         
           The date of the agreement executed between the parties and intended to govern collateral arrangements for all OTC derivatives transactions between those parties.
        
      
       
         
           An identifier used to uniquely identify the CSA
        
      
    
  
   
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       A party's credit rating.
    
     
       
         
      
    
  
   
     
       The code representation of a currency or fund. By default it is a valid currency code as defined by the ISO standard 4217 - Codes for representation of currencies and funds http://www.iso.org/iso/en/prods-services/popstds/currencycodeslist.html.
    
     
       
         
      
    
  
   
     
       List of Dates
    
     
       
    
  
   
     
       A type defining an offset used in calculating a date when this date is defined in reference to another date through a date offset. The type includes the convention for adjusting the date and an optional sequence element to indicate the order in a sequence of multiple date offsets.
    
     
       
         
           
             
               The convention for adjusting a date if it would otherwise fall on a day that is not a business day.
            
          
        
      
    
  
   
     
       A type defining a contiguous series of calendar dates. The date range is defined as all the dates between and including the first and the last date. The first date must fall before the last date.
    
     
       
         
           The first date of a date range.
        
      
       
         
           The last date of a date range.
        
      
    
  
   
     
       Reference to an identified date or a complex date structure.
    
     
       
         
      
    
  
   
     
       List of DateTimes
    
     
       
    
  
   
     
       The specification for how the number of days between two dates is calculated for purposes of calculation of a fixed or floating payment amount and the basis for how many days are assumed to be in a year. Day Count Fraction is an ISDA term. The equivalent AFB (Association Francaise de Banques) term is Calculation Basis.
    
     
       
         
      
    
  
   
     
       Coding scheme that specifies the method according to which an amount or a date is determined.
    
     
       
         
         
      
    
  
   
     
       A reference to the return swap notional determination method.
    
     
       
         
      
    
  
   
     
       An abstract base class for all directional leg types with effective date, termination date, where a payer makes a stream of payments of greater than zero value to a receiver.
    
     
       
         
           
             
               Version aware identification of this leg.
            
          
           
           
             
               Specifies the effective date of this leg of the swap. When defined in relation to a date specified somewhere else in the document (through the relativeDate component), this element will typically point to the effective date of the other leg of the swap.
            
          
           
             
               Specifies the termination date of this leg of the swap. When defined in relation to a date specified somewhere else in the document (through the relativeDate component), this element will typically point to the termination date of the other leg of the swap.
            
          
        
      
    
  
   
     
       An entity for defining the definitions that govern the document and should include the year and type of definitions referenced, along with any relevant documentation (such as master agreement) and the date it was signed.
    
     
       
         
           The agreement executed between the parties and intended to govern all OTC derivatives transactions between those parties.
        
      
       
         
           
             The agreement executed between the parties and intended to govern all OTC derivatives transactions between those parties.
          
        
         
           
             Specifies the deails for a broker confirm.
          
        
      
       
         
           The definitions such as those published by ISDA that will define the terms of the trade.
        
      
       
         
           A contractual supplement (such as those published by ISDA) that will apply to the trade.
        
      
       
         
           A reference to a contractual matrix of elected terms/values (such as those published by ISDA) that shall be deemed to apply to the trade. The applicable matrix is identified by reference to a name and optionally a publication date. Depending on the structure of the matrix, an additional term (specified in the matrixTerm element) may be required to further identify a subset of applicable terms/values within the matrix.
        
      
       
         
           The agreement executed between the parties and intended to govern collateral arrangement for all OTC derivatives transactions between those parties.
        
      
       
         
           Any other agreement executed between the parties.
        
      
       
         
           A human readable document related to this transaction, for example a confirmation.
        
      
    
  
   
     
       A special type meant to be used for elements with no content and no attributes.
    
  
   
     
       A legal entity identifier (e.g. RED entity code).
    
     
       
         
      
    
  
   
     
       The name of the reference entity. A free format string. FpML does not define usage rules for this element.
    
     
       
         
      
    
  
   
     
       A type defining the exercise period for a European style option together with any rules governing the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fees.
    
     
       
         
           
             
               The last day within an exercise period for an American style option. For a European style option it is the only day within the exercise period.
            
          
           
             
               The date on the underlying set by the exercise of an option. What this date is depends on the option (e.g. in a swaption it is the swap effective date, in an extendible/cancelable provision it is the swap termination date).
            
          
           
             
               The earliest time at which notice of exercise can be given by the buyer to the seller (or seller's agent) i) on the expriation date, in the case of a European style option, (ii) on each bermuda option exercise date and the expiration date, in the case of a Bermuda style option the commencement date to, and including, the expiration date , in the case of an American option.
            
          
           
             
               The latest time for exercise on expirationDate.
            
          
           
             
               As defined in the 2000 ISDA Definitions, Section 12.3. Partial Exercise, the buyer of the option has the right to exercise all or less than all the notional amount of the underlying swap on the expiration date, but may not exercise less than the minimum notional amount, and if an integral multiple amount is specified, the notional amount exercised must be equal to, or be an integral multiple of, the integral multiple amount.
            
          
           
             
               A fee to be paid on exercise. This could be represented as an amount or a rate and notional reference on which to apply the rate.
            
          
        
      
    
  
   
     
       A short form unique identifier for an exchange. If the element is not present then the exchange shall be the primary exchange on which the underlying is listed. The term "Exchange" is assumed to have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions.
    
     
       
         
      
    
  
   
     
       The abstract base class for all types which define way in which options may be exercised.
    
     
  
   
     
       A type defining the fee payable on exercise of an option. This fee may be defined as an amount or a percentage of the notional exercised.
    
     
       
       
         
           A pointer style reference to the associated notional schedule defined elsewhere in the document.
        
      
       
         
           
             The amount of fee to be paid on exercise. The fee currency is that of the referenced notional.
          
        
         
           
             A fee represented as a percentage of some referenced notional. A percentage of 5% would be represented as 0.05.
          
        
      
       
         
           The date on which exercise fee(s) will be paid. It is specified as a relative date.
        
      
    
  
   
     
       A type to define a fee or schedule of fees to be payable on the exercise of an option. This fee may be defined as an amount or a percentage of the notional exercised.
    
     
       
       
         
           A pointer style reference to the associated notional schedule defined elsewhere in the document.
        
      
       
         
           
             The exercise fee amount schedule. The fees are expressed as currency amounts. The currency of the fee is assumed to be that of the notional schedule referenced.
          
        
         
           
             The exercise free rate schedule. The fees are expressed as percentage rates of the notional being exercised. The currency of the fee is assumed to be that of the notional schedule referenced.
          
        
      
       
         
           The date on which exercise fee(s) will be paid. It is specified as a relative date.
        
      
    
  
   
     
       A type defining to whom and where notice of execution should be given. The partyReference refers to one of the principal parties of the trade. If present the exerciseNoticePartyReference refers to a party, other than the principal party, to whome notice should be given.
    
     
       
         
           The party referenced has allocated the trade identifier.
        
      
       
         
           The party referenced is the party to which notice of exercise should be given by the buyer.
        
      
       
    
  
   
     
       A type describing how notice of exercise should be given. This can be either manual or automatic.
    
     
       
         
           
             Specifies that the notice of exercise must be given by the buyer to the seller or seller's agent.
          
        
         
           
             If automatic is specified then the notional amount of the underlying swap, not previously exercised under the swaption will be automatically exercised at the expriration time on the expiration date if at such time the buyer is in-the-money, provided that the difference between the settlement rate and the fixed rate under the relevant underlying swap is not less than the specified threshold rate. The term in-the-money is assumed to have the meaning defining in the 2000 ISDA Definitions, Section 17.4 In-the-money.
          
        
      
       
         
           A flag to indicate whether follow-up confirmation of exercise (written or electronic) is required following telephonic notice by the buyer to the seller or seller's agent.
        
      
       
         
           Has the meaning defined as part of the 1997 ISDA Government Bond Option Definitions, section 4.5 Limited Right to Confirm Exercise. If present, (i) the Seller may request the Buyer to confirm its intent if not done on or before the expiration time on the Expiration date (ii) specific rules will apply in relation to the settlement mode.
        
      
       
         
           Typically applicable to the physical settlement of bond and convertible bond options. If present, means that the Party required to deliver the bonds will divide those to be delivered as notifying party desires to facilitate delivery obligations.
        
      
    
  
   
     
       A type describing how notice of exercise should be given. This can be either manual or automatic.
    
     
       
         
           Specifies that the notice of exercise must be given by the buyer to the seller or seller's agent.
        
      
       
         
           If automatic is specified then the notional amount of the underlying swap, not previously exercised under the swaption will be automatically exercised at the expriration time on the expiration date if at such time the buyer is in-the-money, provided that the difference between the settlement rate and the fixed rate under the relevant underlying swap is not less than the specified threshold rate. The term in-the-money is assumed to have the meaning defining in the 2000 ISDA Definitions, Section 17.4 In-the-money.
        
      
    
  
   
     
       Defines a fallback rate, which is a rate to be used in place of a publish term rate (such as an ibor rate) when that term rate ceases to be usable, whether because it ceases to be published or is deemed non-representative by regulator.
    
     
       
         
           The Applicable Fallback Effective Date, as defined in the 2021 ISDA Interest Rate Derivatives Definitions, Section 8.5.4. The date upon which the fallback rate becomes effective. This means that any rate observation for that date or for any subsequent date would use the fallback rate rather than the originally defined rate. This date will typically immediately follow the cessation of publication of the original term rate but could occur before that (e.g. if the original rate is deemed non-representative prior to cessation of publication). If the effective date occurs within a calculation period with multiple rate observations (because of averaging), observations prior to the effective date will use the original floating rate index, and observations on or after the effective date will use the fallback rate.
        
      
       
         
           
             The benchmark rate used for computing the fallback rate. Typically this will be a risk-free overnight rate.
          
        
         
           
             The Applicable Fallback Effective Date, as defined in the 2021 ISDA Interest Rate Derivatives Definitions, Section 8.5.4. The date upon which the fallback rate becomes effective. This means that any rate observation for that date or for any subsequent date would use the fallback rate rather than the originally defined rate. This date will typically immediately follow the cessation of publication of the original term rate but could occur before that (e.g. if the original rate is deemed non-representative prior to cessation of publication). If the effective date occurs within a calculation period with multiple rate observations (because of averaging), observations prior to the effective date will use the original floating rate index, and observations on or after the effective date will use the fallback rate.
          
        
         
           
             This provides a representation of the approximate value of the fallback rate, i.e. a calculated rate that quite closely mimics the value anticipated to be published by the fallback rate administrator (once the spread adjustment is added).
          
        
         
           
             An amount to be added to the calculated value before subsequent use, in order to more closely replicate the original term rate, by adjusting for the economic or credit spread between risk-free rates and risky term rates.
          
        
      
    
     
  
   
     
       A type defining parameters associated with a fallback observation, i.e. a rate observation where the original published rate is not available and instead a fallback rate must be used.
    
     
       
         
           The date which is the Fallback Observation Date, as defined in the ISDA 2006/2021 Definitions (typically 2 days prior to the relevant Payment/calculation date.
        
      
       
         
           The original record date from the fallback publication source that was available at the time that fallback rate was observed. This may be before the original fixing date depending on publication schedules
        
      
    
  
   
     
       A type defining a floating rate.
    
     
       
         
           
           
             
               Parameters to specify a rate calculated using an averaging or compounding formula, as described in the 2021 ISDA Defintions, section 7. Please note that when this structure is used, the "resetDates" structure will not be used. Instead, the observation rules for the calculated rate are defined within the structure.
            
          
           
             
               A fallback rate calculated using an averaging or compounding formula to be used in case of the cessation of the original term rate. This structure is provided to 1) allow a message sender to report that a fallback is effect, and/or 2) allow an approximate representation to be created for published fallback rates to allow operations such as valuation, accrual calculation, and risk calculation.
            
          
           
        
      
    
  
   
     
       A type defining the floating rate and definitions relating to the calculation of floating rate amounts.
    
     
       
         
      
    
  
   
     
       The ISDA Floating Rate Option, i.e. the floating rate index.
    
     
       
         
      
    
  
   
     
       A type defining a rate index.
    
     
       
         
           The ISDA Floating Rate Option, i.e. the floating rate index.
        
      
       
         
           The ISDA Designated Maturity, i.e. the tenor of the floating rate.
        
      
    
  
   
     
       A type describing a financial formula, with its description and components.
    
     
       
         
           Text description of the formula
        
      
       
         
           An element for containing an XML representation of the formula. Defined using xsd:any currently for flexibility in choice of language (MathML, OpenMath)
        
      
       
         
           Elements describing the components of the formula. The name attribute points to a value used in the math element. The href attribute points to a value elsewhere in the document
        
      
    
  
   
     
       Elements describing the components of the formula. The name attribute points to a value used in the math element. The href attribute points to a numeric value defined elsewhere in the document that is used by the formula component.
    
     
       
         
           Text description of the component
        
      
       
         
           Additional formulas required to describe this component
        
      
    
     
  
   
     
       A type defining a time frequency, e.g. one day, three months. Used for specifying payment or calculation frequencies at which the value T (Term) is applicable.
    
     
       
         
           A time period multiplier, e.g. 1, 2 or 3 etc. If the period value is T (Term) then periodMultiplier must contain the value 1.
        
      
       
         
           A time period, e.g. a day, week, month, year or term of the stream.
        
      
    
     
  
   
     
       A type defining a currency amount as at a future value date.
    
     
       
         
           
             
               The number of days from the adjusted calculation period start date to the adjusted value date, calculated in accordance with the applicable day count fraction.
            
          
           
             
               Adjusted value date of the future value amount.
            
          
        
      
    
  
   
     
       A type that is used for describing cash settlement of an option / non deliverable forward. It includes the currency to settle into together with the fixings required to calculate the currency amount.
    
     
       
         
           The currency in which cash settlement occurs for non-deliverable forwards and cash-settled options (non-deliverable or otherwise).
        
      
       
       
         
           The amount of money that the settlement will be derived from.
        
      
       
         
           
             Specifies the source for and timing of a fixing of an exchange rate. This is used in the agreement of non-deliverable forward trades as well as various types of FX OTC options that require observations against a particular rate. This element is optional, permitting it to be omitted where fixing details are unavailable at the point of message creation. It has multiple occurrence to support the case where fixing details must be specified for more than one currency pair e.g. on an option settled into a third currency (that is not one of the option currencies).
          
        
         
           
             Specifies the source for and timing of a fixing of an exchange rate. This is used in the agreement of non-deliverable forward trades as well as various types of FX OTC options that require observations against a particular rate. This element is optional, permitting it to be omitted where fixing details are unavailable at the point of message creation. It has multiple occurrence to support the case where fixing details must be specified for more than one currency pair e.g. on an option settled into a third currency (that is not one of the option currencies).
          
        
      
       
         
           The date on which settlement is scheduled to occur
        
      
    
  
   
     
       A type that is used for describing cash settlement of a variance or volatility swap option. It includes the settlement currency together with the spot currency exchange required to calculate the settlement currency amount.
    
     
       
         
           The currency in which cash settlement occurs.
        
      
       
         
           Reference Currency.
        
      
       
         
           
             Quoted currency pair.
          
        
         
           
             Settlement Rate Source and Fixing Date.
          
        
      
    
  
   
     
       
         
           
             
               The time that the fixing will be taken along with a business center to define the time zone
            
          
        
      
    
  
   
     
       A type that specifies the source for and timing of a fixing of an exchange rate. This is used in the agreement of non-deliverable forward trades as well as various types of FX OTC options that require observations against a particular rate.
    
     
       
         
           Defines the two currencies for an FX trade and the quotation relationship between the two currencies.
        
      
       
         
           Describes the specific date when a non-deliverable forward or cash-settled option will "fix" against a particular rate, which will be used to compute the ultimate cash settlement. This element should be omitted where a single, discrete fixing date cannot be identified e.g. on an american option, where fixing may occur at any date on a continuous range.
        
      
       
         
           Specifies the methodology (reference source and, optionally, fixing time) to be used for determining a currency conversion rate.
        
      
    
  
   
     
       A type describing the rate of a currency conversion: pair of currency, quotation mode and exchange rate.
    
     
       
         
           Defines the two currencies for an FX trade and the quotation relationship between the two currencies.
        
      
       
         
           The rate of exchange between the two currencies of the leg of a deal. Must be specified with a quote basis.
        
      
    
  
   
     
       Describes a rate source to be fixed and the date the fixing occurs
    
     
       
       
         
           The date on which the fixing is scheduled to occur.
        
      
    
  
   
     
       
         
           Indicates that an officially defined rate settlement rate option will be the used for the fixing.
        
      
       
         
           Indicates that a non-standard rate source will be used for the fixing.
        
      
    
  
   
     
       A type defining the rate source and fixing time for an fx rate.
    
     
       
         
           The primary source for where the rate observation will occur. Will typically be either a page or a reference bank published rate.
        
      
       
         
           An alternative, or secondary, source for where the rate observation will occur. Will typically be either a page or a reference bank published rate.
        
      
       
         
           The time at which the spot currency exchange rate will be observed. It is specified as a time in a business day calendar location, e.g. 11:00am London time.
        
      
    
  
   
     
       Identification of the law governing the transaction.
    
     
       
         
      
    
  
   
     
       A payment component owed from one party to the other for the cash flow date. This payment component should by of only a single type, e.g. a fee or a cashflow from a cashflow stream.
    
     
       
         
           
             Unique identifier for a cash flow.
          
        
         
           
             Pointer-style reference to the partyTradeIdentifier block within the tradeIdentifyingItems collection, which identifies the parent trade for this cashflow.
          
        
         
         
           
             Cash flow amount in a given currency to be paid/received.
          
        
      
       
         
           Defines the type of cash flow. For instance, a type of fee, premium, principal exchange, leg fee.
        
      
    
  
   
     
       Specifies Currency with ID attribute.
    
     
       
         
      
    
  
   
     
       Reference to a currency with ID attribute
    
     
       
         
      
    
  
   
     
       A date which can be referenced elsewhere.
    
     
       
         
      
    
  
   
     
       A type extending the PayerReceiverEnum type wih an id attribute.
    
     
       
         
      
    
  
   
     
       A rate which can be referenced elsewhere.
    
     
       
         
      
    
  
   
     
       
       
         
           A container element allowing a schedule of payments associated with the Independent Amount.
        
      
    
  
   
     
       A party's industry sector classification.
    
     
       
         
      
    
  
   
     
       A type defining the floating rate and definitions relating to the calculation of floating rate amounts. This type mimics the "FloatingRateCalculation" type but excludes the option of defining modular calculated rates and fallback rates. It provides an extension point for the InflationRateCalculation which does not require those features.
    
     
       
         
           
           
           
        
      
    
  
   
     
       
         
      
    
  
   
     
       A type defining the source for a piece of information (e.g. a rate refix or an fx fixing).
    
     
       
         
           An information source for obtaining a market rate. For example Bloomberg, Reuters, Telerate etc.
        
      
       
         
           A specific page for the rate source for obtaining a market rate.
        
      
       
         
           The heading for the rate source on a given rate source page.
        
      
    
  
   
     
       A short form unique identifier for a security.
    
     
       
         
      
    
  
   
     
       A type defining the way in which interests are accrued: the applicable rate (fixed or floating reference) and the compounding method.
    
     
       
         
           
             
               If more that one calculation period contributes to a single payment amount this element specifies whether compounding is applicable, and if so, what compounding method is to be used. This element must only be included when more that one calculation period contributes to a single payment amount.
            
          
        
      
    
  
   
     
       A type describing the method for accruing interests on dividends. Can be either a fixed rate reference or a floating rate reference.
    
     
       
         
           The floating rate calculation definitions
        
      
       
         
           The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be represented as 0.05.
        
      
    
  
   
     
       A type that describes the information to identify an intermediary through which payment will be made by the correspondent bank to the ultimate beneficiary of the funds.
    
     
       
       
         
           A sequence number that gives the position of the current intermediary in the chain of payment intermediaries. The assumed domain value set is an ascending sequence of integers starting from 1.
        
      
       
         
           Reference to the party acting as intermediary.
        
      
    
  
   
     
       The type of interpolation used.
    
     
       
         
      
    
  
   
     
       The data type used for issuer identifiers.
    
     
       
         
      
    
  
   
     
       A complex type for a two part identifier such as a USI.
    
     
       
    
  
   
     
       The data type used for indicating the language of the resource, described using the ISO 639-2/T Code.
    
     
       
         
      
    
  
   
     
       A supertype of leg. All swap legs extend this type.
    
     
  
   
     
       A type defining a legal entity.
    
     
       
         
           
             The name of the reference entity. A free format string. FpML does not define usage rules for this element.
          
        
         
           
             A legal entity identifier (e.g. RED entity code).
          
        
      
       
         
           A legal entity identifier (e.g. RED entity code)..
        
      
    
     
  
   
     
       References a credit entity defined elsewhere in the document.
    
     
       
         
      
    
  
   
     
       Leg identity.
    
     
       
         
      
    
  
   
     
       Version aware identification of a leg.
    
     
       
         
           Identity of this leg.
        
      
       
    
  
   
     
       A type to define the main publication source.
    
     
       
         
      
    
  
   
     
       A type defining manual exercise, i.e. that the option buyer counterparty must give notice to the option seller of exercise.
    
     
       
         
           Definition of the party to whom notice of exercise should be given.
        
      
       
         
           If fallback exercise is specified then the notional amount of the underlying swap, not previously exercised under the swaption, will be automatically exercised at the expiration time on the expiration date if at such time the buyer is in-the-money, provided that the difference between the settlement rate and the fixed rate under the relevant underlying swap is not less than one tenth of a percentage point (0.10% or 0.001). The term in-the-money is assumed to have the meaning defined in the 2000 ISDA Definitions, Section 17.4. In-the-money.
        
      
    
  
   
     
       An entity for defining the agreement executed between the parties and intended to govern all OTC derivatives transactions between those parties.
    
     
       
         
           An identifier that has been created to identify the master agreement.
        
      
       
         
           The agreement executed between the parties and intended to govern product-specific derivatives transactions between those parties.
        
      
       
         
           The version of the master agreement.
        
      
       
         
           The date on which the master agreement was signed.
        
      
    
  
   
     
       A master agreement identifier allocated by a party. FpML does not define the domain values associated with this element. Note that the domain values for this element are not strictly an enumerated list.
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       An entity for defining the master confirmation agreement executed between the parties.
    
     
       
         
           The type of master confirmation executed between the parties.
        
      
       
         
           The date of the confirmation executed between the parties and intended to govern all relevant transactions between those parties.
        
      
       
         
           The date that an annex to the master confirmation was executed between the parties.
        
      
       
         
           The type of master confirmation annex executed between the parties.
        
      
    
  
   
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       An identifier used to identify matched cashflows.
    
     
       
         
      
    
  
   
     
       A type defining a mathematical expression.
    
     
       
    
  
   
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       The type that indicates the type of media used to store the content. MimeType is used to determine the software product(s) that can read the content. MIME types are described in RFC 2046.
    
     
       
         
      
    
  
   
     
       A type defining a currency amount.
    
     
       
         
           
             
               The monetary quantity in currency units.
            
          
        
      
    
  
   
     
       Abstract base class for all money types.
    
     
       
         
           The currency in which an amount is denominated.
        
      
    
     
  
   
     
       A type defining multiple exercises. As defining in the 2000 ISDA Definitions, Section 12.4. Multiple Exercise, the buyer of the option has the right to exercise all or less than all the unexercised notional amount of the underlying swap on one or more days in the exercise period, but on any such day may not exercise less than the minimum notional amount or more than the maximum notional amount, and if an integral multiple amount is specified, the notional exercised must be equal to or, be an integral multiple of, the integral multiple amount.
    
     
       
       
         
           
             The maximum notional amount that can be exercised on a given exercise date.
          
        
         
           
             The maximum number of options that can be exercised on a given exercise date. If the number is not specified, it means that the maximum number of options corresponds to the remaining unexercised options.
          
        
      
    
  
   
     
       
         
           A reference to the party structure for the clearinghouse
        
      
       
         
           A string that identifies the clearinghouse
        
      
    
  
   
     
       A type defining a currency amount or a currency amount schedule.
    
     
       
         
           
             
               The currency in which an amount is denominated.
            
          
        
      
    
  
   
     
       A type defining a non negative money amount.
    
     
       
         
           
             
               The non negative monetary quantity in currency units.
            
          
        
      
    
  
   
     
       A complex type to specify non negative payments.
    
     
       
         
           
             
               Non negative payment amount.
            
          
        
      
    
  
   
     
       A type defining a schedule of non-negative rates or amounts in terms of an initial value and then a series of step date and value pairs. On each step date the rate or amount changes to the new step value. The series of step date and value pairs are optional. If not specified, this implies that the initial value remains unchanged over time.
    
     
       
         
           The non-negative initial rate or amount, as the case may be. An initial rate of 5% would be represented as 0.05.
        
      
       
         
           The schedule of step date and non-negative value pairs. On each step date the associated step value becomes effective. A list of steps may be ordered in the document by ascending step date. An FpML document containing an unordered list of steps is still regarded as a conformant document.
        
      
    
     
  
   
     
       A type defining a step date and non-negative step value pair. This step definitions are used to define varying rate or amount schedules, e.g. a notional amortization or a step-up coupon schedule.
    
     
       
         
           
             
               The non-negative rate or amount which becomes effective on the associated stepDate. A rate of 5% would be represented as 0.05.
            
          
        
      
    
  
   
     
       A complex type to specify the notional amount.
    
     
       
    
  
   
     
       A reference to the notional amount.
    
     
       
         
      
    
  
   
     
       A reference to the notional amount.
    
     
       
         
      
    
  
   
     
       A reference to the number of options.
    
     
       
         
      
    
  
   
     
       A reference to the number of units.
    
     
       
         
      
    
  
   
     
       A type defining the frequency at which calculation period end dates occur within the regular part of the calculation period schedule and thier roll date convention. In case the calculation frequency is of value T (term), the period is defined by the swap\swapStream\calculationPerioDates\effectiveDate and the swap\swapStream\calculationPerioDates\terminationDate.
    
     
       
         
           
             
               Used in conjunction with a frequency and the regular period start date of an observation period, determines each observation period end date within the regular part of a observation period schedule.
            
          
        
      
    
  
   
     
       A type that allows an offset specified in business days to be applied for an observation shift, lookback, or lockout provision.
    
     
       
         
           The number of business days before the base date that the observations are to be shifted. If this element is omitted, the number of offset days will be as specified in the 2021 ISDA Definitions, which is typically 5.
        
      
    
  
   
     
       Specifies parameters specific to the observation shift method of compounding/averaging.
    
     
       
         
           
             
               Specifies how the observation period is to be determined relative to the basic calculation period. Options include "standard" (observation period aligns with the calculation period except for any shifts/lookbacks/lockouts, i.e. it is set in arrears), "InAdvance" (observation period is based on the prior or deemed prior calculation period plus any shifts), or "FixingDate" (observation period is based on a fixing date defined the the FpML resetDates structure; this is used only for fallback rate definitions that reference existing resetDates structures.).
            
          
           
             
               Any additional business centers that are applicable to the observation shift calculation, in addition to the regular "applicableBusinessDays".
            
          
        
      
    
  
   
     
       A type defining an offset used in calculating a new date relative to a reference date. E.g. calendar days, business days, Commodity Business days, etc..
    
     
       
         
           
             
               In the case of an offset specified as a number of days, this element defines whether consideration is given as to whether a day is a good business day or not. If a day type of business days is specified then non-business days are ignored when calculating the offset. The financial business centers to use for determination of business days are implied by the context in which this element is used. This element must only be included when the offset is specified as a number of days. If the offset is zero days then the dayType element should not be included.
            
          
        
      
    
  
   
     
       Allows the specification of a time that may be on a day prior or subsequent to the day in question. This type is intended for use with a day of the week (i.e. where no actual date is specified) as part of, for example, a period that runs from 23:00-07:00 on a series of days and where holidays on the actual days would affect the entire time period.
    
     
       
       
         
           Indicates whether time applies to the actual day specified (in which case this element should be omitted) the day prior to that day (in which case periodMultiplier should be -1 and period should be Day) or the day subsequent to that day (in which case periodMultiplier should be 1 and period should be Day).
        
      
    
  
   
     
       
         
           The party for which the message reciever should work.
        
      
       
         
           Identifies the account(s) related to the party when they cannot be determined from the party alone, for example in a inter-book trade.
        
      
    
  
   
     
       The data type used for a generic, user-defined identifier for an organization, where a full party structure is not desired or required.
    
     
       
         
           
             The identifier scheme used with this generic identifier.
          
        
      
    
  
   
     
       A code that describes what type of role an organization plays, for example a SwapsDealer, a Major Swaps Participant, or Other
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       An entity for defining the an agreement executed between parties.
    
     
       
         
           An identifier that has been created to identify the agreement.
        
      
       
         
           The agreement executed between the parties and intended to govern product-specific derivatives transactions between those parties.
        
      
       
         
           The version of the agreement.
        
      
       
         
           The date on which the agreement was signed.
        
      
    
  
   
     
       A agreement identifier allocated by a party. FpML does not define the domain values associated with this element. Note that the domain values for this element are not strictly an enumerated list.
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       A type defining partial exercise. As defined in the 2000 ISDA Definitions, Section 12.3 Partial Exercise, the buyer of the option may exercise all or less than all the notional amount of the underlying swap but may not be less than the minimum notional amount (if specified) and must be an integral multiple of the integral multiple amount if specified.
    
     
       
    
  
   
     
       A type defining a legal entity or a subdivision of a legal entity.
       Parties can perform multiple roles in a trade lifecycle. For example, the principal parties obligated to make payments from time to time during the term of the trade, but may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation transferor/transferee, broker, calculation agent, etc. In FpML roles are defined in multiple places within a document.
    
     
       
       
         
           A group of parties acting as a single party (e.g. joint and several).
        
         
           
             Party Group Type, e.g. JointAndSeveralLiability
          
        
         
           
             Reference to a party that is a member of the group of entities that are acting together as a single party in a transaction.
          
        
      
    
     
       
         The id uniquely identifying the Party within the document.
      
    
  
   
     
       The data type used for party group classification.
    
     
       
         
      
    
  
   
     
       The data type used for party identifiers.
    
     
       
         
      
    
  
   
     
       The data type used for the legal name of an organization.
    
     
       
         
      
    
  
   
     
       Reference to a party.
    
     
       
         
      
    
  
   
     
       A type describing a role played by a party in one or more transactions. Examples include roles such as guarantor, custodian, confirmation service provider, etc. This can be extended to provide custom roles.
    
     
       
         
      
    
  
   
     
       A type refining the role a role played by a party in one or more transactions. Examples include "AllPositions" and "SomePositions" for Guarantor. This can be extended to provide custom types.
    
     
       
         
      
    
  
   
     
       Reference to an individual.
    
     
       
         
      
    
  
   
     
       A reference to a partyTradeIdentifier object.
    
     
       
         
      
    
  
   
     
       A type for defining payments. Developers of FpML models are encouraged to make use of the SimplePayment type instead of this Payment type. In Transparency view, normally the payer and receiver party references are not used; however they may be provided if necessary for administrative activities such as Reporting Party Determination in FX.
    
     
       
         
           
             
          
           
             
               The currency amount of the payment.
            
          
           
             
               The payment date. This date is subject to adjustment in accordance with any applicable business day convention.
            
          
           
             
               A classification of the type of fee or additional payment, e.g. brokerage, upfront fee etc. FpML does not define domain values for this element.
            
          
           
             
               The information required to settle a currency payment that results from a trade.
            
          
           
             
               The value representing the discount factor used to calculate the present value of the cash flow.
            
          
           
             
               The amount representing the present value of the forecast payment.
            
          
           
             
               Can be used to reference the yield curve used to estimate the discount factor.
            
          
        
         
           
             Can be used to reference the yield curve used to estimate the discount factor.
          
        
      
    
  
   
     
       An abstract base class for payment types.
    
     
  
   
     
       Base type for payments.
    
     
       
         
           
           
             
               The payment date, which can be expressed as either an adjustable or relative date.
            
          
        
      
    
  
   
     
       
         
           
             
               Payment date.
            
          
           
             
               
                 A fixed payment amount.
              
            
             
               
                 
                   A structure defining the calculation rule of the independent amount. Users are supposed to use type substitution at PaymentRule. PaymentRule is abstract and it is supposed to be substituted by PercentageRule. There is the expectation that other rules will be created in the future to model other types of independent amount payment rules.
                
              
               
                 
                   A fixed payment amount.
                
              
            
          
        
      
    
  
   
     
       Details on the referenced payment. e.g. Its cashflow components, settlement details.
    
     
       
         
           The reference to the identified payment strucutre.
        
      
       
         
           Payment details of this cash flow component, including currency, amount and payer/payee.
        
      
       
         
           The information required to settle a currency payment.
        
      
    
  
   
     
       Reference to a payment.
    
     
       
         
      
    
  
   
     
       The abstract base type from which all calculation rules of the independent amount must be derived. Users are supposed to use type substitution at PaymentRule. PaymentRule is supposed to be substituted by PercentageRule. There is the expectation that other rules will be created to model other types of independent amount payment rules in the future.
    
  
   
     
       
         
      
    
  
   
     
       A type to define recurring periods or time offsets.
    
     
       
         
           A time period multiplier, e.g. 1, 2 or 3 etc. A negative value can be used when specifying an offset relative to another date, e.g. -2 days.
        
      
       
         
           A time period, e.g. a day, week, month or year of the stream. If the periodMultiplier value is 0 (zero) then period must contain the value D (day).
        
      
    
     
  
   
     
       
       
       
         
           The frequency at which calculation period end dates occur with the regular part of the calculation period schedule and their roll date convention.
        
      
       
         
           The business day convention to apply to each calculation period end date if it would otherwise fall on a day that is not a business day in the specified financial business centers.
        
      
    
  
   
     
       A type that represents information about a person connected with a trade or business process.
    
     
       
         
           
             An honorific title, such as Mr., Ms., Dr. etc.
          
        
         
           
             Given name, such as John or Mary.
          
        
         
           
           
        
         
           
             Family name, such as Smith or Jones.
          
        
         
           
             Name suffix, such as Jr., III, etc.
          
        
      
       
         
           An identifier assigned by a system for uniquely identifying the individual
        
      
       
         
           The unit for which the indvidual works.
        
      
       
         
           Information on how to contact the individual using various means.
        
      
       
         
           The birth date of the person, e.g. 1970-01-01
        
      
       
         
           The ISO 3166 standard code for the country where the individual works.
        
      
    
     
  
   
     
       An identifier used to identify an individual person.
    
     
       
         
      
    
  
   
     
       A type describing a role played by a person in one or more transactions. Examples include roles such as Trader, Broker, MiddleOffice, Legal, etc. This can be extended to provide custom roles.
    
     
       
         
      
    
  
   
     
       A type defining a positive money amount
    
     
       
         
           
             
               The positive monetary quantity in currency units.
            
          
        
      
    
  
   
     
       A type for defining a time with respect to a geographic location, for example 11:00 Phoenix, USA. This type should be used where a wider range of locations than those available as business centres is required.
    
     
       
         
           A time specified in hh:mm:ss format where the second component must be '00', e.g. 11am would be represented as 11:00:00.
        
      
       
         
           The geographic location to which the hourMinuteTime applies. The time takes into account any current day light saving changes or other adjustments i.e. it is the prevaling time at the location.
        
      
    
  
   
     
       An abstract pricing structure base type. Used as a base for structures such as yield curves and volatility matrices.
    
     
       
         
           The name of the structure, e.g "USDLIBOR-3M EOD Curve".
        
      
       
         
           The currency that the structure is expressed in (this is relevant mostly for the Interes Rates asset class).
        
      
    
     
  
   
     
       Reference to a pricing structure or any derived components (i.e. yield curve).
    
     
       
         
      
    
  
   
     
       A type defining which principal exchanges occur for the stream.
    
     
       
         
           A true/false flag to indicate whether there is an initial exchange of principal on the effective date.
        
      
       
         
           A true/false flag to indicate whether there is a final exchange of principal on the termination date.
        
      
       
         
           A true/false flag to indicate whether there are intermediate or interim exchanges of principal during the term of the swap.
        
      
    
     
  
   
     
       The base type which all FpML products extend.
    
     
     
  
   
     
       
         
      
    
  
   
     
       Reference to a full FpML product.
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       The proposed collateral allocation.
    
     
       
         
           A pointer style reference to a party identifier and optionally an account identifier defined elsewhere in the document.
        
      
       
         
           
             Collateral allocation by value.
          
        
      
    
  
   
     
       A type that describes the composition of a rate that has been quoted or is to be quoted. This includes the two currencies and the quotation relationship between the two currencies and is used as a building block throughout the FX specification.
    
     
       
         
           The first currency specified when a pair of currencies is to be evaluated.
        
      
       
         
           The second currency specified when a pair of currencies is to be evaluated.
        
      
       
         
           The method by which the exchange rate is quoted.
        
      
    
  
   
     
       The abstract base class for all types which define interest rate streams.
    
     
  
   
     
       A type defining parameters associated with an individual observation or fixing. This type forms part of the cashflow representation of a stream.
    
     
       
         
           The reset date.
        
      
       
         
           The adjusted fixing date, i.e. the actual date the rate is observed. The date should already be adjusted for any applicable business day convention.
        
      
       
         
           The actual observed rate before any required rate treatment is applied, e.g. before converting a rate quoted on a discount basis to an equivalent yield. An observed rate of 5% would be represented as 0.05.
        
      
       
         
           The observed rate after any required rate treatment is applied. A treated rate of 5% would be represented as 0.05.
        
      
       
         
           The number of days weighting to be associated with the rate observation, i.e. the number of days such rate is in effect. This is applicable in the case of a weighted average method of calculation where more than one reset date is established for a single calculation period. If this element is not included, observationWeight = 1 by default.
        
      
       
         
           A pointer style reference to a floating rate component defined as part of a stub calculation period amount component. It is only required when it is necessary to distinguish two rate observations for the same fixing date which could occur when linear interpolation of two different rates occurs for a stub calculation period.
        
      
       
         
           The value representing the forecast rate used to calculate the forecast future value of the accrual period.A value of 1% should be represented as 0.01
        
      
       
         
           The value representing the forecast rate after applying rate treatment rules. A value of 1% should be represented as 0.01
        
      
       
         
           Observation Parameters for IBOR fallback rates. These allow recording information about how the fallback rate was
        
      
    
     
  
   
     
       Reference to any rate (floating, inflation) derived from the abstract Rate component.
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       The abstract base class for all types which define intra-document pointers.
    
  
   
     
       Specifies the reference amount using a scheme.
    
     
       
         
      
    
  
   
     
       A type to describe an institution (party) identified by means of a coding scheme and an optional name.
    
     
       
         
           An institution (party) identifier, e.g. a bank identifier code (BIC).
        
      
       
         
           The name of the institution (party). A free format string. FpML does not define usage rules for the element.
        
      
    
  
   
     
       
         
      
    
  
   
     
       A code that describes the world region of a counterparty. For example, NorthAmerica, Europe, Asia.
    
     
       
         
      
    
  
   
     
       
         
           The unit that is related to this.
        
      
       
         
           The category of the relationship. The related unit performs the role specified in this field for the base party. For example, if the role is "Trader", the related unit acts acts or acted as the base party's trading unit.
        
      
    
  
   
     
       
       
         
           The category of the relationship. The related party performs the role specified in this field for the base party. For example, if the role is "Guarantor", the related party acts as a guarantor for the base party.
        
      
       
         
           Additional definition refining the type of relationship. For example, if the "role" is Guarantor, this element may be used to specify whether all positions are guaranteed, or only a subset of them.
        
      
    
  
   
     
       
         
           The individual person that is related to this.
        
      
       
         
           The category of the relationship. The related individual performs the role specified in this field for the base party. For example, if the role is "Trader", the related person acts acts or acted as the base party's trader.
        
      
    
  
   
     
       A type defining a date (referred to as the derived date) as a relative offset from another date (referred to as the anchor date). If the anchor date is itself an adjustable date then the offset is assumed to be calculated from the adjusted anchor date. A number of different scenarios can be supported, namely; 1) the derived date may simply be a number of calendar periods (days, weeks, months or years) preceding or following the anchor date; 2) the unadjusted derived date may be a number of calendar periods (days, weeks, months or years) preceding or following the anchor date with the resulting unadjusted derived date subject to adjustment in accordance with a specified business day convention, i.e. the derived date must fall on a good business day; 3) the derived date may be a number of business days preceding or following the anchor date. Note that the businessDayConvention specifies any required adjustment to the unadjusted derived date. A negative or positive value in the periodMultiplier indicates whether the unadjusted derived precedes or follows the anchor date. The businessDayConvention should contain a value NONE if the day type element contains a value of Business (since specifying a negative or positive business days offset would already guarantee that the derived date would fall on a good business day in the specified business centers).
    
     
       
         
           
             
               The convention for adjusting a date if it would otherwise fall on a day that is not a business day.
            
          
           
           
             
               Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to the element or component elsewhere in the document where the anchor date is defined.
            
          
           
             
               The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
            
          
        
      
    
  
   
     
       A type describing a set of dates defined as relative to another set of dates.
    
     
       
         
           
             
               The number of periods in the referenced date schedule that are between each date in the relative date schedule. Thus a skip of 2 would mean that dates are relative to every second date in the referenced schedule. If present this should have a value greater than 1.
            
          
           
             
               The first and last dates of a schedule. This can be used to restrict the range of values in a reference series of dates.
            
          
        
      
    
  
   
     
       A type describing a date when this date is defined in reference to another date through one or several date offsets.
    
     
       
         
           Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to the element or component elsewhere in the document where the anchor date is defined.
        
      
       
       
    
  
   
     
       An identifier of a reporting regime or format used for regulatory reporting. For example DoddFrankAct, MiFID, HongKongOTCDRepository, etc.
    
     
       
         
      
    
  
   
     
       
         
      
    
  
   
     
       A date with a required identifier which can be referenced elsewhere.
    
     
       
         
      
    
  
   
     
       A type defining the reset frequency. In the case of a weekly reset, also specifies the day of the week that the reset occurs. If the reset frequency is greater than the calculation period frequency the this implies that more or more reset dates is established for each calculation period and some form of rate averaginhg is applicable. The specific averaging method of calculation is specified in FloatingRateCalculation. In case the reset frequency is of value T (term), the period is defined by the swap\swapStream\calculationPerioDates\effectiveDate and the swap\swapStream\calculationPerioDates\terminationDate.
    
     
       
         
           
             
               The day of the week on which a weekly reset date occurs. This element must be included if the reset frequency is defined as weekly and not otherwise.
            
          
        
      
    
  
   
     
       Describes the resource that contains the media representation of a business event (i.e used for stating the Publicly Available Information). For example, can describe a file or a URL that represents the event. This type is an extended version of a type defined by RIXML (www.rixml.org).
    
     
       
         
           The unique identifier of the resource within the event.
        
      
       
         
           A description of the type of the resource, e.g. a confirmation.
        
      
       
         
           Indicates the language of the resource, described using the ISO 639-2/T Code.
        
      
       
         
           Indicates the size of the resource in bytes. It could be used by the end user to estimate the download time and storage needs.
        
      
       
         
           Indicates the length of the resource. For example, if the resource were a PDF file, the length would be in pages.
        
      
       
         
           Indicates the type of media used to store the content. mimeType is used to determine the software product(s) that can read the content. MIME Types are described in RFC 2046.
        
      
       
         
           The name of the resource.
        
      
       
         
           Any additional comments that are deemed necessary. For example, which software version is required to open the document? Or, how does this resource relate to the others for this event?
        
      
       
         
           
             Provides extra information as string. In case the extra information is in XML format, a CDATA section must be placed around the source message to prevent its interpretation as XML content.
          
        
         
           
             Provides extra information as binary contents coded in hexadecimal.
          
        
         
           
             Provides extra information as binary contents coded in base64.
          
        
         
           
             Indicates where the resource can be found, as a URL that references the information on a web server accessible to the message recipient.
          
        
      
    
  
   
     
       The data type used for resource identifiers.
    
     
       
         
      
    
  
   
     
       The type that indicates the length of the resource.
    
     
       
         
           The length unit of the resource. For example, pages (pdf, text documents) or time (audio, video files).
        
      
       
         
           The length value of the resource.
        
      
    
  
   
     
       The data type used for describing the type or purpose of a resource, e.g. "Confirmation".
    
     
       
         
      
    
  
   
     
       A reference to the return swap notional amount.
    
     
       
         
      
    
  
   
     
       A type defining a rounding direction and precision to be used in the rounding of a rate.
    
     
       
         
           Specifies the rounding direction.
        
      
       
         
           Specifies the rounding precision in terms of a number of decimal places. Note how a percentage rate rounding of 5 decimal places is expressed as a rounding precision of 7 in the FpML document since the percentage is expressed as a decimal, e.g. 9.876543% (or 0.09876543) being rounded to the nearest 5 decimal places is 9.87654% (or 0.0987654).
        
      
    
  
   
     
       A type that provides three alternative ways of identifying a party involved in the routing of a payment. The identification may use payment system identifiers only; actual name, address and other reference information; or a combination of both.
    
     
  
   
     
       A type that models name, address and supplementary textual information for the purposes of identifying a party involved in the routing of a payment.
    
     
  
   
     
       
         
      
    
  
   
     
       A type that provides for identifying a party involved in the routing of a payment by means of one or more standard identification codes. For example, both a SWIFT BIC code and a national bank identifier may be required.
    
     
       
         
           A unique identifier for party that is a participant in a recognized payment system.
        
      
    
  
   
     
       A type that provides a combination of payment system identification codes with physical postal address details, for the purposes of identifying a party involved in the routing of a payment.
    
     
       
         
           A set of unique identifiers for a party, eachone identifying the party within a payment system. The assumption is that each party will not have more than one identifier within the same payment system.
        
      
       
    
  
   
     
       A type defining a schedule of rates or amounts in terms of an initial value and then a series of step date and value pairs. On each step date, the rate or amount changes to the new step value. The series of step date and value pairs are optional. If not specified, this implies that the initial value remains unchanged over time.
    
     
       
         
           The initial rate or amount, as the case may be. An initial rate of 5% would be represented as 0.05.
        
      
       
         
           The schedule of step date and value pairs. On each step date, the associated step value becomes effective. A list of steps may be ordered in the document by ascending step date. An FpML document containing an unordered list of steps is still regarded as a conformant document.
        
      
    
     
  
   
     
       Reference to a schedule of rates or amounts.
    
     
       
         
      
    
  
   
     
       A type that represents the choice of methods for settling a potential currency payment resulting from a trade: by means of a standard settlement instruction, by netting it out with other payments, or with an explicit settlement instruction.
    
     
       
         
           An optional element used to describe how a trade will settle. This defines a scheme and is used for identifying trades that are identified as settling standard and/or flagged for settlement netting.
        
      
       
         
           An explicit specification of how a currency payment is to be made, when the payment is not netted and the route is other than the recipient's standard settlement instruction.
        
      
    
  
   
     
       A type that models a complete instruction for settling a currency payment, including the settlement method to be used, the correspondent bank, any intermediary banks and the ultimate beneficary.
    
     
       
         
           The mechanism by which settlement is to be made. The scheme of domain values will include standard mechanisms such as CLS, Fedwire, Chips ABA, Chips UID, SWIFT, CHAPS and DDA.
        
      
       
         
           The information required to identify the correspondent bank that will make delivery of the funds on the paying bank's behalf in the country where the payment is to be made
        
      
       
         
           Information to identify an intermediary through which payment will be made by the correspondent bank to the ultimate beneficiary of the funds.
        
      
       
         
           The bank that acts for the ultimate beneficiary of the funds in receiving payments.
        
      
       
         
           The ultimate beneficiary of the funds. The beneficiary can be identified either by an account at the beneficiaryBank (qv) or by explicit routingInformation. This element provides for the latter.
        
      
       
         
           Reference to the depository of the settlement.
        
      
       
         
           The set of individual payments that are to be made when a currency payment settling a trade needs to be split between a number of ultimate beneficiaries. Each split payment may need to have its own routing information.
        
      
    
  
   
     
       
         
      
    
  
   
     
       Coding scheme that specifies the settlement price default election.
    
     
       
         
      
    
  
   
     
       The source from which the settlement price is to be obtained, e.g. a Reuters page, Prezzo di Riferimento, etc.
    
     
       
         
      
    
  
   
     
       A type defining the settlement rate options through a scheme reflecting the terms of the Annex A to the 1998 FX and Currency Option Definitions.
    
     
       
         
      
    
  
   
     
       A type describing the method for obtaining a settlement rate.
    
     
       
         
           The information source where a published or displayed market rate will be obtained, e.g. Telerate Page 3750.
        
      
       
         
           A container for a set of reference institutions. These reference institutions may be called upon to provide rate quotations as part of the method to determine the applicable cash settlement amount. If institutions are not specified, it is assumed that reference institutions will be agreed between the parties on the exercise date, or in the case of swap transaction to which mandatory early termination is applicable, the cash settlement valuation date.
        
      
    
  
   
     
       TBA
    
     
       
         
           
             
               The first day of the exercise period for an American style option.
            
          
           
             
               The last day within an exercise period for an American style option. For a European style option it is the only day within the exercise period.
            
          
           
             
               Choice between latest exercise time expressed as literal time, or using a determination method.
            
             
               
                 For a Bermuda or American style option, the latest time on an exercise business day (excluding the expiration date) within the exercise period that notice can be given by the buyer to the seller or seller's agent. Notice of exercise given after this time will be deemed to have been given on the next exercise business day.
              
            
             
               
                 Latest exercise time determination method.
              
            
          
        
      
    
  
   
     
       A complex type to specified payments in a simpler fashion than the Payment type. This construct should be used from the version 4.3 onwards.
    
     
       
         
           
           
           
             
               The payment date. This date is subject to adjustment in accordance with any applicable business day convention.
            
          
        
      
    
  
   
     
       A type that supports the division of a gross settlement amount into a number of split settlements, each requiring its own settlement instruction.
    
     
       
         
           One of the monetary amounts in a split settlement payment.
        
      
       
         
           The bank that acts for the ultimate beneficiary of the funds in receiving payments.
        
      
       
         
           The ultimate beneficiary of the funds. The beneficiary can be identified either by an account at the beneficiaryBank (qv) or by explicit routingInformation. This element provides for the latter.
        
      
    
  
   
     
       Adds an optional spread type element to the Schedule to identify a long or short spread value.
    
     
       
         
           
        
      
    
  
   
     
       Provides a reference to a spread schedule.
    
     
       
         
      
    
  
   
     
       Defines a Spread Type Scheme to identify a long or short spread value.
    
     
       
         
      
    
  
   
     
       A type defining a step date and step value pair. This step definitions are used to define varying rate or amount schedules, e.g. a notional amortization or a step-up coupon schedule.
    
     
       
         
           
             
               The rate or amount which becomes effective on the associated stepDate. A rate of 5% would be represented as 0.05.
            
          
        
      
    
  
   
     
       A type defining a step date and step value pair. This step definitions are used to define varying rate or amount schedules, e.g. a notional amortization or a step-up coupon schedule.
    
     
       
         
           The date on which the associated stepValue becomes effective. This day may be subject to adjustment in accordance with a business day convention.
        
      
    
     
  
   
     
       A type that describes the set of street and building number information that identifies a postal address within a city.
    
     
       
         
           An individual line of street and building number information, forming part of a postal address.
        
      
    
  
   
     
       A type describing a single cap or floor rate.
    
     
       
         
           The rate for a cap or floor.
        
      
       
         
           The buyer of the option
        
      
       
         
           The party that has sold.
        
      
    
     
  
   
     
       A type describing a schedule of cap or floor rates.
    
     
       
         
           
             
               The buyer of the option
            
          
           
             
               The party that has sold.
            
          
        
      
    
  
   
     
       A type defining how a stub calculation period amount is calculated and the start and end date of the stub. A single floating rate tenor different to that used for the regular part of the calculation periods schedule may be specified, or two floating rate tenors many be specified. If two floating rate tenors are specified then Linear Interpolation (in accordance with the 2000 ISDA Definitions, Section 8.3 Interpolation) is assumed to apply. Alternatively, an actual known stub rate or stub amount may be specified.
    
     
       
         
           
             
               Start date of stub period. This was created to support use of the InterestRateStream within the Equity Derivative sphere, and this element is not expected to be produced in the representation of Interest Rate products.
            
          
           
             
               End date of stub period. This was created to support use of the InterestRateStream within the Equity Derivative sphere, and this element is not expected to be produced in the representation of Interest Rate products.
            
          
        
      
    
  
   
     
       A type defining how a stub calculation period amount is calculated. A single floating rate tenor different to that used for the regular part of the calculation periods schedule may be specified, or two floating rate tenors many be specified. If two floating rate tenors are specified then Linear Interpolation (in accordance with the 2000 ISDA Definitions, Section 8.3 Interpolation) is assumed to apply. Alternatively, an actual known stub rate or stub amount may be specified.
    
     
       
         
           The rates to be applied to the initial or final stub may be the linear interpolation of two different rates. While the majority of the time, the rate indices will be the same as that specified in the stream and only the tenor itself will be different, it is possible to specift two different rates. For example, a 2 month stub period may use the linear interpolation of a 1 month and 3 month rate. The different rates would be specified in this component. Note that a maximum of two rates can be specified. If a stub period uses the same floating rate index, including tenor, as the regular calculation periods then this should not be specified again within this component, i.e. the stub calculation period amount component may not need to be specified even if there is an initial or final stub period. If a stub period uses a different floating rate index compared to the regular calculation periods then this should be specified within this component. If specified here, they are likely to have id attributes, allowing them to be referenced from within the cashflows component.
        
      
       
         
           An actual rate to apply for the initial or final stub period may have been agreed between the principal parties (in a similar way to how an initial rate may have been agreed for the first regular period). If an actual stub rate has been agreed then it would be included in this component. It will be a per annum rate, expressed as a decimal. A stub rate of 5% would be represented as 0.05.
        
      
       
         
           An actual amount to apply for the initial or final stub period may have been agreed between th two parties. If an actual stub amount has been agreed then it would be included in this component.
        
      
    
  
   
     
       A type defining a floating rate.
    
     
       
         
           
           
             
               These conditioning parameters should never be applied to the stub rate, rather to the original rate. They are retained for backward compatibility with previous versions of the standard.
            
          
        
      
    
  
   
     
       An identifier of an organization that supervises or regulates trading activity, e.g. CFTC, SEC, FSA, ODRF, etc.
    
     
       
         
      
    
  
   
     
       Reference to a swap leg.
    
     
       
         
      
    
  
   
     
       
         
           Specifies whether the swap resulting from physical settlement of the swaption transaction will clear through a clearing house. The meaning of Cleared Physical Settlement is defined in the 2006 ISDA Definitions, Section 15.2 (published in Supplement number 28).
        
      
       
         
           
             A reference to the clearing organization (CCP, DCO) to which the trade should be cleared. This is also known as the "Mutually Agreed Clearinghouse".
          
        
         
           
             This may be used to specify a "mutually-agreed clearinghouse" for settlement.
          
        
      
       
         
           This may be used to indicate the discount rate to be used for cash collateral for cash settlement purposes.
        
      
       
         
           The method for obtaining a settlement rate. This may be from some information source (e.g. Reuters) or from a set of reference banks.
        
      
       
         
           Which rate quote is to be observed, either Bid, Mid, Offer or Exercising Party Pays. The meaning of Exercising Party Pays is defined in the 2000 ISDA Definitions, Section 17.2. Certain Definitions Relating to Cash Settlement, paragraph (j)
        
      
    
  
   
     
       A type that represents a telephonic contact.
    
     
       
         
           The type of telephone number (work, personal, mobile).
        
      
       
         
           A telephonic contact.
        
      
    
  
   
     
       Class TimeZone from CDM: The time alongside with the timezone location information. This class makes use of the FpML TimezoneLocation construct.
    
     
       
       
    
  
   
     
       A geophraphic location for the purposes of defining a prevailing time according to the tz database.
    
     
       
         
      
    
  
   
     
       A trade reference identifier allocated by a party. FpML does not define the domain values associated with this element. Note that the domain values for this element are not strictly an enumerated list.
    
     
       
         
         
      
    
  
   
     
       A type describing interest payments associated with and underlyer, such as financing
    
     
       
         
           
             
               
                 The calculation period fixed rate. A per annum rate, expressed as a decimal. A fixed rate of 5% would be represented as 0.05.
              
            
             
               
                 The ISDA Spread or a Spread schedule expressed as explicit spreads and dates. In the case of a schedule, the step dates may be subject to adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments. The spread is a per annum rate, expressed as a decimal. For purposes of determining a calculation period amount, if positive the spread will be added to the floating rate and if negative the spread will be subtracted from the floating rate. A positive 10 basis point (0.1%) spread would be represented as 0.001.
              
            
          
        
      
    
  
   
     
       A type used to record information about a unit, subdivision, desk, or other similar business entity.
    
     
       
         
      
    
  
   
     
       The parameters for defining the exercise period for an American style option together with any rules governing the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fees.
    
  
   
     
       The parameters for defining the exercise period for a Bermuda style option together with any rules governing the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fees.
    
  
   
     
       The parameters for defining the exercise period for a European style option together with any rules governing the notional amount of the underlying which can be exercised on any given exercise date and any associated exercise fees.
    
  
   
     
       An placeholder for the actual option exercise definitions.
    
  
   
     
       An abstract element used as a place holder for the substituting product elements.
    
  
   
     
       
         
           A date subject to adjustment.
        
      
       
         
           The business day convention and financial business centers used for adjusting the date if it would otherwise fall on a day that is not a business date in the specified business centers.
        
      
       
         
           The date once the adjustment has been performed. (Note that this date may change if the business center holidays change).
        
      
    
  
   
     
       
         
           A pointer style reference to a set of financial business centers defined elsewhere in the document. This set of business centers is used to determine whether a particular day is a business day or not.
        
      
       
    
  
   
     
       
         
           A reference to the party that buys this instrument, ie. pays for this instrument and receives the rights defined by it. See 2000 ISDA definitions Article 11.1 (b). In the case of FRAs this the fixed rate payer.
        
      
       
         
           A reference to the account that buys this instrument.
        
      
       
         
           A reference to the party that sells ("writes") this instrument, i.e. that grants the rights defined by this instrument and in return receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating rate payer.
        
      
       
         
           A reference to the account that sells this instrument.
        
      
    
  
   
     
       
         
           Reference to a party.
        
      
       
         
           Reference to an account.
        
      
    
  
   
     
       Elements representing the rate treatment and conditioning parameters that can be applied to a floating rate, such as spreads, multipliers, rate treatments, rate rounding, etc.
    
     
       
         
           A rate multiplier or multiplier schedule to apply to the floating rate. A multiplier schedule is expressed as explicit multipliers and dates. In the case of a schedule, the step dates may be subject to adjustment in accordance with any adjustments specified in the calculationPeriodDatesAdjustments. The multiplier can be a positive or negative decimal. This element should only be included if the multiplier is not equal to 1 (one) for the term of the stream.
        
      
       
         
           The ISDA Spread or a Spread schedule expressed as explicit spreads and dates. In the case of a schedule, the step dates may be subject to adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments. The spread is a per annum rate, expressed as a decimal. For purposes of determining a calculation period amount, if positive the spread will be added to the floating rate and if negative the spread will be subtracted from the floating rate. A positive 10 basis point (0.1%) spread would be represented as 0.001.
        
      
       
         
           The specification of any rate conversion which needs to be applied to the observed rate before being used in any calculations. The two common conversions are for securities quoted on a bank discount basis which will need to be converted to either a Money Market Yield or Bond Equivalent Yield. See the Annex to the 2000 ISDA Definitions, Section 7.3. Certain General Definitions Relating to Floating Rate Options, paragraphs (g) and (h) for definitions of these terms.
        
      
       
         
           The cap rate or cap rate schedule, if any, which applies to the floating rate. The cap rate (strike) is only required where the floating rate on a swap stream is capped at a certain level. A cap rate schedule is expressed as explicit cap rates and dates and the step dates may be subject to adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments. The cap rate is assumed to be exclusive of any spread and is a per annum rate, expressed as a decimal. A cap rate of 5% would be represented as 0.05.
        
      
       
         
           The floor rate or floor rate schedule, if any, which applies to the floating rate. The floor rate (strike) is only required where the floating rate on a swap stream is floored at a certain strike level. A floor rate schedule is expressed as explicit floor rates and dates and the step dates may be subject to adjustment in accordance with any adjustments specified in calculationPeriodDatesAdjustments. The floor rate is assumed to be exclusive of any spread and is a per annum rate, expressed as a decimal. A floor rate of 5% would be represented as 0.05.
        
      
    
  
   
     
       Elements representing the daily calculated rate and fallback rate definitions.
    
     
       
         
           The initial floating rate reset agreed between the principal parties involved in the trade. This is assumed to be the first required reset rate for the first regular calculation period. It should only be included when the rate is not equal to the rate published on the source implied by the floating rate index. An initial rate of 5% would be represented as 0.05.
        
      
       
         
           The rounding convention to apply to the final rate used in determination of a calculation period amount.
        
      
       
         
           If averaging is applicable, this component specifies whether a weighted or unweighted average method of calculation is to be used. The component must only be included when averaging applies.
        
      
       
         
           The specification of any provisions for calculating payment obligations when a floating rate is negative (either due to a quoted negative floating rate or by operation of a spread that is subtracted from the floating rate).
        
      
    
  
   
     
       
         
           The ISDA Floating Rate Option, i.e. the name of the floating rate.
        
      
       
         
           The ISDA Designated Maturity, i.e. the tenor of the floating rate.
        
      
    
  
   
     
       A model group for a two part identifier such as a USI.
    
     
       
       
    
  
   
     
       Definitions of daily cap and floor rates for floating rate indexes. These are described in the 2021 ISDA Definitions in Section 7.2.
    
     
       
         
           A maximum rate for an rate observation; optionally applied for daily averaged rates. These are described in the 2021 ISDA Definitions in Section 7.2.4
        
      
       
         
           A minimum rate for an rate observation; optionally applied for daily averaged rates. These are described in the 2021 ISDA Definitions in Section 7.2.3
        
      
    
  
   
     
       
         
           Indicates which party (or parties) (and accounts) a trade or event is being processed for. Normally there will only be a maximum of 2 parties, but in the case of a novation there could be a transferor, transferee, remaining party, and other remaining party. Also, in the context of a trade package there could be several parties for which limit check is requested, necessitating multiple onBehalfOf elements. Except for these cases, there should be no more than two onBehalfOf references in a message.
        
      
    
  
   
     
       
         
           A pointer style reference to the associated notional schedule defined elsewhere in the document. This element has been made optional as part of its integration in the OptionBaseExtended, because not required for the options on securities.
        
      
       
         
           A notional amount which restricts the amount of notional that can be exercised when partial exercise or multiple exercise is applicable. The integral multiple amount defines a lower limit of notional that can be exercised and also defines a unit multiple of notional that can be exercised, i.e. only integer multiples of this amount can be exercised.
        
      
       
         
           
             The minimum notional amount that can be exercised on a given exercise date. See multipleExercise.
          
        
         
           
             The minimum number of options that can be exercised on a given exercise date.
          
        
      
    
  
   
     
       Supporting party and account definitions.
    
     
       
         
           A legal entity or a subdivision of a legal entity.
           Parties can perform multiple roles in a trade lifecycle. For example, the principal parties obligated to make payments from time to time during the term of the trade, but may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation transferor/transferee, broker, calculation agent, etc. In FpML roles are defined in multiple places within a document.
        
      
       
         
           Optional account information used to precisely define the origination and destination of financial instruments.
        
      
    
  
   
     
       A model group with the content model of a party.
    
     
       
         
           A party identifier, e.g. a S.W.I.F.T. bank identifier code (BIC).
        
      
       
         
           The legal name of the organization. A free format string. FpML does not define usage rules for this element.
        
      
       
         
           Descriptive/categorization information for a party.
        
      
       
         
           Information on how to contact the party using various means.
        
      
       
         
           Optional organization unit information used to describe the organization units (e.g. trading desks) involved in a transaction or business process .
        
      
       
         
           Optional information about people involved in a transaction or busines process. (These are eomployees of the party).
        
      
    
  
   
     
       
         
           Reference to a party.
        
      
       
         
           Reference to an account.
        
      
    
  
   
     
       Information about a party for reporting purposes.
    
     
       
         
           The party's industry sector classification.
        
      
       
         
           The party's credit rating.
        
      
       
         
           The country where the party is domiciled.
        
      
       
         
           A code for a grouping of countries to which this belongs.
        
      
       
         
           The legal jurisdiction of the entity's registration.
        
      
       
         
           The type of an organization's participantion in the OTC derivatives market.
        
      
    
  
   
     
       
         
           A reference to the party responsible for making the payments defined by this structure.
        
      
       
         
           A reference to the account responsible for making the payments defined by this structure.
        
      
    
  
   
     
       
         
           A reference to the party responsible for making the payments defined by this structure.
        
      
       
         
           A reference to the party that receives the payments corresponding to this structure.
        
      
    
  
   
     
       A model group for representing the discounting elements that can be associated with a payment.
    
     
       
         
           The value representing the discount factor used to calculate the present value of the cash flow.
        
      
       
         
           The amount representing the present value of the forecast payment.
        
      
    
  
   
     
       
         
           Date on which this period begins.
        
      
       
         
           Date on which this period ends.
        
      
    
  
   
     
       A model group for representing the option premium when expressed in a way other than an amount.
    
     
       
         
           Forward start Premium type
        
      
       
         
           The amount of premium to be paid expressed as a function of the number of options.
        
      
       
         
           The amount of premium to be paid expressed as a percentage of the notional value of the transaction. A percentage of 5% would be expressed as 0.05.
        
      
    
  
   
     
       
         
           A classification of the most important risk class of the trade. FpML defines a simple asset class categorization using a coding scheme.
        
      
       
         
           A classification of additional risk classes of the trade, if any. FpML defines a simple asset class categorization using a coding scheme.
        
      
       
         
           
             A classification of the type of product. FpML defines a simple product categorization using a coding scheme.
          
        
         
           
             A product reference identifier. The product ID is an identifier that describes the key economic characteristics of the trade type, with the exception of concepts such as size (notional, quantity, number of units) and price (fixed rate, strike, etc.) that are negotiated for each transaction. It can be used to hold identifiers such as the "UPI" (universal product identifier) required by certain regulatory reporting rules. It can also be used to hold identifiers of benchmark products or product temnplates used by certain trading systems or facilities. FpML does not define the domain values associated with this element. Note that the domain values for this element are not strictly an enumerated list.
          
        
      
       
         
           A classification of the risk class of the trade. FpML defines a simple asset class categorization using a coding scheme.
        
      
    
  
   
     
       
         
           A reference to the party that receives the payments corresponding to this structure.
        
      
       
         
           A reference to the account that receives the payments corresponding to this structure.
        
      
    
  
   
     
       
         
           A real name that is used to identify a party involved in the routing of a payment.
        
      
       
         
           A physical postal address via which a payment can be routed.
        
      
       
         
           An account number via which a payment can be routed.
        
      
       
         
           A piece of free-format text used to assist the identification of a party involved in the routing of a payment.
        
      
    
  
   
     
       
         
           A set of unique identifiers for a party, eachone identifying the party within a payment system. The assumption is that each party will not have more than one identifier within the same payment system.
        
      
       
         
           A set of details that is used to identify a party involved in the routing of a payment when the party does not have a code that identifies it within one of the recognized payment systems.
        
      
       
         
           A combination of coded payment system identifiers and details for physical addressing for a party involved in the routing of a payment.
        
      
    
  
   
     
       
         
           Settlement Amount
        
      
       
         
           Settlement Currency for use where the Settlement Amount cannot be known in advance
        
      
    
  
   
     
       Stock Loan Content Model
    
     
       
         
           If true, then loss of stock borrow is applicable.
        
      
       
         
           Specifies the maximum stock loan rate for Loss of Stock Borrow.
        
      
       
         
           If true, then increased cost of stock borrow is applicable.
        
      
       
         
           Specifies the initial stock loan rate for Increased Cost of Stock Borrow.
        
      
    
  
   
     
       
       
         
           The ISDA Designated Maturity, i.e. the tenor of the floating rate.
        
      
       
         
           A fallback rate calculated using an averaging or compounding formula to be used in case of the cessation of the original term rate. This structure is provided to allow an approximate representation to be created for published fallback rates to allow operations such as valuation, accrual calculation, and risk calculation.
        
      
    
  
   
     
       A group, which has unit based trade elements.
    
     
       
         
           The number of units (index or securities).
        
      
       
         
           The price of each unit.
        
      
    
  
   
     
       
         
           The version number
        
      
       
         
           Optionally it is possible to specify a version effective date when a versionId is supplied.
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