FpML V1.0 b2

1 SAMPLE FPML

1.1 IRM

1.1.1 Vanilla Fixed-Float Swap

<?xm version="1.0" standal one="no"?>

<l-- Copyright (c) 1999 by J.P. Morgan and Pricewat er houseCoopers.

Pri cewat er houseCoopers refers to the individual nenber firns of the world
wi de Pricewat er houseCoopers organi zation. Al rights reserved.

-->

<l-- version 1.0b2 : August 6, 1999 -->

<! DOCTYPE fpm : FpM. SYSTEM "f pni . dt d" >

<fpnt : FpM. xm ns: f pm ="ur n: f pm - FpM."
xm ns: t="urn: fpn -type"
xm ns: d="urn: f pm - dat e"
xm ns: n¥"ur n: f pn - nroney"
xmns:r="urn:fpm-rate">

<f pni : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xnm ns:tid="urn: fpm-Tradel D'>
<tid: Tradel D>
<ti d: part yRef erence>ABC Trust </ti d: part yRef er ence>
<ti d:transacti onRef er enceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tradel D>
<ti d: part yRef erence>XYZ G oup</tid: partyRef er ence>
<ti d:transacti onRef er enceNunber >1230</ ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpn :tradel Ds>

<f pm : pr oduct >

<i pff:Vanill aFi xedFl oat xm ns:ipff="urn:fpm-IRD Product-Vani | | aFi xedFl oat">
<ipff:fixedStreany
<isfi:VanillaF xedStream xm ns:isfi="urn:fpm-IRD Stream Vani | | aFi xedStr eam >
<i sfi: payer Ref erence>ABC Trust </i sfi : payer Ref er ence>
<i sfi: adj ust nent Busi nessCent ers nane="pri nar yBusi nessCent er s" >
<d: Busi nessCent er s>
<d: busi nessCent er >New Yor k</ d: busi nessCent er >
<d: busi nessCent er >London</ d: busi nessCent er >
</ d: Busi nessCent er s>
</i sfi: adj ust nent Busi nessCent er s>
<isfi:effectiveDate>
<d: Adj ust abl eDat e>
<d: dat €>1998- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Mdi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat e>
</isfi:effectiveDate>
<i sfi:termnati onDat e>
<d: Adj ust abl eDat e>
<d: dat e>2008- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessCent er s</ d: adj ust nent sRef er ence>
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</ d: Adj ust abl eDat e>
</isfi:termnationDate>
<i sfi:notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >30000000</ m anount >
</ m Money>
</isfi:notional >

<isfi:initialPrincipal Paynent >
<p: Payrment xm ns: p="urn: f pni - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat €>1999- 06- 06</ d: dat e>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat e>
</ p: payrent Dat e>
<p: paynment Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Anount >
</ p: Paymnent >
</isfi:initialPrincipal Paynent>

<i sfi:regul ar Paynent Dat eSchedul e>
<d: Adj ust abl eDat eSchedul e>
<d: st art Dat €>1998- 05- 26</ d: st ar t Dat e>
<d: endDat €>2008- 05- 26</ d: endDat e>
<d: f requency>sem - annual </ d: f r equency>
<l-- following is optional -->
<d: rol | GConvent i on>none</ d: rol | Conventi on>
<d: busi nessDayConvent i on>nodi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat eSchedul e>
</i sfi:regul ar Paynent Dat eSchedul e>

<l-- the follow ng assunes that we know how the cal c periods are adjusted -->
<d: adj ust Cal cul ati onPeri ods>t r ue</ d: adj ust Cal cul ati onPeri ods>
<d: accr ual Basi s>30/ 360</ d: accr ual Basi s>

<isfi:rate>
<r: Fi xedRat e><r: fi xed>6. 1275</r: fi xed></r: Fi xedRat e>
</isfi:rate>

<i sfi:final Principal Paynent >
<p: Payrment xm ns: p="urn: f pni - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>2008- 06- 06</ d: dat e>
<d: busi nessDayConvent i on>Modi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat e>
</ p: paynent Dat e>
<p: paynent Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Amount >
</ p: Paynent >
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</isfi:finalPrincipal Paynent >
</isfi:VanillaFi xedStreanm»
</ipff:fixedStreanr

<ipff:floatingStreanr
<i sfo: Vanil | aFl oati ngStream xm ns: i sfo="urn: fpm -1 RD-Stream Vani | | aFl oati ngSt r eant >
<i sf 0: payer Ref er ence>XYZ Q@ oup</i sf o: payer Ref er ence>
<i sf 0: adj ust nent Busi nessCent ers nane="pri nar yBusi nessCent er s" >
<d: Busi nessCent er s>
<d: busi nessCent er >New Yor k</ d: busi nessCent er >
<d: busi nessCent er >London</ d: busi nessCent er >
</ d: Busi nessCent er s>
</ i sf 0: adj ust nent Busi nessCent er s>

<i sfo: effectiveDat e>
<d: Adj ust abl eDat e>
<d: dat €>1998- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Mdi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat e>
</isfo:effectiveDate>

<i sfo: terni nati onDat e>
<d: Adj ust abl eDat e>
<d: dat e>2008- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat e>
</isfo:term nationDat e>

<i sfo: noti onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >30000000</ m anount >
</ m Money>
</i sf o: noti onal >

<l--following is optional -->
<isfo:initialPrincipal Paynent >
<p: Payrment xm ns: p="urn: f pm - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat €>1999- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat e>
</ p: payrent Dat e>
<p: paynment Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Anount >
</ p: Paymnent >
</isfo:initialPrincipal Paynent >

<i sf 0: r egul ar Paynent Dat eSchedul e>
<d: Adj ust abl eDat eSchedul e>
<d: st art Dat €>1998- 05- 26</ d: st ar t Dat e>
<d: endDat €>2008- 05- 26</ d: endDat e>
<d: f requency>sem - annual </ d: f r equency>
<l-- following is optional -->
<d: rol | Gonvent i on>none</ d: rol | Conventi on>
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<d: busi nessDayConvent i on>nodi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat eSchedul e>
</i sf o: regul ar Payrent Dat eSchedul e>

<I-- the foll owing assunes that we know how the cal ¢ periods are adjusted...-->
<d: adj ust Cal cul ati onPeri ods>t rue</ d: adj ust Cal cul ati onPeri ods>
<d: accr ual Basi s>30/ 360</ d: accr ual Basi s>

<isfo:rate>
<r: Fl oat i ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r:i sda-rat e- opti on>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
</r:Fl oati ngRat e>
</isfo:rate>

<i sf 0: reset Busi nessDayConvent i on>nodi fi edFol | owi ng</i sf o: r eset Busi nessDayConvent i on>

<i sf 0: reset Adj ust ment sRef er ence>pr i mar yBusi nessCent er s</ i sf o: r eset Adj ust nent sRef er ence>
<i sfo:refixlnArrears>fal se</isfo:refixlnArrears>
<isfo:rrefixC(fset>2</isfo:refix™fset>
<i sfo: roundi nghi r ecti on>of f ></i sf o: roundi nghi r ecti on>
<i sf o: roundi ngPr eci si on>5</i sf o: r oundi ngPr eci si on>

<i sfo:final Princi pal Paynent >
<p: Payrment xm ns: p="urn: f pni - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat €>1999- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Mdi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl eDat e>
</ p: paynent Dat e>
<p: paynent Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Anount >
</ p: Paymnent >
</isfo:final Principal Paynent >

</isfo:VanillaF oati ngStreanr
</ipff:floatingStreanr
</ipff:Vanill aFi xedFl oat >
</ fpm : product >
<f pm : partyl nf or nati on>
<pty: Partylnformation xmns: pty="urn:fpm-party" xmns:a="urn: fpm -contact">
<pty: mast er Agr eenent s>
<pty: Mast er Agr eenent >
<pty: agreenent | nPl ace>YES</ pty: agr eerent | nP ace>
<pty: dat edDat e>1985- 12- 10</ pt y: dat edDat e>
<pty: nast er Agr eenent Nunber >12390123</ pt y: nmast er Agr eenent Nunber >
<pty: partyRef erencel>ABC Trust </ pty: partyRef er encel>
<pty: partyRef erence2>XYZ Q oup</ pty: part yRef er ence2>
</ pty: Mast er Agr eenent >
</ pty: mast er Agr eenent s>
<pty:tradeParties>
<pty: Party name="ABC Trust">
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<pty: partyType>PR NO PAL</ pty: part yType>
<pty: cor por at el nf or mat i on>
<pty: Cor por at el nf or nat i on>
<pt y: short Name>ABC Tr ust </ pt y: shor t Narre>
<pty: | ongNane>ABC Trust Conpany of New York</pty: | ongNane>
<pty: cor por at eAddr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>100 Austin Street</a:streetLine>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New Yor k</a: city>
<a: st at e>NY</ a: st at e>
<a: count ry>US</ a: count ry>
<a: post al Code>10001</ a: post al Code>
<a: regi on>NA</ a: r egi on>
</ a: Addr ess>
</ pty: cor por at eAddr ess>
<pty: par ent >
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Nane>XYZ Bank</ pty: short Narme>
</ pty: Cor por at el nf or mat i on>
</ pty: parent >
<pty: pri maryCont act >
<a: Cont act >
<a: cont act Name>Joe Snmit h</ a: cont act Narre>
<a: cont act Or gani zat i onNane>ABC Trust | nc. </ a: cont act O gani zat i onNane>
<a: emai | Addr ess>j oe. snit h@bct rust . conx/ a: enai | Addr ess>
<a: phoneNunber >212- 235- 9999</ a: phoneNunber >
<a: f axNunber >212- 235- 9998</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>100 Austin Street</a:streetLi ne>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New Yor k</ a: ci ty>
<a: st at e>Ny</ a: st at e>
<a: country>United States</a:country>
<a: post al Code>10001</ a: post al Code>
<a:regi on>North Anerica</a:regi on>
</ a: Addr ess>
</ a: cont act Addr ess>
<a: busi nessG oup>Cust orer Rel ati ons</ a: busi hess@ oup>
</ a: Cont act >
</ pty: pri maryCont act >
<pty:taxl D>11393-9833</ pty: t ax| D>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>

<pty:creditlnfornation>
<pty: OreditRati ng>
<pty:rati ng>AAA</ pty:rating>
<pty:ratingType>S&anp; P</ pty:rati ngType>
</pty: OeditRating>
<pty: Oredit Rati ng>
<pty:rati ng>AA</ pty:rating>
<pty:ratingType>Mody’ s</pty:ratingType>
</pty: OeditRating>
</pty:creditlnformation>
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<pty: confirmn nfornati on>
<pty: Confirm nformnation>
<pty: pri maryConfi r nCont act >
<a: Cont act >
<a: cont act Name>John Doe</ a: cont act Narre>

<a: cont act Or gani zat i onNane>ABC Trust Conpany</ a: cont act Or gani zat i onName>

<a: emai | Addr ess>j ohn. doe@bct r ust . conmx/ a: enai | Addr ess>

<a: phoneNunber >212- 235- 8888</ a: phoneNunber >
<a: f axNunber >212- 235- 8889</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:street Li ne>200 Austin Street</a:streetLine>
</ a: Street Addr ess>

</ a: st reet Addr ess>

<a: ci ty>New Yor k</ a: ci ty>

<a: st at e>Ny</ a: st at e>

<a: count ry>US</ a: count ry>

<a: post al Code>10260</ a: post al Code>

<a: regi on>NA</ a: r egi on>

</ a: Addr ess>
</ a: cont act Addr ess>
<a: cabl e>ABCTr ust </ a: cabl e>
<a:tel ex>833763 ABC</ a: tel ex>
<a: busi ness@ oup>Trade confirns</ a: busi ness@ oup>
</ a: Cont act >
</ pty: pri maryConfirnCont act >
<pt y: secondar yConf i r mCont act s>
<a: Cont act >

<a: cont act Nane>Jane Doe</ a: cont act Narre>

<a: cont act Or gani zat i onNane>ABC Trust Conpany</ a: cont act Or gani zat i onNarre>

<a: ermai | Addr ess>j ane. doe@bct r ust . conx/ a: enai | Addr ess>

<a: phoneNunber >212- 235- 8880</ a: phoneNunber >
<a: f axNunber >212- 235- 8889</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>200 Austin Street</a:streetLine>
</ a: St reet Addr ess>
</ a: st reet Addr ess>
<a: ci ty>New York</a: city>
<a: st at e>Ny</ a: st at e>
<a: count r y>US</ a: count ry>
<a: post al Code>10260</ a: post al Code>
<a: regi on>NA</ a: r egi on>
</ a: Addr ess>
</ a: cont act Addr ess>
<a: cabl e>ABCTr ust </ a: cabl e>
<a: tel ex>833763 ABC</ a:tel ex>
<a: busi ness@ oup>Trade confirns</ a: busi ness@ oup>
</ a: Cont act >
</ pty: secondar yConf i r mCont act s>
</ pty: Confi rm nf or mati on>
</ pty:confirm nfornati on>

<pty:settlenent!nformnation>
<pty: Settl enentlnstructions>
<pty:settl enent Cont act >
<a: Cont act >
<a: cont act Name>Mary Jane</ a: cont act Name>

<a: cont act O gani zat i onNane>ABC Tr ust - London</ a: cont act O gani zat i onNane>
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<a: emai | Address>nary. j ane@bctrust. conx/ a: enmai | Addr ess>
<a: phoneNunber >44 1 71 838334</ a: phoneNunber >
<a: faxNunber>44 1 71 9394377</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: street Li ne>180 Bank Street </ a:streetLi ne>
</ a: St reet Addr ess>
</ a: st reet Addr ess>
<a: ci ty>London</ a: ci ty>
<a: count ry>UK</ a: count ry>
<a: post al Code>E4CYQIP</ a: post al Code>
<a: r egi on>Eur ope</ a: r egi on>
</ a: Addr ess>
</ a: cont act Addr ess>
<a: cabl e>ABCTr ust London</ a: cabl e>
<a:tel ex>38874 JXW/ a: t el ex>

<a: busi nessG oup>Trade Settlements, London</a:busi nessG oup>

</ a: Cont act >
</pty:settl enent Cont act >

<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settlenent Qurrency>USD</ pty: sett| ement Qurrency>
<pty: payFr om\ame>ABC Bank, New Yor k</ pty: payFr om\ame>
<pty: correspondent | nf or nati on>
<pty: Fl Routi ngl nf or nat i on>
<pty:fi Name>XYZ Bank</pty: fi Name>
<pty: fi Address>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>500 WAl | Street</a:streetLine>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New Yor k</ a: ci ty>
<a: stat e>Ny</ a: st at e>
<a: count ry>US</ a: count r y>
<a: post al Code>10260</ a: post al Code>
<a: regi on>NA</ a: r egi on>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pty: f i Account Nunber >
<pty: fi Routi ngl D>ABC33454US33XXX</ pty: f i Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl G</ pty: fi Routi ngl DType>
</ pty: Fl Rout i ngl nf or mat i on>
</ pty: correspondent | nf or mat i on>
<pty:internmedi aryl nf or mati on>
<pty: Fl Routi ngl nf or mat i on>
<pty: fi Nane>ABC @ obal </ pty: fi Name>
<pty: fi Account Nunber >293773884</ pty: f i Account Nunber >
</ pty: Fl Routi ngl nf or mat i on>
<pty:internedi aryl nf or mati on>
<pty: Fl Rout i ngl nf or nat i on>
<pty: fi Name>ABC Brokers</pty: fi Nane>
<pty: fi Account Nunber >13947470</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or mat i on>
</ pty:internediaryl nf ornati on>
</pty:intermedi aryl nf or nati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Trust Conpany- London </ pty:fi Name>
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<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty:fi Ref erenceText >For the account of Swaps G oup -
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or mat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Payrent | nst ructi ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentlnstructions>
</pty:settlenentlnformati on>
</pty: Party>
<l--
A so expected is the full settlenent for the counterparty to the trade
<pty: part yRef erenceNanme>XYZ Q oup</ pty: part yRef er enceNane>
<pty: part yType>CONTERPARTY</ pt y: par t yType>

-->
</pty:tradeParties>
</ pty: Partyl nformati on>
</fpm : partyl nformati on>
</fpm: Trade>
</ fpm : FpM_>

1.1.2 Swap

<?xm version="1.0" standal one="no"?>

<l-- Qopyright (c) 1999 by J.P. Mrgan and Pri cewat er houseCoopers.

Pri cewat er houseCoopers refers to the individual menber firns of the world
wi de Pricewat er houseCoopers organi zation. Al rights reserved.

-->

<l-- version 1.0b2 : August 6, 1999 -->

<! DOCTYPE f pni : FpM. SYSTEM "f pni . dt d" >

<fpm : FpM. xni ns: f pm =" ur n: f pm - FpM."
xm ns: d="urn: f pm - dat e"
xm ns: n¥"ur n: f pn - noney"
xmns:r="urn:fpm-rate">

<f pni : Tr ade>
<f pm : tradel Ds>
<tid:Tradel Ds xm ns:tid="urn:fpn -Tradel D'>
<tid: Tr adel D>
<ti d: part yRef erence>ABC Trust </ti d: part yRef er ence>
<tid:transacti onRef er enceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tr adel D>
<ti d: part yRef erence>XYZ G oup</tid: partyRef er ence>
<ti d:transacti onRef er enceNunber >1230</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>

</fpm :tradel Ds>

<f pn : product >
<l-- Transacti onProcessing now only appears in the DID, it is just a place hol der -->

<i ps: SwapStreans xm ns: i ps="urn: f pni - 1 RD- Product - Snap" >
<i ps: streans>
<i sss: SnapStream xm ns: i sss="urn: f pm - | RD- St r eam SwapSt r eant' >
<i sss: payer Ref erence>ABC Trust </ i sss: payer Ref er ence>
<i sss: recei ver Ref erence>XYZ G oup</i sss: recei ver Ref er ence>
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